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Annual Statement for the year 2015 of the NATIONWIDE INDEMNITY COMPANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© o N o

Bonds:
1.1 U.S. trEaSUrY SECUNMHES. .......evvereevecreeeeicieesie ettt tes e ses s ssassse e
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies...........c.eueeeeunrernerneeneeeesneeneenees
1.22 lIssued by U.S. government sponsored agencies............ccocvvveerevrnnes
Non-U.S. government (including Canada, excluding mortgage-
DACKE SECUIMHES).....ovvevcvereeierrieie ettt
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............c.........
1.42 Political subdivisions of states, territories and possessions and

political subdivisions general obligations...............cocrrurrirenrereirsinnenes
1.43 Revenue and assessment obligations..............ccccvveveeeeniieeiicnenns
1.44 Industrial development and similar obligations...........c.c.cocverrierrereunne
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA

1.512 Issued or guaranteed by FNMA and FHLMC.. .

1.513 Al OHNET ..ottt
1.52 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-based securities issued or guaranteed
by agencies shown in Line 1.521........cccoevvveneeninernenieieens

1.523 Al ONET ...ttt
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDFId SECUMLIES).....cvuevieeiciceeee e
2.2 Unaffiliated non-U.S. securities (including Canada)............ccocvevviverevennne.
2.3 Affiliated SECUMHIES. .......vverreereeerreieeieeiei st
Equity interests:
3.1 Investments in MUtual fuNdS..........ccoeeeiecneinene
3.2 Preferred stocks:
321 AFIlIAEE. . ..o
3.22 Unaffillated.......coveeeereeireiieirnere ettt
Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ...
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated.
Other equity interests including tangible personal property under lease:
351 AFIlIAEE. ...
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUTAL ...ttt
4.3 Single family residential properties...........ccccevveeeriveererieenisee s
4.4 Multifamily residential Properties.........cowrrerereenrerrireseenseseessereeeseeesseesnees
4.5 ComMMErCIal I0BNS.........ovuivureriiniieierirei it
4.6 Mezzanine real state I0aNS.........ccovurerreerrerresineenereesee et
Real estate investments:
5.1 Property occupied by COMPEANY.........ccocererremirererrereeneineiseese e sseessnesenns
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........cccovvrervirrnrrrininrnsrses
Property held for sale (including §......... 0 property acquired in
Satisfaction Of AEDE)........ovvrerirrrirrre et
Contract loans.

3.3

34

3.5

53

DEIVALIVES. ..ottt
Receivables for SECUMLIES. ..o
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments.............ccccouvevvereniciesinnnns
. Other iNVEStEA @SSELS.......cvuererireirerirrieisiresisee st essneens
. Total INVESLEA @SSELS.......ocvvevcveieeicrcee et

............ 635,762,563

................ 5,632,421
................ 1,432,226

............ 134,296,418

............ 233,289,080
............ 717,732,465

.3,252,491

............ 0.2
............ 0.0

............ 0.0

............ 635,762,563

................ 5,632,421
................ 1,432,226

............ 134,296,418

............ 233,289,080
............ 717,732,465

.3,252,491

............ 635,762,563

................ 5,632,421
................ 1,432,226

............ 134,296,418

............ 233,289,080
............ 717,732,465

............ 843,607,568
............ 151,210,786

.............. 25,548,592
.............. 20,277,250

9
................ 2,549,290
.............. 58,033,183

452,015 |....

............ 843,607,568
............ 151,210,786

.............. 25,548,592
.............. 20,277,250

.............. 58,033,183

...0.0
...0.0

................ 6,228,020

.............. 58,033,183

..0.0

......... 2,890,704,164

......... 2,890,704,164

........... 9,452,015

......... 2,890,704,164
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Annual Statement for the year 2015 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas 0
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

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

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt 0
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses 0
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt 78,013,813
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas 20,000,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e 20,000,000
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.........iiii bbb

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s 0
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

5.2 Totals, Part 3, COIUMN B.......oieiiiceicctee ettt bbbt bbb bbbt saes 0
6. Total gain (105S) 0N diSPOSAIS, Part 3, COIUMN 18.........cuiiiiiiiieiire ettt e bbb s8££ R bbbttt
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais 52,151,870
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

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

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees 45,861,943
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren (36,102)
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas 45,825,841
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........c.cueieicreeeieeesee et sttt bbb st s st s st en st s sans 45,825,841
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Annual Statement for the year 2015 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

© o N o

10.

1.
12.
13.

> ow N

® N o o

10.
1.
12.

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt 60,548,496
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 42,228 42,228
Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st

3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0
X010 I o T oSO PT

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13 1,789,006

5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas 327,864 2,116,870
Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas (575,761)
Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes 3,924 554
Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes 173,473
Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st

9.2 Totals, Part 3, COIUMN 14 ...ttt 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 5. ess s

10.2 Totals, Part 3, COIUMN ...t s 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s 58,033,806
Deduct total NONAAMILEA BMOUNTS. ..ot bbb 623
Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt 58,033,183

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDEL 31 Of PHOT YBAI ..ottt bt s bbb b bbb s bbbttt en 2,902,238,723
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN ...ttt bbbt b s bbb sttt bbbt 345,437,380
Accrual of discount. 6,195,360
Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 121ttt (11,671,296)
4.2 Part 2, SECHHON 1, COIUMN 5.ttt s et b bttt et be b sttt se st sttt en et s naeb et s snaesnes
4.3 Part2, SECion 2, COIUMN 13.......coiiiiecee ettt bbb st bbb st 125,097
44 Part4, COIUMN Tt ees s ss et s 8888888t (27,556,925) (39,103,124)
Total gain (10Ss) 0N diSPOSAIS, Part 4, COIUMN 9.ttt s bt s b8 b e f s8££ 8 b £ bbb bbbt 28,561,255
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.cuiuiiiiiieiciiee ettt ettt bbb sanes 457,505,925
Deduct amMOTtZAtioN Of PIEMIUML............cviiiiiiei ettt bbb bbb s e bbb bbb s et s bbbt a bbb e bbbt 10,979,836
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, ..ottt ettt bbb a e bbbt bbbt a et st e s e

8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt bbb e s s

8.3 Part2, SECtON 2, COIUMN T6.........cvieieeiiiiieicietete ettt bbbttt bbb sees s

8.4 Partd, COIUMN 15.. ..ottt bt a bbb bbb e sttt bt a ettt e 0
Deduct current year's other-than-temporary impairment recognized:
9.1 P T, COIUMN T4 .ottt bbb bbbt bbb bbb e bbbttt en
9.2 Part2, Section 1, Column 17...
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes
9.4 Partd, COUMN 13 ..ottt ettt et s bbb s bbb bbb e et a ettt en st aen 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T48-9)........ccuorurrurireireirrisinrese st sse sttt es s ssensanssnsnns 2,774,843,833
Deduct total NONAAMILEA BMOUNTS. ...ttt

Statement value at end of current period (LiNe 10 MINUS LINE 11)......ouoirurierrririsissensiisisesssess s sssssssesessessssssessesssssssssessessessssssessesssssssssessssssssssessesssssnssessanssnssns 2,774,843,833
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Annual Statement for the year 2015 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......ccoevvvevrneens | covvvreernncrind 645,338,972 | ..o 656,930,629 | ....oovvreerennn 603,685,884 | ......cccoererenn. 564,205,084
Governments (Including all obligations 2.
guaranteed by governments) 3.
4. Totals....oooensiisinsiisiiinins | e 645,338,972 603,685,884
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals....cooicieniiiiiniiiiiiiens | v, 134,296,417 | .ooovvvvrccinnce 147,559,465 | ..o, 140,382,906 | ...occoovvccnnnnes 130,310,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooieiiiieieicieiiees | e, 233,289,079 | .o 252,832,013 | .o, 238,852,087 | ..ooviiinnn 231,120,000
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....cniieniiniinsiiisiinss | i, 728,153,741 | oo, 796,565,518 | ..oooovvivenecen. 739,047,271 | .ocvoiivne, 713,461,579
Industrial and Miscellaneous and Hybrid 8. United States........coooeveevees | v, 879,820,574 | ..covvvren 920,579,864 | ..coccvevveerne. 894,770,981 | .ocvvrrera 884,088,419
Securities (Unaffiliated) 9. Canada......ccoueeeerenerenneines | e 45,532,517 | oo 46,436,862 | .....ooovvvereenne 46,479,635 | ...ovoonrrrerinne 42,792,000
10._Other Countries.........cooeueniee | covvniivnsiiinacs 105,678,270 | ....occoovvcvennces 111,156,579 [ oo, 111,355,819 | oo 113,675,152
11, Totals. ..o | v, 1,031,031,361 | ..ccoovvvvennees 1,078,173,305 | ...oovcvuvnnce 1,052,606,435 | ....c.ccoeuuee. 1,040,555,571
Parent, Subsidiaries and Affiliates 12, TOHAIS. oo [ sesssiesesesiens | eresissessessssessesessessessesssssnses | sonsessessssssessesssssnsassessnsansesss | sressessessssassessssansesssneessesases
13. Total Bonds......cooonsrernisinrns | covoveieeence 2,772,109,570 [ ....ccocnnnene. 2,932,060,930 | ...ccovvcneene. 2,774,574,583 | .....ococcoenee 2,679,652,234
PREFERRED STOCKS 14, UNited StAES.....cveovevrreeeeees [ cevrrreinrrireenerierennneeeees [ | e
Industrial and Miscellaneous (Unaffiliated) 15, CaNAAA......oceceeeeeeereeirriees [ e [ s | et
16._Other Countries.......coocvnrinee [ | [
17, Totals. ..o e, (O OO 0 [ 0
Parent, Subsidiaries and Affiliates 18, TOtaIS..ovucvieeiciieisiciiiien [ Lo essesesnesenes | esrsseseesees s s st st es s nrenee
19. Total Preferred Stocks....... [ oo O 0
COMMON STOCKS 20. United States.. 2,734,263
Industrial and Miscellaneous (Unaffiliated) 21, CaANAA. ...cererieerirrieineins | et | s
22. Other COUNHES.....vvrverrerrrs | cerrmerressesnssssssessssnssnsssssnses | coosmssmssssssssenssnssnssssssnssnsessns | sesesssssanssnsssssssssssssssessassansans
23. TotalS.....conrrensriinrinssinssins | v 2,734,263 | ..o 2,734,263 | ..o 878,590
Parent, Subsidiaries and Affiliates 24, TOtAlS. ..o [ | e essenes | et sessneas
25. Total Common Stocks....... | cooocevcvcinnnnn 2,734,263 [ oo 2,734,263 | oo 878,590
26. Total Stocks.....couumssirssiins | oo, 2,734,263 | .o 2,734,263 | oo, 878,590
27. Total Bonds and Stocks.... | ................ 2,774,843,833 | ....ccovvvvene. 2,934,795193 | ... 2,775,453,173
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Annual Statement for the year 2015 of the NATlONWIDE |NDEMN|TY COMPANY

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

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

U.S. Governments

GoIS

134,296,418

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

A1 NAIC Tt esess s sessssessens | sevssenesaneens 18,809,668 | .......cocce... 67,436,703 | .....cccoeonve 29,106,287 | ....ccocvvvnve 87,335,775 [ ooeeeeerreecrnecrncee | woveerins 202,688,433 | ..o 73 [ 263,762,402 | ..o 3 | 202,688,433 | ..o
4.2 NAIC 2. | s | s, 23,517,208 | ..oooorivrrieriiinnnii | s | s | s, 23,517,208 | ...ccoovviinrriiinenen08 [ L everiiscriineninnnnn0.00 |, 23,517,208 | ...oovvrrriivirriinriiinninns
4.3 NAIC 3ot esesssessssensens | seesssesssenesssssssesessesssns | eeessnesieeseons 7,083,440 | ..o [ e | e | e 7,083,440 | ..voovvvrerienirenn03 [ [ o000 | 7,083,440 | ..o
........................................................................................................................................ 0

..................................................................................................... 0

............................................... 0]..

..29,106,287 | ...............87,335,775 .233,289,081 .263,762,402 | ... .233,289,081

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC 1ottt ssassssssssssnsannes | evseesessensend 64,613,091 | ............. 206,421,791 | ............. 243,407,036 | ............. 195,173,148 | coovveenee. 4,865,647 | ... 714,480,713 | oo 258 | 645,938,023 | ...ccooerereerrerennns 223 | 714,480,713 | oo
4,000,000 9,673,028 . 4,000,000 . 13,673,028




90IS

Annual Statement for the year 2015 of the NATlONWIDE |NDEMN|TY COMPANY

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

B.1 NAIC 1ottt sttt | ceseeesssesees 47,355,632 176,895,924 | ............. 224532,250 24935873 | oo 89,485,458 563,205,137 523,501,199 385,237,550 |............. 177,967,587
6,902,918 | ... 161,930,655 | .... 115,358,903 | .... ...38,696,992 | .... ...65,161,550 | .... 388,051,018 |.... 390,412,032 |.... 343,199,172 | .... ...44,851,846
2,141,388 | ..o 31,566,112 [ ..covvverenee 3,383,471 | oo 2,080,177 | v 5,130,000 | ..ovverirnns 44,301,148 | .o 16 [ 26,772,365 |.covvvvvrirrirriennnn0.9 | e 39,209,903 | ..ovvvvvennen. 5,091,245
.................... 108,438 [ ..o 24,901,710 | civiriirnrn8,393,856 | oo | e | ceininnnn. 33,404,004 creeenneennnn 31,585,881 ceernenenn 11,764,844 | .............21,639,160
.................................................................. 0
2,055,160 | oo 14,894 [ L L | e 2,070,054 | ..o 01 i 2,586,453 | ..o 01 |, 20,054 [ ..o, 2,050,000
58,563,536 1,031,031,361 974,857,930 251,599,838

7.7

Totals..

8.1

8.2

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

L0IS

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
............. 866,411,337 |.............656,801,334 | .............316,084,303 | .............192,608,294 venn2,078,067,087 | ............. 181,942 587
............. 185,447,863 |.............119,358,903 | ..............48,370,020 | ...............65,161,550 rereeennn380,389,408 44,851,846
...38,649,552 | ...covvvne. 3,383,471 2,080,177 5,130,000 | .. ..46,293,343 | .... 5,091,245
24,901,710 .8,393,856 .0 0. 11,764,844 | ... ...21,639,160
............... 0].. JRUSSOON O I I 0. .0 JEUSSON | JEUSSON |
14,894 [ oo (01 I [ I 0 [(C)ereenreneni2,070,054 [ oo 0 [ XXX e [k XXX [ 20,054 2,050,000
T TOtAIS s srenssnens | e 289,312,310 ] 1,115,425,356 | ............. 787,937,564 |............. 366,534,500 | ............. 262,899,844 | (b).....2,772,109,574 | ..cevvvveriereeeene100.0 [ ook XXX etk XXX [ 2,516,534,736 | ............. 255,574,838
9.8 Line9.7a58 % Of COL B....ooveveeciisisieece s esesssesiesnens | esvessessssssssessesneneas 8.6 [ oo 40.2 | oo, 284 | oo 13.2 | o, 9.5 | i 1000 [ XXX s [t XXX et XX | e 90.8 [ oo 9.2
10. Total Bonds Prior Year
101 NAIC 1ottt ssnaenes | oevesssenians 296,159,865 | .......... 1,003,303,725 | ............. 564,917,348 | ............. 422,404,068 | ............. 157,487,824 2,444.272,830 | coovveereeeereernes 84.3 | .o 2,272,872,221 | oo 171,400,609
..... 166,409,287 ..53,412,031 | ... ..90,243,554 | .... ...69,005,009 {.... XXX XXX 394,412,032 | ... 136 .............362,384,214 ..32,027,818
..15,730,321 | .... LA1,024144 | 3,107 [ ...16,627,303 10,145,062
..14,651,365 | .... 16,687,659 | e ——————— .9,719,067 21,866,814
................. 2,557,097 cenreennnnnn2,990,001
.314,320,763 | .... 226,492,833 |.... .237,990,304
10.8 Line 10.7.a52 % Of COL. 8.....oviiiiiiiiieiesssississssisssssssesensessssnses | eosssessssesssssssssesaas 10.8 | o4 | 223 | e 1707 | 7.8 | XXX e [ XXX e [ e 10000 [t XXX [ 918 | i 8.2
11. Total Publicly Traded Bonds
111 NAIC 1ottt sssssensenes | sessesssnsnns 216,960,664 | ............. 813,403,521 | ..coverene 567,433,289 |............. 297,582,121 | .covvvrnne. 182,687,492 |.......... 2,078,067,087 | ..ovoevverrerererenns 75.0 [ .o 2,272,872,221 2,078,067,087 | ...ccooeeeee XXX e
11,2 NAIC 2.t sasstessnns | eevessessnsanes 5,105,428 | ............. 176,351,665 | ... 90,667,454 | ............... 48,083,865 | ............... 60,180,996 | ............. 380,389,408 T s 362,384,214 B s 380,389,408
11.3 NAIC 3ot ssessesssnssnsens | svsnssssnssnnes 2,141,388 | ..coovvenne 33,558,307 | cvvrrrrrrins 3,383,471 | o 2,080,177 | covovrerrernns 5,130,000 | .oovrrrenns 46,293,343 A S 16,627,303 G 46,293,343
114 NAIC Aot es et ssesinns | cressiessesses s ses s seees 11,764,844 | ... .9,719,067 | .. 11,764,844 | ..
11,5 NAIC 5.ttt ssessensnes | sovsssessessnssnsessesssssnssens et et sesessnssssnsests | sersnssesessssssssssenssnsns | e | e | o020 | v, 0 | covrrrererererinnenend0.0 | e
11,6 NAIC Bttt ettt sbensnss | ssessssssssssssssnaans 5,160 [ .o, 14,894 ... ceeereerenresreenssnsssnessesnees | eervenrenrenseeneeseni0,004 [ o000 [ 36,452 | cooevvcieieiieiieneenn0.0 | e
117 TOtAIS vttt snsssse s ensenssnnns | essesssnsnns 224,212,640 |......... 1,035,093,231 | .............661,484 214 | .............347,746,163 | ............. 247,998,488 2,661,639,257
11.8 Line 11.7.@52 % Of COL. B....cvureerceceeeeece et | eeveeresss e seessenaas 8.9 | i A1 | 283 | e 138 | 9.9 | i 1000 | e XXX e e D00, GV EUUIUND .4, CHSUORITE SOOI
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccoeovevevveriies | e 81 | e, 373 o239 [l 125 [ 89 908 [ XXX [ DO S . 0.0, S [
12. Total Privately Placed Bonds
121 NAIC oot sses s sssssssssnssnsannes | svssssessensens 11,143,742 | oo 53,007,816 | .cooevervees 89,368,045 | ............... 18,502,182 | ccoovvvverrrnn, 9,920,802 | ............. 181,942,587 I [ 171,400,609
..... 9,096,198 |.... ..28,691,449 | ... ...286,155 | .... 4,980,554 | .... ..44,851,846 | ... 6. ...32,027,818
..... 5,091,245 |.... .....5,091,245 | ... 2. ...10,145,062
...13,136,866 | .... 8,393,856 | ...cvereieieieesieians e ..21,639,160 | ... 8. ..21,866,814 | .. ...21,639,160
........................................................................................................................................................................... 0 SO | RSSO |
................. 2,050,000 oo sensssessenenies | eenressessenssnsensssesssensennas | crnsreeseessenes2y 090,000 A ]n....2,550,001 . coeeerennnnn2,050,000
...15,099,670 ...18,788,337 | .... ...14,901,356 | .... .255,574,838 | ... .237,990,304 | ... . .255,574,838
12.8 Line 12.7.a5@ % Of COL. B....cvvrrrerciceseseee e | eevesesissssssesiessenens 5.9 | 31 9.5 [ TA | s 5.8 | v 100.0 | evvereereee XXX s e XXX eveveens [ ervererieeee XX e | evreieeee XXX e | e 100.0
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cccocvoiveeiieiiies | covieriiiieicciians 05 ] i 2.9 | iiiciiiceensndB i, 0.7 ] oo, 0.5 | i, 9.2 | XX [ PSS ST I 0.0, SO I . S [ 9.2
(@) Includes $.....193,667,813 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....14,000,000 current year, $.....12,564,711 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $.....20,054 current year, $.....36,452 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S..... 0; NAIC3§...... 0; NAIC4S..... 0; NAIC58S......... 0; NAIC6S....... 0.



Annual Statement for the year 2015 of the NATlONWIDE |NDEMN|TY COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET OblIgAtIoNS........veveecveiicic et saens | sresiesesaens 90,992,167 | ............. 324,945,681 | ... 123,123,300 | coovvverrrrne. 101,648 |............. 98,257,189 | ...coeo.ue. 637,419,985 | ...cooovviierne 23.0 | 866,755,524 | ...ccovvverrrrinen. 29.9 | .o 637,419,985
1.2 Residential Mortgage-Backed Securities. ....750,548 | .... 2,038,611 | .... 1,113,728 | ... ...41,102 A 2. ...3,943,988
1.3 Commercial Mortgage-Backed SECUMLIES.........cccueveecieieireieieisiies e esssseesns | e sesienes [ eessessessessesssssessssessenss | sressessessessssssessssessesns | .
1.4 Other Loan-Backed and Structured SECUMties..........cooevvevevveveerrereeerens | oveiriesiisisneans 509,401 | .ooovvirennn 2417568 | ................. 1,048,030 [ ..oovoveeeeeeceeeeesees f e | e 3,974,999 | oo, 0.1 | o 4,514,999 | oo (12 [ [ 3,975,000
1.5 TOtAIS. ...u vttt st snsenes | srnssssiesins 92,252,116 | ..ccoccvnne. 329,401,860 | ............. 125,285,058 | ...ccoovvennne. 142,750 | ............. 98,257,189 |...ccco.ee. 645,338,973 [ ..o 23.3 | 875,971,540 | .o, 30.2 [ 641,363,973 | ...ccoeennes 3,975,000
All Other Governments
2.1 Issuer Obligations.........c..ccc.cevuee. SRR SRR e I 0
2.2 Residential Mortgage-Backed Securities. SRR RPN RN SO .0
2.3 Commercial Mortgage-Backed Securities.... B SRR e I .0
2.4 Other Loan-Backed and Structured Securities .0
2.5 TOAIS. ..o s s ensenssssnsensnssnsensens | sersssesssnsensessnsanersnrens0 | cerssennesssrenersensnensens0 | srversersnssnsensersnensesesed | aneereerssensenssrsnsensersald | eesnvereerssensessssneerses0 | orcerierisenesessnsanennes 0
U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET ODBlIGAtioNS.........ccuirerierieiciesesiee et

3.2 Residential Mortgage-Backed Securities
3.3 Commercial Mortgage-Backed Securities.... .
3.4 Other Loan-Backed and Structured Securities............cccoeevierrerrerenenne
3.5 TOtAIS. ...ttt sttt nnnnns | sesssssensseees 5,073,899 | ..ot 86,255,059 | ...cocoovnee 34,470,703 | ..ccooevnnens 8,496,757 | ovviiiieiicieieiaa 0 [, 134,296,418
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U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 Issuer Obligations...........ccceevueee. ...18,809,668 | .. ...98,037,351 .233,289,081 263,762,402
4.2 Residential Mortgage-Backed SECUMLIES...........cccvrievrirererierieesesiens | s sissens | erevissessssisessssssssssssesess | erssssessssssesssssssesssssssones | sevesseesesssessnssssesssssnses | eeesessessssessessssssssssesens | eeveeessesesssssssessnssssens0 | eevereseesseenseseerenssnd0:0 [ oovieeieeieeieese s
4.3 Commercial Mortgage-Backed SECUMEIES...........cccvivriercircieieieisisies | v [ e ssssessessssessens | ressssesessssesesssssssesessnss | sevsessessssssesssssssessessnses | sessessessssessesssssssessessns | sevesessessessssessesssssssens0 | vevnsvensessvensenserenssns0.0 oo,
4.4 Other Loan-Backed and Structured Securities covierriereesrensenssssesensenss | ensresessenssssnssessenssnsenses | oessensansenssessensensanssessenss | sensensensessensanssnsessonss | enessensenssnssesesssnssnssnsies | sssssesssssenssnssesensanensQ | srvesesnsssssenensansenssss0a0 [ ierissensissensnssnessensanes
4.5 TOtAIS....ueieieiieieiiec ettt sttt b s enaenes | sbensessssans ,809,668 |............... 037,351 ,762,402
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET ODlIGAtIONS........ceveecveeeeeecvcee e sessssssssssans | evsessessensens 55,311,353 | .ovverene. 160,742,033 | ............. 229,304,402 | ........... 199,784,242 | ..............4,865,647 | ............. 650,007,677 | ceoovvereeerrrcerenenns 234 | .. 553,186,930 | ..oovvvreererrrenns 191 |, 650,007,677
5.2 Residential Mortgage-Backed SeCUrties............cocveverernerecreesereeieenens [ v, 2,142,711 | o 4,166,366 | ................ 2,047,550 | .... 125,984 s 8,482,611 ..13,357,243 ...8,482,611
5.3 Commercial Mortgage-Backed SeCUItiEs...........cccovvveevverrereecereeeniereees | cvrveereeinneeenn 17,4668 | o 83,706 | oo, 144,318 | oo 260,949 | oo | e 506,439 O 523,519 . 506,439
5.4 Other Loan-Backed and Structured Securities...........cccoceerververineeeenes [eooiveiniinn, 7,141,561 | ..o 41,429,687 | ............... 15,910,767 | .....oouc.... 4,675,000 [ .o [ e 69,157,015 | oo 2.5 |, 82,870,332 | oo 2.9 | 69,157,015 | .o,
5.5 TOtAIS. . ..uceieeis et ne e sns s nans st nsnssenens | ensnsnsessead 64,613,091 |............. 206,421,792 |............. 247,407,037 |.......... 204,846,175 |..............4,865,647 |............. 728,153,742 | oo 26.3 | .. 649,938,024 | ...ooovvvren. 224 | ... 728,153,742 [ ool 0
Industrial and Miscellaneous (unaffiliated)
6.1 lssuer Obligations...........ccc.even.... ...23,426,002 | ............. 317,056,355 | .............223,210,300 | ............. 41,921,428 |.. 765,213,953 | oovvvvevrieiieeennnn 276 | e 715,790,694 | .... L2407 | ...668,375,933 | .. ...96,838,020
6.2 Residential Mortgage-Backed Securities. 16,100,565 ...17,906,875 ..5,003,277 | .. s 47,052,026 ...56,968,708 | ... KON I 46,960,799 | .. 91,227
6.3 Commercial Mortgage-Backed Securities.... B 1,677,784 | ... ...20,354,076 e 103,171,873 ..81,173,558 | ... B 55,438,300 | .. 47,733,573
6.4 Other Loan-Backed and Structured Securities...........ccccoeuverrerrerrereiens [eririisiinnnas 17,359,187 | .coovvne. 39,991,990 |...............39,453998 | ............. 18,788,337 115,593,512 | oo 2 | 120,924,971 2 s 8,656,491 | ........... 106,937,021
6.5 TOtAIS....ouceieeeeee ettt et ns st nsaenans | ensnsnsenseas 58,563,538 |............. 395,309,296 | .............351,668,480 | ............. 65,713,042 |........... 159,777,008 | .......... 1,031,031,364 | oo 372 | e 974,857,931 779,431,523 |........... 251,599,841
Hybrid Securities
7.1 1SSUET ODlIGAtIONS........cvrereirreirireiriscirsereese e sessenens i 0 [ [ e
7.2 Residential Mortgage-Backed Securities.............cc.oeurrvcrersrrneseieiennn.

7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities
7.5 TOAIS. ..ottt nee

Parent, Subsidiaries and Affiliates
8.1 ISSUET ODlIGAtiONS........coeerirreeeirrieeieese et
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities....
8.4 Other Loan-Backed and Structured Securities
8.5 TOHAIS. ...ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtiONS.........cveeveeiieiiessesesse s | ensissians 193,613,089 |............. 987,036,479 | ............. 639,214,992 |........... 337,639,850 |...........262,722,704 | .......... 2,420,227,114 2,323,389,094
9.2 Residential Mortgage-Backed SECUNHES............coevvrverrerrererineienneernienns [ eerireiirniinns 18,993,824 | ............... 24,111,852 | oo 11,025,447 | ..o, 5,170,363 | .cocovvrernn 177,140 | oo 59,478,626 | ....ovovvvrerreireeeen 21 e e XXX s [ e e XK e [ e 59,387,398
9.3 Commercial Mortgage-Backed SECUrties............covorrerrinrinrineineineis [ cevveeireniinnns 1,695,250 | ....ccoounne. 20,437,782 | oo 81,284,331 [ oo 260,949 | o0 [ 103,678,312 | wvvevrerrrrnrrieeene 37 [ vrreeee e XXX e e XX [ 55,944,739
9.4 Other Loan-Backed and Structured Securities............cooeevrerrmererreins [ eovssisnienas 25,010,149 [ ..o 83,839,245 | ....ccoo.eos 56,412,795 [ ... 23,463,337 [ .ol 0 [ 188,725,526 | ..ovovviviiiinieeenen8.8 [ XXX [ b XX [ 77,813,506
9.5 TOtAlS......voveeieieee e reverines 239,312,312 |.........1,115,425,358 | .... 787,937,565 | ...........366,534,499 | .. .2,772,109,578 2,516,534,737
9.6 Line9.5a58 % 0f COL B.....iviieiiiiiii s | s 86 [ 402 [ 284 | 13.2 |95 | 100.0 | XXX s [ XXX [ e XX [ i, 90.8
10. Total Bonds Prior Year
10.1 ISSUET OblIgAtiONS.........cvevieiieciieeeeeeese s | rerisnia 236,413,773 |......... 1,080,466,388 | ............. 510,350,652 |........... 481,388,825 | ........... 225,975,577 | ..covvrrrenes ) 0.9 CHIN IS ) 0.9 G IO 2,534,595,215 | oo 874 | .. .2,444,389,102 | ... 90,206,113
10.2 Residential Mortgage-Backed Securities...........coo.orvrrerrrirncesrincinnnn. 24,667,008 28,598,247 15,302,469 | ............... 6,336,156 | .oovvvvnrennen. 123,088 75,026,968 | ....cooovveriereenn 2.6 [ i 74,831,786 | e 195,182
10.3 Commercial Mortgage-Backed SecUrties............coocvvirrirrrrneirniirniinnes ..22,499,828 | .... 11,115,419 ..47,787,322 ISR DUV ..81,697,077 | ccovovrivrivrcreennn2.8 | e 45,887,196 | ... ...35,809,881
10.4 Other Loan-Backed and Structured Securities............cooeuerrrrnnrinnrnis | osiirsiinnens 30,740,154 | ..cooooinnnee 79,944,001 | .o 72,600,738 | ...........24631,240 | ..o 394,169 208,310,302 | .o 72 [ 96531173 | 111,779,129
105 TOMAIS ..o | e 314,320,763 | .......... 1,200,124,055 | ............. 646,041,181 |.......... 512,650,729 |........... 226,492,834 2,899,629,562 | .......c.cceeve...e..100.0 | ..........2,661,639,257 | ........... 237,990,305
10.6 Line 10.5858 % 0f COL 8......ovuiiiiiiiiiieisiissisei s sensssssssnssnnes | cnnisssissessssssseseses 108 [ s A4 [ 223 | s 177 | i 78 [ XX | ek XK s | i 100.0 oo XXX 918 | 8.2
11. Total Publicly Traded Bonds
11.1 ISSUET OblIgAtIONS. ... | rneisnins 192,391,497 | ..ooeeee. 956,906,562 | ............. 588,629,836 |........... 337,639,852 |.......... 247,821,347 | .......... 2,323,389,004 | ..o 83.8 | .o 2,444.389,102 | oo, 843 | .. 2,323,389,0%4 |.............. XXX oo
11.2 Residential Mortgage-Backed SeCUrties.............covverivrierrineirnennenein | coreieeineens 18,902,597 | ..ovvvunnen. 24,111,851 | oo 11,025,447 | ..o, 5,170,363 | ccoovrverinns 177,140 | .o 59,387,398 | ..o 21 [ 74,831,786 | oo 28 [ 59,387,398 |.............. XXX oo
11.3 Commercial Mortgage-Backed SECUMtiES............covvrineinrineinrineineis | e 1,226,119 | .o 9,968,601 | ...oovennvs 44,489,070 | oo 260,949 | ..o | e 55,944,739 | ..ooviiens 2.0 [ 45,887,196 | ..eovverrerieiienns 1.6 | s 55,944,739 |.............. XXX oo
11.4 Other Loan-Backed and Structured Securities..........c..coueueienrinnciininnis | osiiisiinnens 11,692,429 | ..cooovnneves 44106,217 | .o, 17,339,859 | .o 4,675,000 [ ..o [ i 77,813,505 | oo 28 [ 96,531,173 [ oo 33 [ 77,813,505 |..ooovvnnve. XXX
115 TOMAIS .o | renienia 224212,642 |......... 1,035,093,231 | ............. 661,484,212 | .......... 347,746,164 | ........... 247,998,487 | .......... 2,516,534,736 | .oovoveereireiii 90.8 | ..ccovuunee 2,661,639,257 | .eovverrerirnnne 91.8 | .o 2,516,534,736 |.............. XXX oo
11.6 Line 11.585 @ % 0f COL B......ovvuierieririneincineeiciseissisisssiessienns | eeeiiesiissssssesseseens 8.9 [ oo 2/ % I [ 26.3
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........ccocoiveiieciiiiiiiiiiiies | oo {25 I IR 373 | e 23.9
12. Total Privately Placed Bonds
12.1 Issuer Obligations...........cc.......... ...50,585,154 | ....
12.2 Residential Mortgage-Backed SECUNtIEs..........cc.eveereereeeereerrerereens [ coervriierieninencn 31,227 | oo | e
12.3 Commercial Mortgage-Backed Securities............ccoeuververrersineseiieriens | coveveiveieninn. 469,131 | e 10,469,181 | .....coco..... 36,795,261
12.4 Other Loan-Backed and Structured Securities..........cccoucuveuvernnervnrinnis | osiiiniinnees 13,317,720 | ...cocveeeee. 39,733,028 | ............... 39,072,936 |............. 18,788,337 110,912,021 110,912,021
12.5 TOMAIS. ..o | eeiseeiineens 15,099,670 | ..ccovvvnnee. 80,332,126 | .....c....... 126,453,351 | ..ccoonvvne. 18,788,337 255,574,841 255,574,841
12.6 Line 12.5asa % of Col. 6.......c.ccocevvrvrrrunnne 495 | .. - ...100.0 ... ...100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovevvenciinninciennes | covvvninnissisnnn0.5 | 2.9 | s 46 [ i, 0.7 [ 05 [ 9.2 [ XXX | e e XK s | XXX | e XXX [ i, 9.2
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

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

2. Cost of short-term iNVeStMENtS ACQUINE. .......c.euririeirrrie ettt

3. ACCIUAI OF QISCOUNL......vucvuveiicic ittt bbb

4. Unrealized valuation iINCrEASE (AECIEASE).........crurerrreieeirrerreieeseesesseesseeseessessstes st ess s ssessestss s ssessessessnsseses

5. Total gain (I0SS) ON AISPOSAIS.........ceverrieiieeieiieteree ettt s et s sttt es st et es st bt en e saneaes

6. Deduct consideration received 0N dISPOSAIS..........c.rureuierereirriineireieeeeis ettt ss st et eseees

7. Deduct amortization Of PIEMIUM.........c.cveievreieeisce ettt sttt se st s et nbnes

8. Total foreign exchange change in book/adjusted Carrying ValUE............ccovueveeieuriieiniieieieese e

9. Deduct current year's other-than-temporary impairment reCOGNIZEA............ccuererrurininrennseieeesissieesssssese e

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

11. Deduct total NONAAMItEEd AMOUNLS............ccovveieciirececictce ettt st sees

12.

14,524,612

.......................................... 617,891,861
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Si11, SI12, SI13, SI14, SI15, E01, E02, E03



Annual Statement for the year 2015 of the NATIONWIDE |NDEMN|TY COMPANY

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1" 12 13
Book Value/Recorded Current Year's Other-Than- Date of Last
Date Investment Excluding Accrued | Unrealized Valuation Increase Current Year (Amortization) Temporary Impairment Capitalized Deferred Interest | Total Foreign Exchange Change Appraisal or
Loan Number Code City State Loan Type Acquired Rate of Interest Interest (Decrease) Accretion Recognized and Other in Book Value Value of Land and Buildings Valuation
Mortgages in Good ing - C ial Mortgages - All Other
00-1000541 ... | COLUMBUS OH......... .04/30/2001 7.560 2,583,210 7,682,677 |.04/03/2001
00-1000588. ... | CINCINNATI OH......... .06/01/2001 7.070 102,150 2,750,000 |.04/23/2001
00-1000701 ... | VILLANOVA 1211712001 7.350 2,338,388 6,360,714 |.11/05/2001
00-1000714. ... |CLOSTER .11/08/2001 7.740 1,178,193 3,391,045 |.09/14/2001
00-1000774. .| FLINT .12/20/2001 6.900 2,172,806 7,957,895 |.11/21/2001
00-1000789. COOPER CITY. .11/30/2001 7.000 459,750 2,660,000 |.10/26/2001
00-1000875. ... |SCOTTSDALE .09/18/2002 8.080 1,798,142 4,333,559 |.06/17/2002
00-1000932. ... |HARRISON TOWNSHIP M .05/29/2002 7.100 3,539,167 6,902,857 |.04/05/2002
00-1000949. ... |STOW. OH......... .05/30/2002 7.620 1,089,989 2,736,255 |.05/06/2002
00-1001164. . | CHESTERFIELD. VA......... .11/20/2002 5.690 3,264,056 10,998,182 |.11/05/2002
00-1001203. NILES IL .12/30/2002 5.890 2,294,126 4,003,636 |.12/19/2002
00-1001237. ... | DALLAS .11/20/2002 6.940 1,592,129 4,511,719 |.11/18/2002
00-1100774. ... | SOLANA BEACH .03/24/2005 5.230 1,542,561 7,716,160 |.03/16/2005
00-1102418. ceeveeeee | SEATTLE. ¥ .09/10/2015 3.350 20,000,000 34,980,000 |.08/27/2015
2800014690 | e WASHINGTON TOWNSHIP. OH......... .07/07/1999 7.420 1,907,275 7,350,000 |.07/06/1999
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 45,861,943 0 0 0 0 0 114,234,699 XXX
0899999. Total - Mortgages in Good Standing 45,861,943 0 0 0 0 0].. 114,234,699 XXX
3399999. Totals: 45,861,943 0 0 0 0 (] 114,234,699 XXX

General Interrogatory:

m 1. Mortgages in good standing $.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

© 2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

$> 3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §..........0 unpaid taxes §.......... 0 interest due and unpaid.
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Location

4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
gages in Good ing - C ial gages - All Other
00-1102418. SEATTLE WA 09/10/2015 3.350 20,000,000 34,980,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 20,000,000 34,980,000
0899999. Total - Mortgages in Good Standing 20,000,000 34,980,000
3399999. Totals 20,000,000 34,980,000
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

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

Mortgages Closed by

00-1000696.............oocovvrrerrrrirnens FT. LAUDERDALE..........cccoovimmriinrrinnriinriinns .| 06/08/2002. | 07/10/2015. 3,683,723 0 3,683,723 3,683,723 0
00-1100768. FRISCO. ..| 06/02/2005. | 04/29/2015. 1,498,225 0 1,498,225 11,498,225 0
00-1100810........ccorevererirrireririirs ST CLAIR SHORES, .| 05/05/2005. | 04/30/2015. 1,937,983 0 1,937,983 .1,937,983 0
00-1100820.........ccoeuvmrvriiriiriinns LEXINGTON ..| 05/12/2005. | 03/02/2015. 8,596,763 0 8,596,763 8,596,763 0
00-1100828. MULTIPLE ..| 07/08/2005. | 05/07/2015. 1,717,220 0 1,717,220 1,717,220 0
00-1100830. NORTHVILLE .| 06/23/2005. | 03/02/2015. 9,000,000 0 9,000,000 9,000,000 0
00-1100865.. .. |ANN ARBOR ..|07/20/2005. | 07/31/2015. 4,604,043 0 4,604,043 4,604,043 0
00-1100889.. . |REDWOOD CITY ..| 06/21/2005. | 05/13/2015. 4,175,366 0 4,175,366 4,175,366 0
00-1100904. DENVER .| 08/29/2005. | 08/28/2015. 1,534,319 0 1,534,319 ....1,534,319 0
00-1100925. PLANO. ..| 09/15/2005. | 12/04/2015. 6,775,898 0 6,775,898 6,775,898 0
00-1100927.......cvvriiriieriis ANN ARBOR ..|08/09/2005. | 07/08/2015. 1,162,569 0 1,162,569 .1,162,569 0
00-1100947. SYKESVILLE ..| 08/31/2005. | 09/10/2015. 1,540,857 0 1,540,857 .1,540,857 0
00-1100952.......c00vveeiiiiiiiiiiinnes KANSAS CITY. ..1 08/18/2005. | 09/01/2015. 2,296,543 0 2,296,543 2,296,543 0
0199999. Total - Mortgages Closed by Repayment 48,423,509 0 0 0 0 48,423,509 | ...cooevrrnn 48,423,509 0 0
Mortgages With Partial

00-1000541 COLUMBUS OH.. ..| 04/30/2001. 2,955,183 0 371,973 371,973 0
00-1000588.. . | CINCINNATI OH. ..|06/01/2001. 295,960 0 193,810 193,810 0
00-1000701 VILLANOVA PA.... .| 12117/2001. 2,632,542 0 294,154 294,154 0
00-1000714. CLOSTER NJ..... .. 11/08/2001. 1,326,797 0 148,604 148,604 0
00-1000774. FLINT MI...... .| 12/20/2001. 2,618,173 0 445,367 445,367 0
00-1000789........ccovvviriiiiiriis COOPER CITY ... ..| 11/30/2001. 555,990 0 96,241 96,241 0
00-1000875. SCOTTSDALE .| 09/18/2002. 1,987,753 0 189,611 189,611 0
00-1000932........c0nmvveririiiiiis HARRISON TOWNSHIP .. 05/29/2002. 3,709,180 0 170,013 170,013 0
00-1000949. STOW. .| 05/30/2002. 1,214,872 0 124,883 124,883 0
00-1001164........ccoovviiiiiiriis CHESTERFIELD ..| 11/20/2002. 3,374,914 0 110,858 110,858 0
00-1001203, NILES .| 12/30/2002. 2,369,863 0 75,737 75,737 0
00-1001237. DALLAS ..| 11/20/2002. 1,802,519 0 210,390 210,390 0
00-1100774........cooerverirriens SOLANA BEACH .| 03/24/2005. 1,745,951 0 203,390 203,390 0
28-00014609.........ccccviiiiiiiiiiinns WASHINGTON TOWNSHIP........cccooveiieriinnnes OH.... | oo 07/07/1999. 2,343,742 0 436,467 436,467 0
0299999. Total - Mortgages With Partial Repayment 28,933,441 0 0 0 0 3,071,498 3,071,498 0 0
Mortgages Disposed

00-1100844...........cooooovvviiiriinnen. ORLAND PARK.....ccooossiisiiissiiississiicssiis | L. | ............ ‘ 07/22/2005. | 08/18/2015. 656,863 0 656,863 656,863 0
0399999. Total - Mortgages Disposed 656,863 0 0 0 0 656,863 656,863 0 0
0599999. Total Mortgage: 78,013,812 0 0 0 0 52,151,870 52,151,870 0 0
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage of
CUSIP Identification Name or Descripti Code City State Name of Vendor or General Partner nation Acquired Strategy Actual Cost Fair Value Encumbrances (Decrease) Accretion Recognized and Other in B./A.C.V. Income Investr Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
[Us Government Building Open-End Feeder 1, LP.......ooooscsese | [ San Antonio........... [7X.... [USAA Equity Advisors | [0771712008. [ .o | v 30,316,442 2130335 | o | e 5.960
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.... 30,316,442 0 0 0 0 ..2,130,335 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
Nationwide Realty Investors, LLC [ Columbus | oH... [ Nationwide Realty Investors, LLC [ [o7i02i2002.]........... R I Rl T T T T T e 3.080
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated ..4,665,156 0 0 0 0 0 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Riverview Multi Series Fund LLC - Class Nov..oovorsrsesessses [........ |Red BaNK..oorcre [NJ.... | Riverview Alternative Investrment AdVISOrS LLC......occece [ [12/3012008........13 623 623 e e e T T T e 38.250
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 623 623 623 0 0 0 0 0 0 0 XXX
N Federal Low Income Housing Tax Credit - Unaffiliated
[ ohio Equity Fund for Housing LP Xil [....... [ Columbus | oH... [ Ohio Equity Fund, Inc | [04/08/2003............ 115922 115922 (63990) 25301 [ o 1510
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 115,922 115,922 0 (63,990) 0 0 0 0 25,391 XXX
4499999, SUDOtAl - UNGMIIBLEY. ... eLeEt oL | coenniesd 1,908,000 | weusiees 37,231,299 | ........ 37,231,299 | ......... 1,630,902 (63,990) 0 0 0 [ 2,130,335 | ..cooovvenee 25,391 XXX
4599999, SUDLOtAl = AFFIIBIEA. ...k eLEbeEE ek snnnsnnsnsenssnsenssnisninnes | coeenneenni D, 000,156 | iviinan 20,802,507 | ......... 20,802,507 | ............ 158,104 0 0 0 0 0 0 XXX
4699999. Totals: 36,623,231 58,033,806 | ......... 58,033,806 | ......... 1,789,006 (63,990) 0 0 0 [ 2,130,335 | ..cocovvenee 25,391 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3
Date Type and Actual Cost at Additional Investment Made After Percentage of
CUSIP Identification Name or Description City Name of Vendor or General Partner Acquired Strategy Time of Acquisition Acquisition Amount of Encumbrances Ownership
N d Federal Low Income Housing Tax Credit - Unaffiliated
Ohio Equity Fund for Housing LP XII Columbus. Ohio Equity Fund, Inc 10/25/2002. 29,548 | ..o | evenienins 1.510
Ohio Equity Fund for Housing LP XIlI Columbus. Ohio Equity Fund, Inc 04/08/2003. 12,680 [ .voiverererenssiesissiensnsnsnessesssnnees | enenienens 1.510
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 42,228 XXX
4499999. Subtotal - Unaffiliated 42,228 XXX
4699999. Total 42,228 XXX
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SCHEDULE BA - PART 3

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

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Kayne Anderson Real Estate Partners |, LP. ILos Angeles {CA... I Final Distribution...........cccooviiviveresesesesissienes 12/05/2008. | 12/30/2015. | ........... 4,172,452 327,864 327,864 | ..o | e 4,500,315 | ....... 3,924,554 | ...oooovvoeerieieries | e (575,761)| ......... (575,761) oo
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffillated............ooeriiisiisiisisssissi s emssnsessessessssssssssssssessensenss | sessesenes 4,172,452 327,864 0 0 0 327,864 0| o 4,500,315 | ....... 3,924,554 | ..o 0] e (575,761)| ......... (575,761) | oo 0
N Federal Low Income Housing Tax Credit - Unaffiliated

Ohio Equity Fund for Housing LP XI Columbus OH... | Fully Amortized, 01/16/2001. | 03/31/2015. 7,240 (7,240) (7,240) 0

Ohio Equity Fund for Housing LP XII Columbus OH... | Fully Amortized 10/25/2002. | 12/31/2015. 72,696 ( (102,244) 0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 79,936 0. (109,484) | oo (] 0. 109,484) 0 0 0 0 0 0 0
4499999, SUDOtAl - UNGMIIALEY. ...k fhiee e | i 4,252,388 | .......... 327,864 | .........(109,484) | .....ccooouuunnnnnd 0 [ 0 [ 218,380 [ ..o 0 [ 4,500,315 | ....... 3,924,554 | ..o [ (575,761) | ......... (CTENLXD] — 0
4899999, TOAIS. ...ttt eieeh | Sheeeb e bR bR bR e e bbbttt | eniienied 4,252,388 | ......... 327,864 ..(109,484) | .....ccvornn (0] [ 0. 218,380 [ .covovrirrinnnd (L] 4,500,315 | ....... 3,924,554 | .......ccocerennd 0. (575,761) | ......... (575,761) | .ooverrcrnd 0
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 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
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Oblit
34450R  AB 1 | MOITOCCO AID GHA SF BU.........oiiiiiiiiiiiiiciiieciiissis s | ceiies 2125109 | e 902,388 721,281 789,979 (5,921) | oo | e | e 7.550 |...... 5.585 [Jduoies| v 25111 | oo 54,457 | 04/28/2003. | 07/15/2026.
455780 AG 1 |Indonesia (REPUDIIC Of) AID SENE........vverreurrerirrreesseesessssessssssessesssesssssessessssssssssssssssssssssssssssesss | eeveees ..114.275 628,510 550,000 569,678 (V2. 1515) ) RIS DRSSO DU 8.900 |...... 7.467 10/18/2001. | 06/01/2021.
491798  AA 2 |Kenya (Republic of) AID Sr Nt ...112.042 ..326,239 291,176 297,765 (1,937) . 10/18/2001. | 10/15/2018.
912810 DX 3 |U S Treasury Bd ...105.707 ..739,949 700,000 705,337 (CIA65) ) SIS DU PRI 7.500 02/11/1994. | 11/15/2016.
912810 EP 9 [U STreasury Ba......cooouuiiiuiiiriieciiiciiisesiiesiie s ssss s sssssssssssnssias. | ceviies ...133.520 66,759,750 50,000,000 59,668,324 | .....coovverriieriiins | e (1,153,166) [ ...ocvvvereeecriiceiiins [ eoreriiresiiieniisenias [ e 7125 05/07/2009. | 02/15/2023.
912810  FR 4 [U S Treasury Inflation INAEX IX Nb.........ovvuurrerreieiieeieiiessiessissessesseeessessssesssssssssssssssssessssnees | seveeee L4343 | 71,721,530 | oo 50,000,000 | ............ 62,995,865 8,000 | .ovveoreeeerererernenins | cererererneneneneinens | e 2375 06/17/2009. | 01/15/2025.
912810  QV 3 |U S Treasury Inflation INdeX Ni..........coociiiiiiriiiiiiiiecicceseiscsieseisesiseseisesisesessesssenssssssnnsess. | eenees | or | wvsnivennns | eevenenn | 1000000....96,169,009 | ...... 92.469 78,598,718 85,000,000 98,257,189 (310,524) | oo | eevieniiscnieeniinens | e 0.750 11/01/2012. | 02/15/2042.
912828  FL 9 [U S Treasury Inflation Index IX Nt ...119.667 41,883,422 ..35,000,000 (102,217) 2,500 |... 03/13/2009. | 07/15/2016.
912828 GD 6 |U S Treasury Inflation INAeX Ni..........cooouiiiiiiiiiiiiciiieiicie e sssssssesssisnies | ceneies ...120.850 ...120,850,162 .100,000,000 . .. 49,976 | s | e | e 2375 06/01/2007. | 01/15/2017.
912828 LA 6 [U S Treasury Inflation Index IX Nt LS... ..118.114 ...129,925,463 .110,000,000 | ..........123,683,320 | ........... 181,967 (285,109) | ..vveveenereeieenreeis | coreveeiisenseiiseeneins | oo 1.875 09/15/2009. | 07/15/2019.
912828  MA 5 [USTreasury Nb......o..cooiiiiiiiiiiiisiesie s | ceniies A ..101.723 49,844,123 ..49,000,000 | ......... 262,104 | ..o [ e [ 2.750 12/30/2009. | 11/30/2016.
912828  MF 4 |U S Treasury Inflation INAEX Ni........cococeriuiiieiiriiesiininiesisssiisessssssesssesesssessssessssssesssesssssssssssnsssssssssnss | onenee | oo | avesssnennens | cossseennne N I 75,389,011 |...114.330 85,747,468 ...75,000,000 | ............ 82,664,739 | ..ocovennee 136,798 ((GT IR K1:) ] SR [T IR 1.375 A 01/19/2010. | 01/15/2020.
0199999. U.S. Government - Issuer Obligation: 595,780,135 XXX ...647,927,722 556,262,457 637,419,985 865,362 ..(1,485,680) 0 0 [ XXX XXX XXX
U.S. Government - ial Mortgage-Backed
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2 3ZB..............ccoovuinriiniriiniiiiiiinsiisssiisssisssssssssssssssssssessisns | coevee | oo | covennes 2. L A10.591 | 1,117,566 | ............. 1,010,542 999,059 BAT | e | e | 6.500 |...... 6.913 [MON... 5474 65,685 | 12/12/2001. | 06/15/2024.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z.........covuuuiriunreimerinsseessenissssessesssssssssssssssssssssssssssssssense | oveeeee | oo | eoreseee 2. ..2,942,382 |...113.529 3,357,158 2,957,085 2,944,928 209 | | | 6.750 |...... 6.895 [MON... | .ccovvvrennae 16,634 | .oocovennee 199,603 | 01/24/2002. | 06/15/2026.
0299999. U.S. Government - Residential Mortgage-Backed Securities. 3,930,749 XXX [ 4,474,724 3,967,627 3,943,987 0 850 0 0 XXX XXX XXX 22,108 265,288 XXX XXX
U.S. Government - Other Loan-Backed and d Securiti
62938L  AA 8 INRRC-B Facilities Corp CTL GSA Backed, | ....... | . | ......... 2 | ........... L 3,975,000 |..113.917 | ..oocccrennu 4,528,183 3,975,000 3,975,000 | ..oocrveennirniinienins | | | e | e 6.850 |...... 6.851 [AO...... | coovvncrinnas 57,483 | ............ 272,288 | 03/13/2001. | 04/15/2022.
0499999. U.S. Government - Other Loan-Backed and Structured Securities. 3,975,000 XXX [ 4,528,183 3,975,000 3,975,000 0 0 0 0 XXX XXX XXX ..57,483 | .. ..272,288 XXX XXX
0599999. Total - U.S. Government ....603,685,884 XXX ...656,930,629 | .......... 564,205,084 | .......... 645,338,972 | ........... 865,362 | ........ (1,484,830) 0 0 XXX XXX XXX ,886,008 | .......15,031,347 XXX XXX
U.S. States, Territories & F (Direct and - Issuer Obli
13062T  H7 2 |California St GO Ref.........oooueriiriicriecisceersssissesesississsssenssssssssessssssssssssssssssssssssssssnnnss | coneeee | | evvvenn | conn TFE [ e 8,753,072 |..129.246 | ............. 9,874,394 | ............ 7,640,000 8,496,757 (34,826) 5.250 |...... 4.297 [FA..| i 167,125 | ............ 401,100 | 05/21/2007. | 08/01/2032.
13063A  2U 7 |California St GO Public IMProvements............ccccuvveerinerineniinncinesississssisssissssisssssssssssssssssenses. | conenee | | eeveeen |l TFE [ i 10,375,600 |...111.386 | ............ 11,138,600 | ............ 10,000,000 | ............ 10,115,000 (40,708) | cvvveeveerrieerirerins | cerivernieseriieseinens | e 5.500 |...... 5.020 (FA..... 229,167 550,000 |06/25/2008. | 08/01/2027.
25476F HM 3 |District Columbia GO Ser E.........ccccooiviiiriiiiriiniiniisissisesisssssss s | ceneees ..3,076,680 |...109.272 3,278,160 3,000,000 3,022,234 (10 ) USROS DRSS DRI 5.000 08/13/2008. | 06/01/2025.
341426 ZZ 0 |Florida St Brd of Ed GO SEr A........ccocoriiiimiiiiiiiieiesiieseisesieeseisesssessss s sessssssessssssssesssssssesenies. | seviies ..7,543,109 |...108.495 | .............. 7,909,286 | ...oocvvenen 7,290,000 | ..oovvvvenee 7,375,320 (25,961) | ccvvvevreecriinerinenins | ceveeersiseriiessinens | e 5.000 06/11/2008. | 01/01/2027.
341535 7E 6 |Florida St Bd Ed GO Ser 2006C............ccoouuuiiiiriiniiinsiiniissiiessiisssssssssssssssssssssssssssssssss s | ceveees ...106.821 9,747,416 9,125,000 9,265,926 (54,214) | oo | e | e 5.000 11/27/2007. | 06/01/2026.
452151 3D 3 [liN0IS St GO FSA Cr..oovveriieriiiciiiesiieceiesiie e | ceniias ...103.063 5,668,465 5,500,000 5,547,552 (25,569) | cvvvvoreerrrerrniiennins | eeeereneeieneieeneienes | s 5.000 06/13/2008. | 04/01/2024.
57582N  G8 2 |Massachusetts St GO Ref Ser C..........ccocuiiiiiiniiiciiinsississs s | cosee ...104.498 5,224,900 5,000,000 5,073,899 (UAR-TE) | SN [ IO 5.500 07/27/2005. | 12/01/2016.
57582N  HE 5 |Massachusetts St GO REf SEI C.......c.orvvviiriiineisiesisss st sssssesssssssssnns | ceseens 9,339,520 |...122.704 9,816,320 8,000,000 8,589,462 (86,419) | cvvvevreereirerinerins | ceviiersireniieniinens | e 5.500 07/25/2005. | 12/01/2021.
57582N XX 8 |Massachusetts St GO Ref SerB............cccoourriiiciricciiercceseesiesesesisesass s | coseee ...10,468,195 |..120.320 | ............ 11,586,816 | .............. 9,630,000 | ............ 10,048,258 (64,832) 5.250 07/30/2008. | 08/01/2021.
57582P AE 0 |Massachusetts St GO Ref SEr B.........ccocuiiuuriuiiiiieriiieiiiesiieeeieesiissisesessesisessssssssesssssssesensssssies | ceniies ...10,890,000 |...126.702 | ............ 12,670,200 | ............ 10,000,000 | ............ 10,533,143 (49,241) | covvoerieriiincnis | e | e 5.250 06/21/2007. | 09/01/2024.
605580 DG 1 |Mississippi St GO Ref Ser A ..2,245,900 |...117.983 2,359,660 2,000,000 2,097,203 (17,815) 5.250 |... 01/12/2006. | 11/01/2020.
605580 DH 9 [Mississippi St GO REf SEI A..........ciiiuiiiriiiriiiesiesiiesie s nasssiienies | ceniias ...120.511 2,410,220 2,000,000 2,110,790 (16,448) | ..covvvercrvvircrriiens | ceerreiineersesnsesnenns | oo 5.250 01/12/2006. | 11/01/2021.
605580 DJ 5 |Mississippi St GO Ref SEI A..........ooviiiiiiriirciriccis s ssssnnins | aeriees 122693 | s 1,226,930 | ccoovoeeae 1,000,000 | .............. 1,061,796 (7,655) 5.250 01/12/2006. | 11/01/2022.
605580 EE 5 |Mississippi St GO Ref SEIr A FSA Cr........ouiiuiiiiiiiiieiscsiie et sssssessiesssisnies | ceniaes " ...122.837 2,456,740 2,000,000 2,127,254 (15,783) | covveereeeerierrrinenins | cevieersiseniiensinens | e 5250 |....4.170 |MN.....| oo 17,500 01/12/2006. | 11/01/2022.
646039 KW 6 [New Jersey St GO REFSEr M..........ooiiroeoreeeoeeeeseeeeeeeeeeeeeessseeeeseeesssssssseesseeessssssssesseeesssssssssseeeeeenenes | seeeees 9,344,361 | ...112.765 9,088,859 8,060,000 8,455,138 | ...ooovvrrernerreriiinns | ceverninnns (L0720 L)) OSUR IR I 5.500 ..204,411 07/20/2005. | 07/15/2019.
658256 YC 0 |North Carolina St GO Ser A 14,701,914 |...105.070 14,552,195 ..13,850,000 ...13,971,420 (99,549) .5.000 |... ..230,833 06/13/2007. | 03/01/2017.
70914P AT 9 |Pennsylvania St GO First SEr A..........ccccuiriiiiriinniiiinisi s sssssssssssssnnns | coseee ...12,011,088 |...107.703 12,752,035 ...11,840,000 .. 11,879,311 (PIVK0<I0) ) RSO IS IO 5.000 ....98,667 03/06/2008. | 11/01/2025.
93974C AW __ 0 | Washington St GO Ser B Motor Vehicle FUE..........coiiiuiiiiisiiciississisisnissiississsissiissnies | cesea ....14,887,038 | ...109.901 15,798,269 ...14,375,000 ....14,5625,954 (55,784) | oo | o | e 5.000 359,375 07/10/2008. | 07/01/2029.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: ........ 140,382,906 XXX ...147,559,465 .130,310,000 | ..........134,296,417 0 (803,248) 0 0 XXX XXX XXX | ........2,097,589 | .. XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) ....140,382,906 XXX [ 147,559,465 | .......... 130,310,000 | .......... 134,296,417 0 (803,248) 0 0] XXX XXX XXX | e 2,097,589 | .........6,756,475 XXX XXX
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084203 UL 0 [Berkeley Cnty SC SCh Dist GO REf...........curvvirmcriirerriiessisesssissessissessssssessssssesssssssessssssessens | weveens | | consenees 1] 1FE | o 11,193,497 |...108.146 | ............ 11,187,704 | ............ 10,345,000 | .....occc. 10,529,029 (84,919) | covvvvvvererriiirerriions | ceerveiineersisinenneins | o 5.000 |...... 4.081 238,510 | cccvvveene. 517,250 | 10/11/2006. | 01/15/2021.
167485 5L 1 | Chicago IL GO SEr A........vvvimrirrrirreeeereseressesssesssnesssssssssssssssssssessssssssssssssssssssssssssssnsssssssssnssens | eevene | oo | sovnenesd [ eerens 2FE ..9,808,498 |...102.306 9,488,882 9,275,000 9,406,638 (61,553) 5.250 |...... 4.500 243,469 | ............ 486,938 | 06/19/2008. | 01/01/2023.
167485 R7 8 |Chicago IL GO Proj & REf SEr C.......ccouivuiviciciicieieineineeeieisesssssenssnssesssnsesssssssssssssssesessssennne | oenene oo | aevvnnensd i 1FE ..9,883,100 |...102.332 10,233,200 ..10,000,000 9,922,401 5,821 | oo | e | e 5.000 |... 250,000 500,000 |03/04/2008.| 01/01/2026.
167486 DL 0 |Chicag0 IL GO SEr C.....cvuuiiiiiieiieiieiieiieiiesissisesiesiessessessessesssssessssssssssssssssssssnssessenssenss | onneee oo | vevvennsd i 2FE ...11,695,685 |..101.577 | ... 11,706,749 11,625,000 | e 11,585,163 (18,222) | coovveeeieeeieienns [ e [ e 5.000 |.... 4811 [ | v 288,125 | ........... 576,250 | 01/15/2009. | 01/01/2028.
167501 2L 8 |Chicago lll Brd Ed SCh Ref GO SEr A........ovuumrriviieriesiesessssisessssssessesssesssssssesssssessssssssssssssssssssnne | wevenne 2101492 | s 7,083,440 | ..ccvvvvrnnee 7,000,000 | ..ovvvvvnenee 7,083,440 (242,424) (58,104) | cvvvvvererveveerreiins | ceerreiieeersessnennenns | e 5.500 32,083 385,000 | 06/18/2007. | 12/01/2020.
167505 CD 6 |Chicago Il Brd Ed Sch Ref GO Ser D.........cccviuiiiiiiiiieiiineiniseiss s | weeees . ..101.025 2,525,625 2,500,000 2,525,407 (12,440) | covoorrrrccreen [ e | e 5.000 |.....4.440 |JD.cccco | v 10417 | e 125,000 | 11/28/2007. | 12/01/2027.
167560 MP 3 | Chicago IL Met Wir Relm Dst GO Ref SEI A........cooiiiiiiiieinesesee e seiessessessesssssssssenes. | seeens ..5,311,300 |...117.170 5,858,500 5,000,000 5,152,112 (22,049) | covoreeierieiieeiiein [ e | e 5.000 07/12/2007. | 12/01/2021.
172252 A2 4 |Cincinnati OH City SD GO Ref Classroom C ..3,404,610 |...119.236 3,577,080 3,000,000 3,187,516 (27,524) 5.250 |... 09/25/2006. | 12/01/2021.
172252 A8 1 |Cincinnati OH City SD GO Ref CIaSSIOOM C.......ourvvevmmerreeeeserreissmrrsisssnersesssnessssssaessessssessssssessssssnesses | sevenne ..127.330 2,546,600 2,000,000 2,203,027 (R 723 | ORI [OOSR IO 5.250 09/25/2006. | 12/01/2027.
172252 ZZ 4 |Cincinnati OH City SD GO Ref CIAaSSTOOM C........cvveuurveurrerrreemereseressenssesesseessesessessssesessessssesesssesssnns | cesnee ...116.784 3,503,520 3,000,000 3,162,941 (29,414) | oo | e | o 5.250 09/25/2006. | 12/01/2020.
180847 M3 6 |Clark Cnty NV Bond Bk GO Ref FIOOD CONMT.........cvveeumurreermrrrisnniesieesisnessisssssssssssssessesessssssesesesns | wevenne ...101.429 5,071,450 5,000,000 5,007,009 (20,551) | covevereererererriennen | eevermeeieeeesseneneens | oo 4.750 02/10/2006. | 11/01/2022.
182252  SP 2 |Clarkston MI Cmnty SChS GO Ref.........ccooiuuiiiiiiiiiiciiiis s | coeeees ...101.206 4918612 | ............4,860,000 | .............. 4,633,717 T497T | oo [ e | e 4.000 02/24/2006. | 05/01/2027.
182252  SQ 0 |Clarkston MI Cmnty Schs GO Ref ...101.206 ,078,602 3,818,959 12,500 4.000 |... 02/24/2006. | 05/01/2028.
196686 AQ 2 | Colorado Springs CO GO SCh Dist NO 11 SE........uurveuurimmrrimeriieriieriiessisesiessssssissesssessssssssssssssesses | cevenes ...117.609 ...4,245,685 3,610,000 3,792,904 (YK I ISR I 5.250 08/25/2006. | 12/01/2020.
196686 AR 0 |Colorado Springs CO GO SCh Dist NO 11 SE......cvuuuuurveermrreiimmerrisinssessssessesssessssssessesssssssssssessesss | wevenne ...120.417 2,408,340 2,000,000 2,115,294 (16,870 | vvveverreeeeerreiis | ceerreiieeereesisennenns | e 5.250 08/25/2006. | 12/01/2021.
199507  F5 8 | Columbus OH City Sch Dist GO Sch FACS CO...........crvvveeurriiirriiiiessieissssiesssessissssssssssesssssssssssess | oo ...102.675 2,720,888 2,650,000 2,562,769 3,370 | coveereererieriineni | vt | e 4.250 09/29/2006. | 12/01/2032.
213183 8P 4 [COOK Cnty IL GO REf SEI A......ooouirvierirriiiieeesiessesssssssssssessssssessssssesssssssssssssssssssssssssssssessssnnens | ceveees ...100.265 ..4,010,600 | ..oovvvrnnnct 4,000,000 | ...ovvvvvrene 4,000,000 [ ..vvveermrreirrnereiinn [ o | e | oo | o 4.625 02/08/2006. | 11/15/2029.
241721 88 1 |De Soto TX Ind Sch Dist GO Cap AppreC Un.........cccovvvriiniineiseinnisnsissnnssnsssssssssssssssns | @ [ | v [l IFE | e 581,659 .. 73.001 ..664,309 910,000 652,859 31,931 09/12/2013. | 08/15/2022.
241721 8T 9 |De Soto TX Ind Sch Dist GO Cap APPreC Un.........cuvvvverreeremnrrriennnerissenssssnessessensesssssssssssesssssnnee | @eene | oo | cvveeen? [t TFE [ i, 370,089 | ... 69.319 .429,778 620,000 417,155 21,133 09/12/2013. | 08/15/2023.
251129 Y9 7 |Detroit Mich City Sch GO Ref SChBIAG &........cuuuvuurumiiiiciieiieiieiieiieiteis e eseses e | ceeens ...122.563 .11,998,918 9,790,000 9,914,230 (T,077) [ o | e [ 5.250 01/29/2010. | 05/01/2028.
251129 Z3 9 |Detroit Mich City Sch GO Ref SCh BIAG &........cvvvvuuurreierrreiiisrieiissseessersesssessesssesssssssessesssssenssssnes | eeveees ..121.977 ..9,148,275 | cccovvvennnn 7,500,000 | ..covvvvnenee 7,791,514 (13,781) 5.250 03/05/2008. | 05/01/2030.
259030 QL 1 |Douglas Cnty GA Sch Dist GO Preref...........cccoviuiiiiiiiiiiiiiiiiiciieceesessesesesssesisnins | coneees . ...105.371 3,503,586 3,325,000 3,385,138 (46,294) | ... [ e [ e 5.000 10/29/2013. | 04/01/2024.
259030 QT 4 |Douglas Cnty GA Sch Dist GO Unref. ..6,692,127 |...105.371 ...7,033,514 6,675,000 6,681,675 (5,061) 5.000 |... 10/29/2013. | 04/01/2024.
280785 QM 1 |Edinburgh TX Cons ISD GO SCh BIAG SEI B........covuuiiiiiiiiniiiieiiseisesessessessessessessssssssssssesssnes | ceeens ..5,010,750 |...106.847 5,342,350 5,000,000 5,002,922 (1,275) [ v [ e [ 5.000 09/04/2008. | 02/15/2030.
358802 L8 7 [Frisco TX Indpt SCh Dist GO SCh BIAG.........vccuuurveeumurresrurreesierresseessessessessssssessssessssssesssssssesssssens | ceveees ..2,890,622 |...102.680 2,808,298 2,735,000 2,746,414 QWAL Y0 RN INTRRTINN IO 5.000 01/17/2006. | 08/15/2026.
645172 GV 3 |New Haven MI Cmnty Schs GO Ref SChBIAG...........cvurvurrerieecieciecieeieeieeiee s iesissies s sssssssssienes | enrens ..2,776,200 |...100.756 3,022,680 3,000,000 2,860,489 10,351 | oo | oo | e 4.000 02/09/2006. | 05/01/2026.
645172 GW 1 [New Haven Ml Cmnty Schs GO Ref SCh BIAG...........crrrverrrrerrrrisnerrineesissseessssessesssessssssessens | eeveees ..2,804,048 |...100.733 3,072,357 3,050,000 2,889,864 10,551 | covvveeerrerierreninens [ crverirereesieeneii [ e 4.000 02/09/2006. | 05/01/2027.
645172 GX 9 |New Haven MI Cmnty Schs GO Ref Sch Bldg .2,785,413 |...100.720 3,071,960 3,050,000 2,871,081 10,545 4.000 |... 02/09/2006. | 05/01/2028.
64966L  3E 9 [New YOrk NY City GO Preref SEr D-1........cvvveeurrrriireriisineesiesrssissnsssssssessssssesssssssessssssesssssssenees | eeveees ..2,627,777 |...108.150 2,806,493 2,595,000 2,623,091 (4,686) | ..ooovvvvererreiienrnins | s | oo 5.125 08/26/2015. | 12/01/2027.
64966L 3 8 |New York NY City GO UNref SEI D-1........oiuuiiiiriiiieiiecieeieeieeieesesse s enisesiens | coeeens ..2,405,605 |...107.774 2,591,965 2,405,000 2,405,594 (1) ] e | e | s 5.125 08/26/2015. | 12/01/2027.
717095 U6 8 |Pflugerville TXIDS GO INAPt SCh DISHHIC...........vveereurreerieriiinrerissnesiissessessssesssssnesssssssssssssnesssssnees | covees | | conveenes 1] 1FE ..6,701,210 | ...104.875 6,801,144 6,485,000 6,518,128 (28174) | coovvveeveeirerreiins | e | o 5.000 05/16/2008. | 02/15/2028.
717883  FC 1 |Philadelphia PA Sch Dist GO Ref SEI A FS........oiiiiiiiirieineiseieieeissesse s esesesssesssssesssesssesssensss | cveeene | or [ ervvesenssens | conees FE| s 12,642,360 |...117.185 | ...ccoone 14,062,200 | ............ 12,000,000 | ............ 12,445,744 (29,148) | covovereieerieeiieis [ e | e 5.000 02/13/2008. | 06/01/2027.
717883  FJ 6 |Philadelphia PA Sch Dist GO Ref SEI A FS.........vviuireiiereiierieiierisiiessssssessesssesssssssessssssssssssens | cvveees 17352 | 7,328,632 6,245,000 6,496,835 (21,088) | ..o | corvreiisnersiiisennenes | e 5.000 02/14/2008. | 06/01/2025.
717883  FK 3 |Philadelphia PA Sch Dist GO Ref SEI A FS.........iiiiiiieiieiieieeiieieeseissesess s ssesssssssens | cenens . 117.073 5,853,650 5,000,000 5,195,533 (14,408) | coooeeeeeeierieiineins [ e | e 5.000 .. 02/14/2008. | 06/01/2026.
719780  KH 0 [Pickerington OH LOC SD GO REf.........occuuurveemmrreismereesissesssessssssessessssesssssssessssssessssssessssssssessessns. | aeveees 102169 | ..o 7,407,253 | coocvvvvane 7,250,000 6,915,544 23,210 | oo | e | e 4.000 24,167 290,000 | 02/08/2006. | 12/01/2026.
734260 R2 0 |Port Houston Auth TX GO Ref AMT SEI A.......ouuiiiiiiiieiieisne et enssnssnns | coneens . 114.778 5,738,900 5,000,000 5,089,486 (29,344) | oo [ | e 6.250 |.....5.539 [AO...... | ccovrerrenns 78125 | ... 312,500 | 06/27/2008. | 10/01/2029.
791639 JP 3 |StLouis MO Brd of Ed GO DIreCt DEP Prog..........cc.cuuurvveermrreriimmreiissnrsessssessessssssssssesssssssessesssnsssssans | avveees ..101.127 3,736,643 3,695,000 3,701,934 (27,278) | ccovvvveerveiserreiins | coevveiisserseiisesnenes | o 5.000 |.....4.229 |AO...... | ccovevrrrenres 46,188 | ..o 184,750 | 01/30/2006. | 04/01/2022.
791639  JR 9 | St Louis MO Brd of Ed GO Dir€Ct DEP PrOg..........ccuueerurermeireimeiseiseiseiseeisesesesisesissessssesssssasssessssssssss | coneens ..101.127 422722 | 7,340,000 | ..ooorvrnne 7,354,311 (56,307) | cvvevvvnrrerrerieriienns [ eoerieeissiesieninns | cevens 5.000 01/18/2006. | 04/01/2024.
791639  KJ 5 |StLouis MO Brd of Ed GO Dir€Ct DEP PrOG........ccueureerureermrierreesneeesseresseesssesesseesssesesssesssensssssessesssnnses | seveeee ..115.973 ...7,538,245 6,500,000 6,720,608 (G720 | ORI IO IO 5.000 05/30/2007. | 04/01/2021.
796237  NZ 4 |San Antonio TX GO REf-GEN IMPL........cvciciiicicicieeieseeee st | eriens ...106.651 5,823,145 5,460,000 5,517,836 (34,567) | covoververicrieriiein [ e | e 5.000 11/29/2007. | 08/01/2024.
796237 PC 3 |San Antonio TX GO REf-GEN IMPL............ceriviieriiriiiceiisieseesiiessiss s ssssssesssssssssesssessessssesness | eeveees ...106.651 6,910,985 6,480,000 6,536,793 (33,892) | vvvveereeiierriiins | e | o 5.000 11/29/2007. | 08/01/2027.
797355 WK 6 |San Diego CA Uni Sch Dist GO Ref 1998 S€.........cvuuumrrrermmrreimmersessmesssssssessesssesssssssessessssessssssnessess | eeveees 131300 | v 5,252,000 | ..oocvvvrnnnct 4,000,000 3,940,525 4,044 | oo | e | s 5.500 12/10/2008. | 07/01/2026.
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797355  YY 4 |San Diego CA Uni Sch Dist GO Ref 1998 Se. ..129.712 6,485,600 5,000,000 5,370,378 (21,710) 5.250 |...... 4470 06/11/2008. | 07/01/2028.
840071 AR 5 |South San Francisco CA GO Uni Sch Dist S. ..120.686 | .............. 2,323,206 | ..occocvinnee 1,925,000 2,034,568 (16,698) | ...ooooveeeriecriicnias | ceviieriiscriiieniinens | e 5.250 |...... 4.120 01/11/2006. | 09/15/2021.
840071 AT 1 |South San Francisco CA GO Uni Sch Dist S ..124.756 2,719,681 2,180,000 2,329,339 (16,088) 5.250 |...... 4.200 01/11/2006. | 09/15/2023.
876315 UY 6 |Tarrant Cnty TX GO Ltd Tax ...110.770 6,768,047 6,110,000 6,191,165 (29,581) | covvververenrisnrnisnnis | eeveesreiensisssnisenes | oo 5.000 |... 08/26/2008. | 07/15/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: XXX [ s 252,832,013 | .......... 231,120,000 | .......... 233,289,079 | ........... (242,424) (740,013) 0 XXX ...... 11,298,551 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession XXX | s 252,832,013 | .......... 231,120,000 | .......... 233,289,079 | ........... (242,424) (740,013) 0 XXX XXX 3,014,422 11,298,551 XXX XXX
U.S. Special Revenue & Special Obligations and all N Obligations of Ag
011842  PK 1 |Alaska St Intl Arpts Rev Ref AMT Ser A ...103.075 ...1,030,750 1,000,000 1,004,364 (5,614) | oo | e | o 5.000 ....12,500 02/24/2006. | 10/01/2021.
02765U GC 2 | American Mun Pwr Ohio Inc Rev Ref Ser A ..116.963 | ... 11,696,300 | . ..10,000,000 | ............11,255,631 .5.000 |... ..188,889 12/22/2014. | 02/15/2029.
040507 KN 4 |Arizona Health Facs Auth Rev Banner Heal ...109.055 5,452,750 5,000,000 5,040,210 (18,644) | oooovcricriiicris | e | e 5.500 08/21/2008. | 01/01/2022.
08527N  GY 6 |Bernalillo Cnty NM Rev Gross Tax Repts R ...123.830 2,476,600 2,000,000 2,117,773 QA7) | [N ISR IO 5.250 10/13/2005. | 10/01/2023.
08527N  GZ 3 |Bernalillo Cnty NM Rev Gross Tax Repts R LA25473 | 4,517,028 3,600,000 3,823,756 (20,554) | covooveerinriineiis | v | e 5.250 10/13/2005. | 10/01/2024.
13066Y SZ 3 |California St Wir Res Pwr Rev Preref Ser. ...109.486 | .....cooevnnee 7,822,775 | oo 7,145,000 | ..ooovvenee 7,229,529 (22,172 | ceveereverereeeerineris | eevereneeiseriseeseinens | e 5.000 05/06/2015. | 05/01/2021.
13066Y TF 6 |California St Wir Res Pwr Rev Unref Ser. ...109.075 3,114,091 2,855,000 2,910,988 (14,775 .5.000 |... 05/06/2015. | 05/01/2021.
164243 HS 9 |Cherokee Cnty GA Auth Rev Wir & Swr Ref. WMTA24 | 7,462,295 6,355,000 6,878,223 (57,438) | v | o | o 5.500 01/10/2006. | 08/01/2023.
18085P  JD 7 |Clark Cnty NV Airport Rev AMT Sub Lien S ..105.535 | ............ 11,081,175 | ....cceeeee 10,500,000 | ............ 10,537,815 (VAN A [N [NV IO 5.000 525,000 | 07/12/2007. | 07/01/2026.
186387 DZ 6 |Cleveland OH Income Tax Rev Sub Lien Pol ...110.226 5,511,300 5,000,000 5,051,841 (56,461) | covvvvvverrreerrrerrinnns | ceervermseereesinennenns | e 5.250 262,500 | 07/29/2008. | 05/15/2024.
186432 K3 3 |Cleveland OH Wtrwrks Rev Ser P ...107.538 3,844,484 3,575,000 3,602,041 (R A7) IR ISR IO 5.000 ...89,375 11/15/2007. | 01/01/2027.
251237 3N 1 |Detroit Ml Sewer Disp Rev 2nd Lien B FSA ...125.407 .18,811,050 15,000,000 | ............16,080,758 12,368 5.500 |... .412,500 06/05/2008. | 07/01/2029.
365418 BX 9 |Garden St Preservation Tr Rev Open Space. . 123.795 | ... 43,204,455 | ............34,900,000 39,156,717 QWA AT:) 1 RN ISR DI 5.750 07/30/2008. | 11/01/2028.
391577 KB 8 |Greater AZ Dev Auth Rev Infrastructure S ...102.120 2,042,400 2,000,000 2,006,599 (10,926) | cvvvverereerirerreins | ceerreiiseereensennenns | o 5.000 02/15/2006. | 08/01/2036.
413890 DC 5 |HarrisCnty-HoustonTXSports Rev Sr Lien R L 117.322 6,540,702 5,575,000 6,379,627 (UL VX) | [N [ IO 5.000 12/16/2014. | 11/15/2028.
413890 DD 3 |HarrisCnty-HoustonTXSports Rev Sr Lien R L 116.298 | e 7,268,625 | ............. 6,250,000 | ...ccvveuee 7,153,955 (87,327) | covvvveveereirserriins | ceerveriseereenisennenns | s 5.000 12/16/2014. | 11/15/2029.
442435 NT 6 |Houston TX Util Sys Rev Ref Comp First L ..107.115 8,788,786 8,205,000 8,216,586 (5,774 .5.000 |... 03/06/2008. | 11/15/2028.
452024  HY 1 |llinois Mun Elec Agy Supp Rev Ref Ser A ...116.618 6,997,080 6,000,000 6,911,495 (54,745) | cocvvvvveereinerriiens | cverreineessisnsesninns | oo 5.000 . 04/01/2015. | 02/01/2030.
45203H BU 5 |lllinois Fin Auth Rev Ser A ..116.721 11,672,100 ...10,000,000 9,832,284 L ReICT A ORI PSRRI IR 5.375 203,056 05/13/2011. | 08/15/2028.
452252  KQ 1 |llinois St Toll Hwy Auth Rev Ser A ...115.601 12,716,110 | .. 1,000,000 | ............ 12,062,020 (39,080) | vvvevveerrieneriienias | eevieerniseniieneinens | e 5.000 230,694 07/10/2015. | 01/01/2036.
455057 LD 9 |Indiana St Fin Auth Rev St Revolving Fd ...108.258 ...7,107,138 6,565,000 6,652,870 (I YZZ ] OO [P IO 5.000 11/29/2007. | 02/01/2025.
45505V AA 4 |Indiana St Fin Auth Rev Poll Indianapoli ..101.736 | ... ...4,069,440 | .. 4,000,000 | .... ..4,000,000 4.550 |... 09/20/2006. | 12/01/2024.
455285  3E 4 |Indianapolis IN Pub Impt Rev Waterwork: L1421 5,571,050 5,000,000 4,908,571 1,050 | oo | e | e 5.500 07/30/2009. | 01/01/2029.
45528S  3F 1 |Indianapolis IN Pub Impt Rev Waterwork: ..112.116 5,605,800 5,000,000 4,865,647 (1,693) | oovrreveerrenieeneins | reerressesseisneenes | v 5.750 07/30/2009. | 01/01/2038.
469485 HR 0 |Jacksonville FL Sales Tax Rev Better Jac ...109.261 6,850,665 6,270,000 6,308,312 (12,745) | oo | e | e 5.000 09/04/2008. | 10/01/2026.
485429  Z3 1 |Kansas St Dev Fin Auth Rev TXbI Ser H........coovvuiiiiririicriierisenisesiiseniessisesissesisssssssesssessssonessss. | eevees | oo | wevseivnnnns | wen TFE | ec.0...20,000,000 | ... 98.863 | ......cc.... 19,772,600 20,000,000 20,000,000 | ..vveuerverneriereriiees | i [ e | s | i 4.191 08/13/2015. | 04/15/2028.
544435 4D 9 |Los Angeles CA Dep of Arpts AMT-Senior R L7728 1,250,000 (QLCR-E: ) SO IS IO 5.000 02/06/2015. | 05/15/2029.
544435 4E 7 |Los Angeles CA Dep of Arpts AMT-Senior R . 117.190 1,250,000 | ... . (16,369) | cvvvvverereerrerriiins | ceerreiieeereesisennenns | e 5.000 02/06/2015. | 05/15/2030.
544435  4F 4 |Los Angeles CA Dep of Arpts AMT-Senior R ...116.743 1,255,000 | .............. 1,458,593 (15,956) | ovvvoveeereeniiienis | e | o 5.000 02/06/2015. | 05/15/2031.
544435 4G 2 |Los Angeles CA Dep of Arpts AMT-Senior R ...116.299 . 1,750,000 2,026,155 (21,590 | ccvvvveerereiiirerreiins | ceerreiieneereeninennenns | e 5.000 02/06/2015. | 05/15/2032.
544435 4H 0 |Los Angeles CA Dep of Arpts AMT-Senior R ..115.856 | ..............1,158,560 | ............. 1,000,000 | .............. 1,154,272 (VK ;) S [ IO 5.000 02/06/2015. | 05/15/2033.
544435 4J) 6 |Los Angeles CA Dep of Arpts AMT-Senior R 115416 | 1,154,160 | ..coocovcveeee 1,000,000 | ........cce. 1,150,759 (T1,741) | e | e | e 5.000 02/06/2015. | 05/15/2034.
544435 4K 3 |Los Angeles CA Dep of Arpts AMT-Senior R 111,163 2,223,260 2,000,000 2,254,268 (19,772) | ceveeeeveereereirerins | cevereeeineeeseseinens | e 4.750 02/06/2015. | 05/15/2035.
575577 HW 4 |Massachusetts Bay Tr Auth Rev Assmt Ser. ...131.049 ..7,718,786 5,890,000 6,464,370 (30,852) | cvoevveeriiriiicnins | eeviiersiscnieniinens | e 5.250 " 08/31/2006. | 07/01/2029.
575577  HX 2 |Massachusetts Bay Tr Auth Rev Assmt Ser. . 131.675 | ... ...5,267,000 | ... 4,000,000 | .............. 4,401,918 (19,604, 5.250 . ..210,000 | 08/31/2006. | 07/01/2030.
575579 HA 8 |Massachusetts Bay Tr Auth Rev Transn Sal 2123105 | e 12,310,500 | ............ 10,000,000 | ............ 10,480,625 (53,389) | ovvevveecriieniinenins | ceviieriiseniieniinens | e 5.000 250,000 500,000 |02/07/2006. | 07/01/2023.
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575579 HB 6 |Massachusetts Bay Tr Auth Rev Sales Ta: ...124.544 11,208,960 9,000,000 9,353,571 (KXY ] [OOSR IO 5.000 06/16/2008. | 07/01/2024.
575579 LH 8 |Massachusetts Bay Tr Auth Rev Sr Ser A ...130.339 6,516,950 5,000,000 5,470,412 (27,969) | covvververreerrreienein | eevereneeieeeieeseisenes | s 5.250 02/16/2006. | 07/01/2028.
57563R LY 3 |Massachusetts Educ Fin Rev LBASS Student. 112712 6,762,720 6,000,000 6,568,281 (25,239) | oo [ e | e 5.000 |.....3.750 [Jd.oooi| i 143,333 [ 05/29/2015. | 01/01/2026.
57563R  MA 4 |Massachusetts Educ Fin Rev LBASS Student ...103.358 3,824,246 3,700,000 3,658,215 1,246 4.000 |... 05/29/2015. | 01/01/2028.
57563R MB 2 |Massachusetts Educ Fin Rev LBASS Student ...103.766 2,594,150 2,500,000 2,473,892 (51572 IOSTUURUR [OSRRSRRROON IO 4.125 05/29/2015. | 01/01/2029.
57563R  MC 0 |Massachusetts Educ Fin Rev LBASS Student ...104.172 3,125,160 3,000,000 2,987,384 284 | oo | e | e 4.250 05/29/2015. | 01/01/2030.
57563R MD 8 |Massachusetts Educ Fin Rev LBASS Student ...103.784 5,614,714 5,410,000 5,350,740 1,278 | oeereeeeeererenneee | eeeeereressesesenens | e 4.250 05/29/2015. | 01/01/2031.
576049 V8 0 |Massachusetts St Wr Rs Aut Rev Ref Gen S. ...130.170 19,525,500 | ............ 15,000,000 15,937,190 (60,282) | oo | e | e 5.250 06/19/2008. | 08/01/2027.
576049 W2 2 |Massachusetts St Wr Rs Aut Rev Ref Gen S ...130.939 6,546,950 5,000,000 5,356,984 (18,655 5.250 |... 08/21/2008. | 08/01/2029.
57604P B2 9 |Massachusetts St Wtr Poll Rev Ref Pool P ...127.010 10,846,654 8,540,000 9,029,238 (45,913) | coovvveeeerriirenriiiens | ceerresieneersisisennenes | e 5.250 . . 07/12/2007. | 08/01/2024.
57604P  B5 2 |Massachusetts St Wir Poll Rev Ref Pool P ...126.307 6,315,350 5,000,000 5,208,674 (R A L)) S ISR O 5.000 |.....4.460 |FA.....| oo 104,167 | .o 250,000 | 07/12/2007. | 08/01/2025.
591745 A2 0 |Metro Atlanta RTA GA Rev Ref Third Inden ...109.746 10,991,062 | ............ 10,015,000 10,276,670 (97,807) | ccvvoeeveecreinniisenis | ceveieeiisesiieniinens | e 5.000 500,750 |07/18/2005. | 07/01/2018.
591745 G6 5 |Metro Atlanta RTA GA Rev Sales Tax Ref S .128.772 12,877,200 ...10,000,000 ...10,532,222 (12,581) | covvvvvreervcssenriiiens | ceerveiseereensseneenns | e 5.250 525,000 | 06/20/2008. | 07/01/2032.
59259R 4L 5 | Metropolitan Trans Auth NY Rev Ser B ...107.249 .10,724,900 0,000,000 ...10,072,488 (36,290) | cvvveoveecrireniinenies | ceveieriienieniinens | e 5.000 |... 500,000 | 12/06/2007. | 11/15/2028.
592643 AT 7 |Metropolitan Washington DC ReV Cap APP 2........c.cveeverevveerreerieriensssesisssesssenssssessesssessssesssesssens | @eene | oo | orsevrsenns [ TFE | aiccn.3,590,300 ... 72.781 ...7,278,100 ...10,000,000 5,385,109 331,232 08/06/2009. | 10/01/2025.
592643 AU 4 |Metropolitan Washington DC Rev Cap App 2 69.631 5,250,177 7,540,000 3,741,815 236,102 08/06/2009. | 10/01/2026.
592643 AV 2 |Metropolitan Washington DC Rev Cap APP 2..........cc.ccomrrvvvmnnveveisnesiiisensiessnnssissnsessssesssssssssssssnssses | @eone | o [ eoveviiinnes | e TFE [ 1000000011..2,999,900 | ... 66.550 6,655,000 | ............ 10,000,000 | ....coovnens 4,583,831 294,427 08/06/2009. | 10/01/2027.
59447P  P6 2 |Michigan St Fin Auth Rev LBASS Ref Amt S ...102.456 9,169,812 8,950,000 9,040,200 (11,544) | oo | e | e 4.000 11/21/2014. | 11/01/2025.
594615 BG 0 |Michigan St Bldg Auth Rev Ref Facs Prog ...120.308 8,060,636 6,700,000 7,742,241 (30,965 5.000 |... 07/31/2015. | 04/15/2028.
594615 BH 8 |Michigan St Bldg Auth Rev Ref Facs Prog ...119.356 5,967,800 5,000,000 5,723,370 (21,380, 5.000 07/31/2015. | 04/15/2029.
60411K  BG 6 | Minnesota Pub Fac Auth Rev Ser B 112417 1,121,170 +.1,000,000 | ..oocvrvenee 1,025,833 (7,482 5.000 10/10/2007. | 03/01/2019.
60534Q NZ 0 |Mississippi Dev Bk Rev Spl Oblg Madison ...102.237 5,111,850 5,000,000 5,017,337 (33,589 5.000 09/22/2006. | 01/01/2025.
60534Q VK 4 |Mississippi Dev Bk Rev Spl Oblg. ...110.623 7,975,918 7,210,000 7,419,574 (54,610 5.000 05/18/2007. | 07/01/2019.
613549  JN 5 |Montgomery Cnty OH Rev Miami Valley Hosp ...118.653 11,865,300 ..10,000,000 ....10,425,897 (75,967, 5.750 |... 03/25/2011. | 11/15/2022.
645916 G9 2 |New Jersey Econ Dev Auth Rev Tran Ser A ..119.458 5,972,900 5,000,000 5,315,103 (26,165 5.250 09/25/2007.| 07/01/2025.
646136 EK 3 |New Jersey St Trans Fd Rev Trans Sys Ser. ..114.207 15,029,641 | ............ 13,160,000 14,251,036 (113,042 5.500 12/04/2007. | 12/15/2023.
646136 LU 3 |New Jersey St Trans Fd Rev Trans Sys Ser. ..116.924 ..1,477,290 6,395,000 6,828,227 (52,281 5.500 07/31/2007. | 12/15/2022.
646136 VP 3 |New Jersey St Trans Fd Rev Trans Sys B 5, ...109.120 3,819,200 3,500,000 3,620,783 (27,467 5.250 08/20/2008. | 12/15/2019.
649085 AA 5 |New Valley Generation Il Ser 2001 ...109.625 ...1,550,691 1,414,541 .1,432,226 (3,727 5572 |.. 01/28/2005. | 05/01/2020.
64972F  BF 2 |New York City NY Rev Wtr & Swr Sys Ref S ...101.643 5,082,150 5,000,000 5,002,571 (5,488) | ..o | e | e 4.750 01/31/2006. | 06/15/2033.
64972H HH 8 |New York City NY Trans Fin Rev Bldg Aid ...107.914 .10,791,400 10,000,000 ....10,088,588 (40,599 5.000 500,000 |06/12/2008. | 01/15/2024.
64983Q E6 2 [New York St Dorm Auth Rev Non St Supp De. ...106.453 1,767,120 | .. 1,660,000 1,683,846 (15,081 5.250 |....4.251 |JJ | oo 43,575 | 87,150 | 04/12/2006. | 07/01/2017.
64983Q E7 0 |New York St Dorm Auth Rev Non St Supp De. ...110.098 4,326,851 | ..cooovuunnn 3,930,000 | ..ooovrvenec 4,018,425 (32,824) | oo | e | e 5250 |....4.291 | .| v 103,163 | e 206,325 | 04/12/2006. | 07/01/2018.
64983Q  JC 4 |New York St Dorm Auth Rev Non St Supply. ...129.137 6,456,850 5,000,000 5,588,971 (GARSZC ) SO [NPSO IO 5.500 09/27/2005. | 05/15/2029.
64983Q JF 7 [New York St Dorm Auth Rev Non St Supply. ...131.823 5490428 | .............. 4,165,000 | ....ovvvvveee 4,737,516 (23,629) | covveoreerreereriiernin | e | s 5.500 02/15/2006. | 05/15/2032.
662858 FV 6 |North Texas Tollway Auth Rev Dallas Nort. L2717 5,635,850 5,000,000 5,000,000 | ..ooooreiieeiieniiiens | [ e | e [ s 6.000 08/04/2009. | 01/01/2025.
66285W  FK 7 |North Texas Tollway Auth Rev First Tier. ...113.281 5,664,050 5,000,000 4,957,253 (V)| ORI ORI IOV 6.000 08/04/2009. | 01/01/2028.
67760H CH 2 | Ohio St Tpk Commn Rev Ser A ...125.903 2,518,060 2,000,000 2,170,898 (CI£- 72 ) RO DRSNS DI 5.500 12/10/2007. | 02/15/2026.
696572 HB 5 |Palm Beach Cnty FL Rev Wtr & Swr Ser A ...103.423 3,175,086 3,070,000 3,088,319 (23,611) | coveereeeereeneieneins | eevermeeseneeseesesenes | oo 5.000 04/12/2006. | 10/01/2017.
709222 CK 7 |Pennsylvania St Tpk Commn Rev Ser A ...106.747 5,935,133 5,560,000 5,664,287 (64,506 5.250 08/03/2005. | 07/15/2017.
709222 CP 6 |Pennsylvania St Tpk Commn Rev Ser A ..118.124 ...4,760,397 4,030,000 | ...ccooveuue 4,226,989 (30,936) | vvoeeveerriiriiienins | ceviieniisenieniinens | e 5.250 04/03/2009. | 07/15/2021.
717817 SE 1 |Philadelphia PA Airport Rev Amt-Ref-Ser L M7.415 ...5,330,641 4,540,000 5,253,824 (VA K- D] USRS IS IO 5.000 08/26/2015. | 06/15/2025.
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717817 SJ 0 |Philadelphia PA Airport Rev Amt-Ref-Ser ..5,918,808 |...113.780 5,990,517 5,265,000 5,899,894 (18,914) | oo | e | 2000.5.000 | e 3.491 08/26/2015. | 06/15/2029.
717817  SK 7 |Philadelphia PA Airport Rev Amt-Ref-Ser .4,803,745 | ..113.259 | .............. 4870137 | oo 4,300,000 | ....coooeuee 4,789,211 (14,534) | ccvooovecrccnicnenis | e | 00005.000 | e 3.571 . 08/26/2015. | 06/15/2030.
717893  ZL 8 |Philadelphia PA Wir & Wst Rev Ref Ser B ..7,872,530 |...117.035 6,790,000 ..7,808,807 (63,723) | covvvoeveerieeiiinnins | ceveeriiisnriinniinnns | 00005.000 | Lo 3.159 240,479 04/01/2015. | 07/01/2031.
71883M FS 8 |Phoenix AZ Rev Airport Ref AMT SR Lien S .4,747,655 |...109.606 4,610,000 ..4,650,767 (14,982 121,013 05/30/2008. | 07/01/2019.
71884W AL 5 |Phoenix AZ Civic Impt Corp Rev Conv Cap. ..119.912 4,710,000 (36,312 09/22/2005. | 07/01/2022.
735389 WG 9 |Port Seattle WA Rev AMT Ref Ser C ...114.851 3,760,000 (15,540 07/22/2015. | 04/01/2028.
735389 WH 7 |Port Seattle WA Rev Amt Ref Ser C . ...114.028 2,280,560 2,000,000 2,198,998 (7,742 07/22/2015. | 04/01/2029.
735389 WJ 3 |Port Seattle WA Rev Amt Ref Ser C ..1,604,963 |..113.538 | ....cccco.oue 1,657,655 | ...oooveveeae 1,460,000 | .............. 1,599,549 (5,415 07/22/2015. | 04/01/2030.
735389 WK 0 [Port Seattle WA Rev Amt Ref Ser C ..3,283,230 |...113.131 3,393,930 3,000,000 3,272,682 (10,548 07/22/2015. | 04/01/2031.
744387 AC 5 |Public Authority for CO Rev Nat Gas Purp ...128.033 12,803,300 | ......c..... 10,000,000 9,673,028 1,797 | i | e | 200006250 [......6.632 [MN....oo | v, 79,861 | ..oooeuce 625,000 | 06/12/2008. | 11/15/2028.
762238 BQ 5 |[Rhode Island St Econ Dev Rev Corp Mtr Fu . 101.951 | 4,200,381 | .ovvreernenr 4,120,000 | ..oovrvennes 4,131,676 (24,969 206,000 | 02/02/2006. | 06/15/2024.
762243 SQ 7 |Rhode Island St Rev Hith&Ed Bldg Hosp Fi " ...101.236 3,492,642 3,450,000 3,456,619 (17,354) | ccvvoevcriicriiccenis | eeviveniiisnricnsiiinens | 00008.000 | o0 4471 [MNL| 22,042 | ............ 172,500 | 03/13/2006. | 05/15/2026.
796242 NA 9 |San Antonio TX Rev Airport Sys AMT-Impt ..9,119,476 |...106.100 9,469,425 8,925,000 8,962,267 | ..oooevveererereiiens | cererii (107,070 11/29/2007. | 07/01/2027.
79739G  AZ 9 |San Diego Cnty CA Regl Rev AMT Arpt Auth .1,577,160 |...102.224 1,500,000 ..1,505,648 (10,928 05/16/2008. | 07/01/2016.
79739G  BA 3 |San Diego Cnty CA Regl Rev AMT Arpt Auth ..1,308,525 |...106.269 1,250,000 | ... ..1,261,467 (7,220 05/16/2008. | 07/01/2017.
79739G BB 1 |San Diego Cnty CA Regl Rev AMT Arpt Auth ..4,804,815 |...109.865 4,615,000 | .....ooooucc 4,670,957 (20,615, 05/16/2008. | 07/01/2018.
79739G  BC 9 |San Diego Cnty CA Regl Rev AMT Arpt Auth ..113.164 ...4,079,562 3,605,000 3,652,056 (12,060 05/16/2008. | 07/01/2019.
812728 UK 7 |Seattle WA Wir Sys Rev Preref Ref. . ...104.705 3,669,910 3,505,000 3,534,676 (14,097 06/17/2015. | 02/01/2023.
812728 UW 1 |Seattle WA Wir Sys Rev Unref Ref. ..4,534,125 | ...104.860 4,692,485 ..4,515,069 (19,056 06/17/2015. | 02/01/2023.
837147 G35 |South Carolina St Auth Rev Ref Ser B ...12,821,640 |...100.772 112,092,640 <........12,000,000 (98,903, 01/30/2006. | 01/01/2021.
837147 G4 3 |South Carolina St Auth Rev Pub Svc Ref S ..7,963,290 |...100.772 | ..ooovcrennee 7,557,900 ....7,500,000 | ...ooovvenec 7,500,000 (56,669 10/10/2006. | 01/01/2022.
837147 M3 8 |South Carolina St Auth Rev Pub Svc Sante ..5,313,150 |...100.772 5,038,600 5,000,000 5,000,000 (37,753, 01/13/2006. | 01/01/2023.
850578 QC 2 |Springfield IL Elec Rev Sr Lien ..3,155,580 |...100.729 3,021,870 3,000,000 3,003,091 (18,389 01/11/2006. | 03/01/2026.
87638Q LD 9 |Tarrant Cnty TX Rev Preref Culture Ed Fa .1,428 911 |..110.477 1,607,440 1,455,000 ..1,433,926 5,014 05/01/2015. | 08/15/2028.
87638Q LG 2 |Tarrant Cnty TX Rev Unref Culture Ed Fac .1,024,187 |...110.477 ...1,154,485 1,045,000 .1,028,176 3,989 05/01/2015. | 08/15/2028.
880443 BR 6 |Tennessee Energy Acq Gas Rev Ser A ..8,497,350 |...118.202 10,638,180 9,000,000 8,678,457 27,853 03/06/2008. | 09/01/2024.
882797 7U 1 |Texas Tech Univ Rev Ref & Impt ..2,439,557 |...100.523 2,342,186 2,330,000 2,331,646 (13,244) . . 02/07/2006. | 02/15/2026.
882854 RH 7 |Texas Wtr Dev Brd Rev St Rvivng Fd Sub L ..3,751,480 |...106.652 | ............. 4,266,080 | .............. 4,000,000 3,816,679 10,905 | oo [ e | 20005.260 {105,800 [ .| i 96,833 | 210,000 | 12/09/2008. | 07/15/2027.
914119 LX 8 |University Cincinnati OH Rev Gen Repts S ..6,071,280 |...107.776 6,466,560 6,000,000 6,017,346 (36,457) 300,000 |07/08/2008. | 06/01/2028.
917565 FR 9 |Utah Tran Auth Sales Tax Rev Ref Sub Ser. ..8,039,495 |..121.632 | ............ 9,067,666 | .............. 7,455,000 | ....cooovuue 7,902,593 (11,088) | oo | ceviinveiiseniinciennns | 00005.000 | ... 4458 |ID....... | v 16,567 | o 372,750 | 08/27/2009. | 06/15/2031.
927793 PJ 2 |Virginia St Transn Brd ReV Ref US REBB.........cooveveiereeeseeseseessessssesssnssssessssessssssssssssssssssssssssssnsess | aeeesee | oo | sevsseeed | ariee IFE | cooreissnaeas 4,924,100 |...101.649 5,082,450 5,000,000 4,954 477 4,961 .. ..250,000 | 12/10/2008. | 05/15/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation 659,341,550 XXX 713,844,986 | .......... 635,304,541 650,007,676 | ... | oo (1,823,092) 0 ......26,071,924 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments ions - Residential Mortgage-Backed
312903 HR 1 |FHLMC REMIC Ser 113-C ...108.822 33,818 31,076 31,628 (<1 USRS PSSO IR : X100 I IO 6.725 12/31/1998. | 05/15/2021.
312905 YJ 5 |FHLMC REMIC Ser 1077-E ...111.601 76,168 68,250 69,953 (218) [ cevoveerreirreereineenns [ e | 009.000 [ 7.243 12/31/1998. | 05/15/2021.
312906 E5 5 |FHLMC REMIC Ser 1116-XA ...109.578 17,468 15,941 16,172 (35) [ coveerreeeiinrinniis [ e | 20008400 | L 7.187 12/31/1998. | 08/15/2021.
312909 MY 7 |FHLMC REMIC Ser 1251- ..110.586 | ......ccoooueuee 263,865 238,606 243,334 (1A74) | e | v | 208,000 [ i 7.211 12/31/1998. | 04/15/2022.
312915 UF 6 |FHLMC REMIC Ser 1504 Z ...110.906 225,817 203,610 206,413 (225) | covooererrviieriinniis | e | e 7.000 | i 6.312 14,253 | 02/26/2002. | 05/15/2023.
3133T3 X8 6 |FHLMC REMIC Ser 1683 Z ..113.873 LA215773 | 1,067,661 | .............. 1,068,726 (288) [ covoovrveereereieneenns [ oo | 2008500 [ e 6.430 11/13/2001. | 02/15/2024.
3133TA  CQ 3 |FHLMC REMIC Ser 1967-BA ...113.604 386,226 339,975 343,142 (176) [ cvvveerreeeemreiiseenns [ eevereerriieseeniiisens | w7000 [ 6.542 12/31/1998. | 06/17/2027.
31340y BH 1 |FHLMC REMIC Ser 6-C ...104.397 3,028 2,901 2,928 (14) ] oo | e | 0 9.050 [ 7.138 12/31/1998. | 06/15/2019.
31340Y DB 2 |FHLMC REMIC Ser 12-A ...105.434 3,626 3,439 3,469 (7)o [ e | 20009.260 | L 7.536 12/31/1998. | 11/15/2019.
31340Y KF 5 |FHLMC REMIC Ser 31-E ...101.180 7,254 7,169 7,156 (29) | coveoereneriecriinnis | e | e 7.550 | i 6.377 12/31/1998. | 05/15/2020.
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31340Y KX 6 [FHLMC REMIC Ser 33-D......ccoouiiiriicciircicsissiscsssssissssisssssssssssssssssssssssssssssssssssssssssssnies | coveees LA ...103.484 13,273 12,826 12,923 (1€ ) I SRS IO 8.000 |...... 6.733 [MON... 12/31/1998. | 04/15/2020.
31340Y QS 1 |FHLMC REMIC S 46-B..........ooiiiiiiiiiciiiseiicsiies it ssssssisnes | ceiees LA ...104.154 14,232 13,664 13,745 (<3 ) SOOI ORI IOV 7.800 |...... 6.780 [MON... 12/31/1998. | 09/15/2020.
31358E  XG 2 [FNMA REMIC SEr 1990-83A.........coorrreumreirreiseressesesseesssessssseesssesssssessssesssssssssesssssssssessssesssssesssnessseseees | seveene LA ...110.131 20,716 18,810 19,609 ((G12) ) SO ISR IO 9.250 |...... 5.496 [MON... 12/31/1998. | 07/25/2020.
31358G X4 4 |FNMA REMIC Ser 1991-56G 1 ...109.786 21,256 19,361 19,870 (58) .8.600 |... MON... 12/31/1998. | 06/25/2021.
31359E YL 9 [FNMA REMIC Ser 1993-199PF........cooirirrrimeriresierissssssesissesssssssssssssssssssssssessssesssssssssesssssessssnsss | seveeee LA ...101.679 77,636 76,354 76,144 (T14) | coveeerererieriinenis | v | e 6.500 MON... 12/31/1998. | 10/25/2023.
31359K 2K 2 | FNMA REMIC Ser 1996-M7 Cl Z........covveiiciiineiiicriissiicsiisssississssssssssssss s | sovees A 30,589 L 99.983 30,336 30,341 30,492 ()11 [URURRTOORTONPOIR DOV DROON 6.640 MON... 03/23/2001. | 05/17/2036.
31359K  ZR 1 [FNMA REMIC Ser 1996-45 ClK........cvvrerrrirerirrrimerersssssreseesssessssssssesssssssssssssesssssssssesssssssssesssnes. | seveeee LA ...110.778 82,012 74,033 74777 (T14) | coveerererirereneeis | eeverrereiseeeseseinene | e 7.000 MON... 03/30/2001. | 09/25/2021.
313602  GQ 1 [FNMA REMIC SEr 1988-25B..........cuumreviorieesiesisssisssnsssssssessssssssssssssesssssssesssssssssssssssssssssssssssssssssssssans | aevsees LA ...104.259 2,952 2,831 2,865 (17272 ) [SSUOSOUTUPIIRN DU PPN 9.250 MON... 12/31/1998. | 10/25/2018.
313603 2H 4 |FNMA REMIC Ser 1990-35E 1 ...110.596 2,906 2,628 2,728 (10) .9.500 |... MON... 12/31/1998. | 04/25/2020.
313603  5J 7 [FNMA REMIC Ser 1990-41D........ciiiuiiiirriiiiiisiiissiiesesies s sssssssssessssssssssssssssssnssses. | ceveies LA ...109.961 31,965 29,069 30,043 (V0 ) RN NP DO 9.500 MON... 12/31/1998. | 04/25/2020.
31377R BH 2 | FNMA DUS POOI #384440..........coreeerierereieseireceisessiseessessssesesssessssessssesssesssssesssesssssessssesssssssssesssnns | seseeee LA L A16.563 | e 1,190,743 | coovvoveenne 1,021,543 | ..cooonnven. 1,076,027 (4,913) | e | e | e 6.600 MON... 03/27/2003. | 10/25/2026.
31381H  TQ 9 | FNMA DUS POOI #AB1459...........coriiciiieiciceiesi e | coiies LA ...107.784 2,320,358 2,152,783 2,176,464 (3,855) | oo | e | e 5.450 MON... 01/27/2004. | 11/25/2023.
31392E  FL 9 [FNMA REMIC Ser 2002-55 Cl GC........cvuumreemreemmrerereinerismsesssssessessssessssnesssesssssessssesssssesssesssessssssensss. | seveeee LA ...101.744 66,403 65,264 65,343 (LU£) ] ORI IOV DO 5.500 MON... 01/06/2004. | 09/25/2017.
31392E  SX 9 |FNMA REMIC Ser 2002-59 CI B 1 ...101.811 22,403 22,004 22,123 (103) .5.500 |... MON... 12/17/2003. | 09/25/2017.
31392U  RH 9 |FHLMC REMIC S€r 2501 AN.......ouirirmiiiriiimiiireiiissisessssessssesssssssssssssssse s sessssssssssssssessssssssssssns | sevenee LA 101,646 | ..o 114,291 112,440 112,816 (264) | covveereverieriienenis | eeriereineniseneinens | s 5.500 MON... 01/07/2004. | 09/15/2017.
31392V 2F 8 |FHLMC REMIC S€r 2494 J..........coiiiiiiiiiiiiniieciseisisssi s nasesnnes | cosees LA ...102.709 ..309,505 301,341 302,304 ((GIEIS) RO PPN DOV 5.500 MON... 03/28/2003. | 09/15/2017.
31392V SN 3 [FHLMC REMIC ST 2496 BK.........cooorerurrirmrireriserssesisessssssssssssssssssesssesssssesssssssssssssssssssesssssssnss | seveeee A ...102.230 186,794 187,487 (CIS7 4 (ST PO PYOPON 5.500 MON... 03/28/2003. | 09/15/2017.
31393A 2V 8 |FNMA REMIC Ser 2003-38 ClMP..........oiiriiriiriisniiisssiisesiesi s | coseee LA . ...108.579 1,123,203 ..1,126,853 (GICK ) RS PSR DO 5.500 MON... 04/01/2003. | 05/25/2023.
31394) KW 6 |FHLMC REMIC Ser 2673 Cl QL........ciueriiieiirieiiiiesisssessessssesisssesssesssssssssesssssssssenssssssssensssssssssssssssses | conenee LA .1,152,374 |...108.349 ...1,228,624 1,133,948 .1,137,077 (397) | covvvereieriesriinenies | ceviisriisenisssniinens | s 5.500 MON... 5,197 62,367 | 02/03/2004. | 09/15/2023.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 8,668,929 XXX 9,193,182 8,377,865 8,482,611 0 (13,972) 0 0 [ XXX XXX | e 41,892 | ............ 505,435 XXX XXX
U.S. Special Revenue & Special Obli and all N Obligations of Ag and ities of and Their U.S. Political -C ial Mortgage-Backed Securities
31359P  DJ 2 [FNMA ACES Ser 1997-M2 Cl Z.......ccoooiiiiiiiiiiissisi s | cosine | . | ......... 2 | ........... 1 514,669 |..... 98.852 [ ..covuuieennn 473,673 479,173 506,439 (1,445) | oo v [ 7.125 6.325 [MON... 2,845 34,141 | 05/13/2004. | 01/17/2037.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities 514,669 XXX [ 473,673 479,173 506,439 0 (1,445) 0 0 XXX XXX XXX | i 2,845 | ....ccco... 34,141 XXX XXX
U.S. Special Revenue & Special A Obli and all N Obligations of Ag and A ities of and Their U.S. Political - Other Loan-Backed and Strul Securities
011832 83 7 |Alaska St Hsg Fin Corp ReV LBASS AMT 1St.......ccouiviriiriiesiinesiiesiisssisesissesssesssssesssesssssessoenes | cvenees | oo | ceveenns 1| 1FE | oo 1,320,000 |...100.857 | ......cecce.. 1,331,312 | oo 1,320,000 | ..ccovvvnven 1,320,000 | ..oovvemrieeeriieniins [ v | ceriereinesisseinenins | s | e 4.650 09/15/2006. | 12/01/2024.
033896 HZ 7 |Anderson IN Sch Bldg Corp ReVLBASS Ref..........ccouiiiiiierisriineicienisseiesiseississssisnisssesanns | connee | o0 | covinnes 10 1FE ...110.281 5,773,210 5,235,000 5,332,151 (29,307) | cevvveveeereieriiieni | e | e 5.000 02/23/2006. | 07/15/2026.
254773  AG 9 |District Columbia Hsg Fin Rev LBASS AMT...........oiiiuiriiriiieniinieiiesiisseisesisessisessssssssessssssssesiannss | coenis | oo | coverenns 1 1FE ...100.026 | ......... 250,065 250,000 250,000 | .eorvererereeeieneies | s [ e [ eeeneieeseiensineens | s 4.600 10/12/2006. | 06/01/2020.
408395 MK 4 |Hammond IN Multi Sch Bldg Rev LBASS REf..........cc.cccvviiriiinriiiriinciiericncissecnisenisssisssiessinnns | cevies [ e | e [ 1FE ..3,529,421 |...110.407 3,671,033 3,325,000 3,385,759 (R 722 | RS I IO 5.000 08/24/2006. | 07/15/2025.
454806 BV 1 |Indiana St Hsg & Cmnty Dev Rev LBASS AMT.........coovuriimerieriinerineniieseisenieenssssssssessssssssesssssssnes | eeniees | oo | covnnnns ] [ 1FE ..1,680,000 |...100.371 ...1,686,233 1,680,000 ..1,680,000 4.650 |... 10/12/2006. | 07/01/2021.
454806 BW 9 |Indiana St Hsg & Cmnty Dev Rev LBASS AMT.........ccouiiiicriscnissiesiseiesesssssesssssessesesnsines | ceveees ..2,980,000 |...100.411 2,992,248 2,980,000 2,980,000 | .vvovererrerrererennnee | rnrrersnerssneesnnnen [ eereeessenesesensnnenns | eererenssnessnesennens | aeeens 4.800 10/12/2006. | 07/01/2027.
455066 HG 8 |Indiana St Office Bldg Rev LBASS COM FaC.........c.oovriiiiiiiiciineiiiecisseiiss s | cenieas ..8,812,813 |...116.352 9,325,613 8,015,000 8,340,137 (64,270) | cvvoeveeeriinerinenie | ceriieeeineniieneinens | e 5.250 05/24/2007. | 07/01/2020.
46263R DU 6 |Indiana Pub Sch BIdg Ind Rev LBASS First............ccccouuiminriiiiiniseiesissessessssssssssssssssssnienns | s .4,046,830 |..101.930 | .............. 4342218 | ............. 4,260,000 | .............. 4245493 ..o | i 132,136 | oo | e | 4.125 .. . .. 10/04/2006. | 07/15/2026.
49151E XA 6 |Kentucky St Ppty & Bldgs Rev LBASS COMMN.........cccrruuriimeriiereieriiesienesisesessesssessssssssnesssessssenes | eevenee | oo | cenvivnennes | eoeen TFE | i 5,990,017 |...107.154 6,054,201 5,650,000 5,718,740 (B7,068) | vvveoreeereeeerieenies | ceriverrieeriieneinens | e 5.000 |...... 4.270 [AO..cc.. | covvrrrris 70,625 | ............ 282,500 | 06/14/2007. | 10/01/2017.
49151E XD 0 |Kentucky St Ppty & Bldgs Rev LBASS Ref P.........cccccouvviiiriiiniinniinciscssissessisssssssssnisnnns | eoeene | oo | convvisnsines | o 1FE 10,817,300 |...113.097 111,309,700 10,000,000 | ............ 10,302,664 (U E<I0) ) RSO IS IO 5.000 |...... 4120 [AO..... | oo 125,000 | ..oovveeee 500,000 | 11/19/2007. | 10/01/2019.
594615 CB 0 |Michigan St Bldg Auth Rev LBASS Zero Cpn. @-coo [ oo | e [ 1FE | .................886,244 | ... 91.102 920,130 1,010,000 896,593 10,349 | oo | et | e | e 3.801 [N/A..... 09/10/2015. | 10/15/2018.
594615 CV 6 |Michigan St Bldg Auth Rev Unref LBASS Ze. @ | | e 1. 1FE| ..............5,526,582 | ..... 91.074 5,787,753 6,355,000 5,603,963 TT,382 [ oo [ e [ e | e 4.561 [N/A..... 09/10/2015. | 10/15/2018.
60415N G2 2 |Minnesota St Hsg Fin Agy Rev LBASS AMT S.......ooiiiiiiiiiniiinniinsiissiinssisssssssesssssssssessssssssssssnnns | cvvens [ oo | voveriens 1 1FE| ... " ..100.091 | oo 1,816,652 | ..cooocvcveeee 1,815,000 | .........cc. 1,815,000 | ..oovveoriiriiieniis [ e | e | e | e 4625 | ... 4.625 [JJ.ooies| e 41972 | o 83,944 | 10/13/2006. | 07/01/2021.
676907 KU 1 |Ohio Hsg Fin Agy Mtg Rev LBASS AMT SF Re.......ccvvumriiriinriinisnisssiesissnesssisssssssssssssssnnsn | coneee | o0 | covennes 10 1FE | s 1,695,000 |...100.145 | ............. 1,697,458 | .............. 1,695,000 | ............. 1,695,000 | ...covoorienciinni [ e [ e | e | 4.750 01/25/2006. | 09/01/2026.
801577 EQ 6 |Santa Clara Cnty CA Auth ReV LBASS LS MU.......cocriumiiiiiriiiiiieniieseieniieseiesisssssssesssenssssesssensss | coenees | oo | cvviienns 1 1FE ..1,988,260 |...101.436 2,028,720 2,000,000 1,999,475 5,864 [ .oooourreireereiinnens [ e [ e 4.200 02/16/2006. | 05/15/2022.
944049 BW 4 |Wawasee Cmnty Sch Cp IN ReV LBASS NEW El..........rvuurierriiireireeiieneieeesseesisesssessssessssessssssssnens | soevees | oo | cevennes 1 1FE ..2,657,153 |...104.247 2,548,839 2,445,000 2,496,273 (18,791) | cevveevererernerirenin | veverereesereseseinens | s 5.000 09/16/2005. | 07/15/2020.
946363 GJ 1 |Wayne Twp IN Marion Cnty Rev LBASS SCh B...........ccccoviiuiiiiniiiciiiinciicniissinesiisssissssssssssssssssssnins | coenes | oo | cevevenns 1 1FE .4,955945 |..104.314 5,492,132 5,265,000 5,095,767 17,145 | oo [ v [ e 4.000 01/25/2006. | 01/15/2024.
97689P 3N 6 | Wisconsin Hsg & Econ Dev Rev LBASS AMT S.........cccoiririiinnirinnriinnisssissssisssssssssssssssssssssssssnnes | sovens | oo | wvsniens 1. 1FE ...100.436 6,026,160 6,000,000 6,000,000 | ...oooorivirriinriinns | [ e | s | s 4.700 |...... 4.700 [MS...... 94,000 282,000 | 10/12/2006. | 09/01/2021.
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2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securitie: ....70,522,123 XXX 73,053,677 69,300,000 69,157,015 0 1,967 0 1,128,081 | .........2,964,360 XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: ..739,047,271 XXX ...796,565,518 713,461,579 | .......... 728,153,741 | .o 0 (1,836,542) 0 .......11,483,667 ..29,575,860 XXX
Industrial & Miscell (Unaffiliated) - Issuer Oblit
00206R AR 3 |AT&T Inc Nt ...13,458,015 |...110.325 14,893,889 ..13,500,000 ...13,484,410 4,431 ..295,800 ..783,000 .| 02/15/2019.
01741R  AC 6 |Allegheny Technologies Inc Sr Nt. 4,955,140 |..... 80.000 ...3,200,000 4,000,000 | ..............3,200,000 | ........ (1,245,629) | ........... (114,987) ...31,250 ..375,000 .| 06/01/2019.
01741R  AE 2 |Allegheny Technologies Inc Sr Nt. ..11,305,845 | ..... 59.000 ...6,342,500 10,750,000 | ..............6,342,500 | ........ (4,614,387) (55,392) 294,938 639,625 .| 01/15/2021.
01877K  AB 9 |Alliance Pipeline LP Sr Nt ...108.078 ...1,915,892 1,772,694 (10,964) 345 | . 124,018 .| 12/31/2019.
02209S AD 5 |Altria Group Inc Co Gtd Nt ...120.251 ...4,810,032 4,000,000 4,364,679 | ...coovverivcriienis | e (113,380) 54,967 388,000 .| 11/10/2018.
022098 AJ 2 |Altria Group Inc Gtd Nt 14,367,640 |...122.398 14,687,748 ..12,000,000 ....13,096,094 (263,371) .| 08/06/2019.
02209S AL 7 |Altria Group Inc Co Gtd Nt 5,974,500 |...108.502 6,510,126 6,000,000 5,984,887 2,425 .| 05/05/2021.
02361D AP 5 [ AMEreN [IN0IS €O ST N ......veueeeearererereereseesssesesessssesssssessssesssessssesssssssssssssssssssssssssssssssssssssssnnsens | eveene | oo | vereeeens 1| 1FE| ... ...100.578 .10,057,820 10,000,000 9,994,514 214 .| 03/01/2025.
030955 AB 4 |Ameritech Capital Funding Corp Nt ...102.593 242,000 244,403 (4,288) 1,835 22,022 .| 06/01/2016.
031162 BM 1 |Amgen Inc Sr Nt 3,264,240 |...104.188 3,125,625 3,000,000 3,182,116 (29,583) ...14,854 .| 11115/2021.
032511 BC 0 |Anadarko Petroleum Corp Sr Nt 12,561,750 |...113.615 .11,361,520 10,000,000 11,059,245 (297,011) ..256,167 .| 03/15/2019.
03523T BH 0 |Anheuser-Busch InBev Widwdinc Co Gtd Nt. ...11,029,215 |...115.605 11,560,470 ...10,000,000 210,518,706 | ...oovvevnrivrriirns (117,538) .| 11/115/2019.
05501T AC 3 |TGGT Holdings (Azure) LLC 1st Lien Term. ..2,186,342 |..... 57.000 ...1,265,193 2,219,636 .1,265,193 | ........... (738,736) 6,256 .| 11/18/2018.
05569A AB 5 | BP AMI Leasing Inc Co Gtd Nt. ..1,062,110 |...109.627 ...1,096,273 1,000,000 ..1,027,892 (7,526) .| 05/08/2019.
06050T JZ 6 |Bank of America NA Sub Bk Nt ..9,597,390 |...118.721 .11,872,100 0,000,000 9,627,786 8,384 .| 10/15/2036.
06051G  FL 8 |Bank of America Corp Sub Nt ..6,966,190 |..... 98.983 ...6,928,838 7,000,000 6,968,837 2,222 .| 10/22/2026.
07274E  AG 8 |Bayer US Finance LLC Sr Nt ..2,970,330 |...100.712 3,021,351 3,000,000 2,973,459 2,544 .| 10/08/2024.
075887 BF 5 |Becton Dickinson & Co Sr Nt ..4,000,000 |...100.853 | ............. 4,034,104 +..4,000,000 | ..ooorvenee 4,000,000 .| 12/15/2024.
075887 BG 3 |Becton Dickinson & Co Sr Nt ..2,000,000 |...100.891 2,017,822 2,000,000 2,000,000 .| 12/15/2044.
096630 AD 0 |Boardwalk Pipelines LLC Sr Nt. ..4,941,000 |..... 86.953 | ...cooouuens 4,347,650 25,000,000 | ..ooovenens 4,946,260 4,926 .| 12/15/2024.
099724  AH 9 |Borg Warner Automotive Sr Nt ..3,554,810 |..... 89.272 3,124,524 3,500,000 3,554,051 (759) .| 03/15/2045.
12670N  AB 9 [CWGS TErM LN Nt B.....ooiieriiiiiiciiriiiesiieseisessiessises s sessessssssssesssessssessssesssssesssssssssssssssesssnssses | ceneies | oo | wevsesivnnnss | eeeee3FE | covevirnnnn 4,578,964 | ... 98.938 | ..o 4,575,859 | .......ccoees 4,625,000 | ....covvenec 4,575,859 (15,618) 6,827 .| 02/20/2020.
130789  T# 7 |California Wir Svc Co st Mtg Bd Ser JJu.......cccouiviivciiiiiiciiiinciisniscisnsssisnessisnssssisnenes. | evvees oo | i 2 [ .104.341 569,078 545,401 547,228 (658) .| 05/01/2018.
151020 AS 3 |Celgene Corp Sr Nt .4,951,700 |..... 99.595 979,750 | ..o 5,000,000 | ...ccooveune 4,953,242 1,542 74,809 .| 08/15/2025.
17275R  AD 4 |Cisco Sys Inc Nt ..8,556,405 |...121.977 .10,063,119 8,250,000 8,525,189 (5,686) ..183,883 .| 02/15/2039.
172967 EV 9 |Citigroup Inc Sr Nt ..1,247,060 |...119.424 ..1,194,237 1,000,000 ..1,114,301 (30,341) .| 05/22/2019.
174610  AJ 4 | Citizens Financial Group Sub Nt. ..3,000,000 |..... 99.596 2,987,865 3,000,000 3,000,000 .| 08/01/2025.
191219 AV 6 | Coca-Cola Enterprises Nt 6,602,400 |..... 89.931 16,187,508 ...18,000,000 ....13,665,038 815,466 . | 06/20/2020.
20030N AG 6 |Comcast Corp Co Gtd Nt ...11,163,900 |...101.803 11,198,363 1,000,000 ...11,012,624 (26,937) 24,200 544,500 .| 06/15/2016.
20030N BB 6 |Comcast Corp Sr Nt. ..124.112 6,205,600 5,000,000 5,201,251 (3,592) 106,667 320,000 .| 03/01/2040.
207597 EE 1 |Connecticut Lt & Pwr Co 1st Mtg Bd ...109.805 3,294,153 3,000,000 3,039,218 (11,481) 68,750 165,000 .| 02/01/2019.
232820  AK 6 [Cytec IndS INC S&NL........cuiiiiiicicriieeserse e sisessisssissssissssssssssssissssssssissssssnssnnins | cenees | oo | e [ FE ] eiiin.10,008,640 | ... 96.176 | ...coooeevens 9,617,550 10,000,000 | ............ 10,007,745 (770) 65,833 382,931 .| 05/01/2025.
23311R  AC 0 | DCP Midstream Sr Nt ...101.825 5,091,245 5,000,000 5,091,245 (81,302) (45,073) .| 03/15/2019.
23338V AB 2 |DTEEIECHIC CO SINL.......ooiiiiiiiiicciieicciiesisceisssisssissssisssissssssssssssssssssessssssssessssssssenssenns | eoveeee | oo | connennsd [ 1FE ...104.546 2,090,920 2,000,000 1,993,407 676 .| 03/15/2024.
254700 AD 1 |Discovery Communications CO Gtd Ni...........ccovuuurviinriiiriiinriisccsrsssisrsssisssissssssssssssssssssssnnnes. | coeene | oo | cenvinnniees | eeenn2FE | 9,977,100 | .. 99.488 | .............. 9,948,780 10,000,000 9,979,076 351 . | 06/01/2040.
25470D AF 6 |Discovery CommUNICAtIONS Ni.........cccciriuiiieiriiiiieeriinceiiesiisseisesiiessisesissessssessssessssssssssessssssssseneses | covenee | oo | cenvinnniens | eeeni2FE | i 943,620 | .o 94277 | o 942,767 | oo 1,000,000 956,848 5819 .| 05/15/2022.
264420  AA 2 |Duke Energy Progress Inc 1st Mtg Bd 100.696 5,034,775 5,000,000 4,985,252 502 .| 08/15/2025.
264420 AB 0 |Duke Energy Progress InC 15t Mg Bd..........cccocoeruuriiieriinciiieriiiniiesiisnesesiieseisesissssssnssssssssienns | eoeeee | or | cvnnieens ] [t IFE | 04,974,650 | ... 98.523 ...4,926,165 5,000,000 172 . | 08/15/2045.
29250R  AH 9 |Enbridge Energy Partners LP Sr Nt ...102.002 ...4,794,075 4,700,000 N (165,260) 12,272 276,125 .| 12/15/2016.
316773  AD 2 |Fifth Third Bancorp Sub Bk Nt ...105.296 8,634,297 8,200,000 8,194,046 30,750 369,000 .| 06/01/2018.
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369622 SM 8 |General Elec Cap COMD SUD NE..........ovvuuurveeiirieineeiississssssssssssssssssssesessssesssssssessssssesssssens | ceveees ...13,039,190 |...112.762 14,659,060 ...13,000,000 ....13,022,570 (G 015)) NIRRT DRSSO PR 5.300 |...... 5.261 |FA.... ..267,944 02/23/2011. | 02/11/2021.
36962G 4D 3 |General EIEC Cap COM ST NE........uuiivierucrriiieriisicssissesssissesssesssessssssesssssssessssssessessseessssssessesseees | coneens ....10,237,800 |...113.284 11,328,400 ...10,000,000 | ............10,101,256 (24,890) | cvvvverrvirirerriiens | ceerreiineereinineennenns | e 6.000 |...... 5.685 |FA.... ..240,000 . 08/04/2009. | 08/07/2019.
375558 AU 7 | Gilead SCIENCES INC ST NL.......uuvvvrreirrisrieriisnsesesssssssssessssssessss s sssssssssssssssesssssssesssssssssssnns | seveees ..7,139,835 |...108.012 ...7,263,7% 6,725,000 | ...oovrvennee 7,030,476 (A7,878) | oo | o | o 4400 |...... 3.510 [JD....... 24,658 295,900 | 08/27/2013. | 12/01/2021.
406216 AX 9 |Halliburton Co Nt ..5,247,797 |...112.549 458,602 4,850,000 5,018,186 (40,233) 6.150 |....5. 87,825 298,275 | 06/16/2009. | 09/15/2019.
423074 AV 5 [HEINZ H I €O ST NE..oouieeeiieriteeeteeeitee ettt sb st s snt st nssnns | seneien ...104.491 5,224,540 5,000,000 4,980,554 254 | oo [ e [ 5.200 |...... 5.226 [Jdcovree| i 129,278 | oo 06/23/2015. | 07/15/2045.
45475Q AR 4 |INdiana Gas CO MT Nb.........cvvuuuumrreemmmmerriismmrrsssssserssssseessssssesssssseessssssesssssssessssssessssssssssssssessssssnnes | ceveees ..122.754 2,455,076 2,000,000 2,007,932 ((c722) ) [OOSR BOPPTRRRRTRY PYOPPN 7.080 02/23/2001. | 10/05/2029.
48121C YK 6 [JPMOrgan Chase SUD BK NE..........ccccruerrruumrierrrimeriesressessssesessessssessssessssessssesssesesssessssesssssessssesssanes | coneees ....16,067,700 |..106.916 | ............ 16,037,400 | ............ 15,000,000 | ............ 15,345,625 | ....ooorevverereereniins | cererreennd (185,685) | vvvevveeerernrerrenens | cevernereemeresneenanens | creeed 6.000 11/02/2011. | 10/01/2017.
485170  AK 0 [Kansas City SOUthem INAS INC S NL.......co.uuuurrveerireiiiersiisieeessssessssseesssssessessesssssseessssssessesseeeness | ceveees ..2,497,356 |..... 99.238 2,480,955 2,500,000 2,497,367 1 [FUUUPPTOOROPTORPPOIORN DU PP 3.850 12/09/2015. | 11/15/2023.
49456B  AH 4 |Kinder Morgan Inc Sr Nt ..3,488,205 | ..... 78.063 2,732,205 3,500,000 3,488,411 186 5.550 |... 11/24/2014. | 06/01/2045.
50076Q AX 4 |Kraft FOOAS GroOUP INC ST NL....covucuuerriierierriisireeisieresisessessseeseesssessesssesssssse s sssssesessssssesssssenens | coneees ..2,305,787 |...109.794 | .............. 2,162,942 | cocovvvvne 1,970,000 2,153,322 (66,312) | ccvvvvvererrerinerreiis | ceerreiieeersissnennenns | e 6.125 08/27/2013. | 08/23/2018.
585055  BS 4 [MEIONIC INC ST NL..vovuivverroeriiessareiesiesssssssessessssessssssesssssesssssssesssssessssssessssssssssssssesssssssssssssssensees | seveees ...10,900,493 |...100.817 .11,089,870 ....10,903,546 3,053 | covveorveereieeneiennins | eeveeeesieneienssienns | s 3.500 09/02/2015. | 03/15/2025.
B174TW  AF 6 | MOrgan StanlEy SENL........covuuuuiiieiereesieesesssessessesssssssessessses st st ssesnissans | coneeee ..112.275 ...5,052,380 (4,304) | v | e | e 5.750 . 01/21/2011. | 01/25/2021.
620076  AH 2 [Motorola SOIUtIONS INC ST NE........urvverreirrrirririeisiresisseesssesssss s ssssssesssssssessssssesssssssennens | ceveees 5,528,400 |...109.354 5,467,695 5,000,000 5,384,930 (29,203) | covvvorvermeeeniieniins | e | s 7.500 .. 47917 04/28/2010. | 05/15/2025.
620076 AK 5 |Motorola Solutions Inc Deb 35,595,130 |...103.964 36,387,540 35,000,000 35,440,673 (32,208) 6.500 |... ..758,333 05/06/2010. | 09/01/2025.
637432 ND 3 [National Rural Utilities COOP ST NE........ucrvivmuurriirmerriimiereesisessesssesssesssessssssseessssssesssssseessssssesssssnsnss | eeveens 11,492,985 | ... 97.358 | ..o 11,196,216 | .....coeeee 11,500,000 | ............ 11,493,557 572 | coevveerreerrensnenreins | cverreinseeseisnesnenns | o 2.850 01/20/2015. | 01/27/2025.
665772 CN 7 [Northern States PWr CO MN 1St MEG Bd...........ccrreermrrrerirnrriiinscrresseersssnsensisssensessseensssssessessenssnssses | eovene | | covveee] |t TFE | cri0000005,902,020 | ... 97.755 5,865,288 6,000,000 5,902,693 673 | coveeerreereereiiieens [ v [ e 4.000 08/04/2015. | 08/15/2045.
67059T  AA 3 [ Nustar LOGISHCS CO Gt Ni.........ouuureeurieureieriieriiesiseessse st sesessssessssesssse st sssssssessessssssssenes | ceveeee 2102125 | e 1,021,250 | oovvoeenne 1,000,000 994,860 1,961 | ooeereireriereieens | ereriieressenieeneis | e 8.150 |......8.402 |AO...... | ccovvrrerern 17,206 | covoercnnen 06/01/2009. | 04/15/2018.
679574  AG 8 |Old DOminion EIEC 18t MEG BA........vcouurveerurreiinririienriieesssssesssnessssseessssssesssssessesssessssssssesns | ceveees . 117.313 2,859,492 2,437,500 2,437,500 | ..o | s | e | e | s 6.210 12/12/2002. | 12/01/2028.
68216D AC 2 |Omnitracs 1St Lien TL Nt 1........ccooviriiinnrniissnniisnisssisssiessisssssssssssssssssssssssssssssssssssnnnnss | conneee | on | covesinsennes | cooneBFE | i 975,118 | L 97.667 ..957,152 980,018 957,152 (1,466) 649 4750 |... 01/17/2014. | 11/25/2020.
68268N  AE 3 | Oneok Partners LP Sr Nt LS... 110.268 14,577,443 | ........... 13,220,000 | ....ooove. 13,788,357 | ..ovoouvrveerrerreins [ cevririnnn (154,910) | ovvvveenrrevienreennns | cevereeseeersesineeneees | e 8625 |....7.084 |MS...... 07/08/2009. | 03/01/2019.
69349L  AG 3 [PNC Bank NA SUD BK Ni......coouuuurverirriirncrrinienreessensisssessesssessessssssessssssssssessssseessessessesnennes | eeeeee | | ovvsenen] |t TFE | 3,241,968 | ... 97.264 3,404,230 3,500,000 3,296,651 W25 71 T USRI DUSRSIRRSIROO PPN 2.700 10/28/2013. | 11/01/2022.
69512E DL 6 |PaCificorp 1St MG BA S E........ouvvvermereriirceiieisreiiicseisssessisessssssesssssssessssssessssssssssssssesssssseeness | wevenne 123342 | 1,233422 | ..ocoveeen. 1,000,000 | ..o 1,028,084 (3,122) | oo | e | e 8.070 02/05/2002. | 09/09/2022.
TAT081 DT 7 [PAIZENINC ST N.covvvoeiriiisicieisseseisi s | erneies 115,117 2,975,764 2,585,000 2,704,241 (7)) [T DOSTIRRRRITRNY PYOPON 5.600 10/05/2015. | 09/15/2040.
718172 AT 6 [Philip MOITIS INt INC ST NL.....cvvevoeeviereiieeseeiereeiieeeeeiesssssseseesssenssssensssssesssssssssssssssnessssssessssses | eosse | o [ eoveenerinnes | e TFE [ v 928,210 [0 97.981 ..979,807 1,000,000 943,762 7415 .2.500 |......3. 11/07/2013. | 08/22/2022.
73664# AA 8 |Portland Natural Gas Trans SYS St SEC Ni..........uurriummrrrirismesrisinsssssesssssseessssssesssssessssssessssssens | ceveees .. 105.213 | ......... 530,732 504,436 504,436 [ covvoorecrreerrerriinns [ eererrnnnsnssnnensisnns [ coveinesseisnsensinnens | s [ aennes 5.900 |...... 5.942 |MJSD... | oovvrrerrrrrrienns 83 | o 29,762 | 04/10/2003. | 12/31/2018.
742718 CB 3 | Procter & GAMDIE CO ST NL........vveuuereeeeeerreiiereissseeesssssrssssesssssssesssssessssssesssssssessssssseesssssssesssssens. | eeveees 119478 | 1,099,197 920,000 940,159 (B52) [ cvvvvevreeeererrerineene [ eeeiseeereesienneiie [ e 5.500 21,083 50,600 |08/11/2009. | 02/01/2034.
74273@ AA 1 |PRIT Core Realty HIdgs LLC STNESEN A......ooeuuiriierriisiereiisesseisesssessessessesesssssssessssssessssssessssnes | coneees . ...100.816 5,040,779 5,000,000 5,000,000 | .eooeevveermmrrienmmenns | rreerrinnensesineens | eereeersssiessesinennens | s | seenes 3.250 61,840 | ..coveeenn. 162,500 | 02/14/2013. | 02/14/2020.
74273@ AB 9 |PRIT Core Realty HIdgs LLC ST INESEI B.........cuurveeerrreiiicreiiiesressersessesssssssessssssesssssssessssssesssssns | coveees ..5,000,000 |...101.224 5,061,189 5,000,000 5,000,000 | ..oouvvveermrrreernenns | eormernesienressnens | ersseersssiennessennens | eeeessesseeesssseenes | eenes 3.850 ..192,500 | 02/14/2013. | 02/14/2023.
742741 AA 9 |Procter & Gamble ESOP Deb Ser A. ..2,554,693 |...119.355 ..2,239,939 1,876,700 2,074,217 (38,735) .9.360 .175,659 | 01/28/2005. | 01/01/2021.
TA340X AN 1 {ProlOgis LP SENL.......uivviereeriiiiiireiesreiisseseeesseseessssesssssssesssssessssssessssssssssssesessssesssssseessssssenness | wevenne ..6,222,650 |...116.366 5,818,320 5,000,000 5,681,416 | ..ooovvverrcreriiienns | e (163,357) | cvveveerrreesmereinens | cevereessennessneeneees | oo 7.375 368,750 | 07/13/2012. | 10/30/2019.
743494 AC 0 |Prospect Medical HOIGING SINL..........cuuurrvirmurriireeriismerrisssesssssessessssesssssessesssssssssessssssssssssssenns | ceveees ....10,650,000 |...104.000 | ............ 10,400,000 | ............ 10,000,000 | ......ccc. 10,321,682 | .oovoovrerreeererriin [ eevvini (123,154) | covcvvevererriirnenreinns | covrreinseesseineeneins | e 8.375 02/25/2013. | 05/01/2019.
744567 EV 6 |Public SVC EleC & Gas CO 1St MG BA..........ccccvweeurreieureeiiereiieceiiiessesssessesssessssssessesssessessasennees | eeveees . 2,622,152 |...100.428 2,611,123 2,600,000 2,600,000 (2,402) | oo | e | s 6.750 03/25/2002. | 01/01/2016.
771196 AS 1 [Roche HIAGS INC CO G Ni......crvverrmcrriricirriiscrnissssssissessssssesssssessssssesssssssssssssessssssssssssssssssns | avves | oo | vossenssonne | oo TFE | v 1,890,633 | .. 111.747 | oo 2,009,213 | oo 1,798,000 | ..ooovvvvves 1,833,586 (10,058) | vvvvverreevicrriinns | ceerreiiseerrenisennenns | oo 6.000 06/16/2009. | 03/01/2019.
832696  AK 4 [SMUCKEr JM CO ST NE.....ooouuirieieiriiisseriiissneisisessesssessssnessssssssssssssesssssnssssssssessssssesssssessesssssnnenses | wovsne | [ eoneessinnes | eereeFE [ cvviiirennn5,896,804 ... 99.458 5,967,504 6,000,000 5,898,893 2,089 [ oo [ e [ s 3.500 10/13/2015. | 03/15/2025.
837004 CC 2 |South Carolina El & Gas CO 15t MIG B.........cccuueumrrriummerriisieriiiseesiisieeseissessssssessssssesssesssessesseenees | eeveees 112453 | oo 7,196,979 6,400,000 6,680,524 (90,296) | vvvvverereevierriiins | ceerreiineereinisennenns | e 6.500 06/15/2009. | 11/01/2018.
845437 BN 1 | Southwestern Elec POWET S NL...........covvvvervrerirnereiinncrrisneesessssssesssesssssnssssssssesssssnesssssssesssssnennes | eossees | | cvesveen] | innFE [ i 4,955,400 | ... 87.563 | ..o 4,378,130 | .oovvoveree 5,000,000 | ...covvvvnene 4,956,034 B34 | oo [ e [ 3.900 03/23/2015. | 04/01/2045.
84603M XU 5 | SOVEreign BaNK SUD BK NE...........courvveermereiiemmrriisimneiessecseesssesssssssessessssessssssessssssessessesessssssesssssenens | ceveees ...112.865 28,216,125 25,000,000 26,888,663 | .....ccrvvvernrrririens | e (715,072) | coocvveveeereiineereinns | covereiseessesineeneins | oo 8.750 07/05/2011. | 05/30/2018.
871829 AM 9 [SYSCO COMP ST NL....ouuurveieearieeiareesisressssssss st nnsens | evveees ...109.270 9,834,300 9,000,000 9,061,814 (17,277) | oo | o | o 5.375 06/02/2009. | 03/17/2019.
87305Q  CJ 8 [TTX GO SI Nl..oouiierriiiiriieriissiiieseiecsiieseiseisesesssisessssssssessssssssessssssssessssessssssssnsssnssssssssensssonns | conenes | | eeveeen ] | eed TFE [ 10000000..9,919,600 | ... 87.862 ...8,786,200 ...10,000,000 9,920,802 1,302 | oo | s | e 3.900 01/26/2015. | 02/01/2045.
887315 BN 8 | Time Wamer Companies INC CO GtA Nt.........ccc..vvrvreririrrcririeinesssnesissesssssisesssssessesssssssssessnes. | seveeee ...117.069 11,706,870 | ............10,000,000 | ............ 10,449,113 (PATRT: D) (SOOI [N IS 6.625 06/15/2010. | 05/15/2029.
887320  AH 1 |Time Wamer Cable INC CO Gl NE...........urveruurriireriesierresseeesesssessesseessssseessessseessssseesssssesesssssens | coneene 2104613 | 7,322,875 | e 7,000,000 | ovvvvvvnenee 7,013,265 (9,326) | .ovvrvvvererrevieereins | rreerresseeseisieenes | oo 5.850 07/15/2009. | 05/01/2017.
893570 BM 2 |Transcontinental Gas P L Corp Deb. LS. ...104.362 200,000 216,880 (QIUTA') OUTRIIOR DRI PR 7.250 ..1,208 02/24/2005. | 12/01/2026.
90131H AP 0 |21st Century FOX AMENICA ST NE.........uurveeeerreisierresssereessessessseessesseesesseeessssssesssssssessssssesssssssensess | sevenne 111841 | 7,828,898 | e 7,000,000 6,990,331 1,886 | v | cverreisieensissnenneins | e 5.650 149,411 04/06/2015. | 08/15/2020.
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90131H  BF 1 |21st Century FOX AMENICA ST NE..........uiveeeeirieiiiriiiesreisiessessesssssisessesss s sssssssessssssesssssssesness | weveene ...20,790,198 | ...113.544 22,708,880 20,000,000 20,776,007 (14191) | oo [ e | o 6.200 |...... 5.858 1,240,000 | 04/06/2015. | 12/15/2034.
902494  AY 9 [ TYSON FOOMS INC ST NE......couuiiviermiriissiesiesiessesssessessses st sess st ses st sssssssssssssnens | ceveees ...10,375,600 |...104.420 | ............ 10,442,020 | ............ 10,000,000 | ... 10,368,030 (8,211) | oovreeeeerreereeneins | ereereesseeneisieenee | wevees 5150 |...... 4903 09/11/2014. | 08/15/2044.
904764  AS 6 |Unilever Cap COM SINE ..ottt esessens | enenes .4,941,900 |...101.330 5,066,495 5,000,000 4,943,990 2,000 | oo | e | s 3.100 3.237 07/28/2015. | 07/30/2025.
90520G  AA 4 |Union Bank of California Sub Bk Nt ..3,377,476 |...101.668 3,004,292 2,955,000 2,997,783 .(117,435) 5.950 |...... 1.889 09/10/2012. | 05/11/2016.
913017  BQ 1 |United Technologies Comp St NE.........ccciiiiiiiiiiiii s ssesssniaenes | coneees L1518 | 1,115,180 | ccvvrne 1,000,000 | ..ocovveunnne 1,028,963 (8,468) [ ..o [ s [ 6.125 |...... 5.098 06/04/2009. | 02/01/2019.
91911X  AM 6 |Valeant Pharmaceuticals INtH CO GtA NE...........covuuuuurrvemmmerresmerreesessesinesssssssessessesssssssesssssssssssnens | sevenne ..2,270,558 |..... 99.750 2,305,223 2,311,000 2,287,063 4,085 | .oooorveeeereeiiennens | eeeernesieeneisinenne | oo 7.000 |...... 7.262 07/15/2011. | 10/01/2020.
91911X  AQ 7 |Valeant Pharmaceuticals Intl CO Gtd NE..........c..cvuiviiieiicicirciscsciseeseee e | cevees ..8,376,683 |..... 96.500 8,381,025 8,685,000 8,381,025 | ........... (105,683) 27,689 [ ..o [ e [ 6.750 |...... 7.252 07/18/2011. | 08/15/2021.
92343V AP 9 |Verizon CommuNiCations INC Bd............ccocuiiuuiiiiiiiiiiiiniiississiesiresies s sssssessssesenes | cevees ...11,555,950 |..119.542 | ............ 11,954,190 | ....cccoeeee 10,000,000 | ............ 11,392,086 (30,078) | ccvvveeveecrieriiicnins | ceviveriiseriieniinens | e 6.900 |...... 5.781 . 08/26/2009. | 04/15/2038.
92343V AV 6 |Verizon Communications Inc Sr Nt 25,112,900 |...112.503 28,125,850 25,000,000 25,042,972 (12,690) 6.350 |... ..396,875 07/13/2009. | 04/01/2019.
92890H  AC 6 |WEA Fin LLC/WESHIEI ST NL.......vveeeeerriereereesicreessessessessesssessssssessssssessssssessssssssssssesssssessssns | wevenne 4,988,013 |..... 99.442 | .o 4,972,075 | ccovvovrr 5,000,000 | ..covvvrnene 4,989,319 1,015 | oo | cveereiieessessnennenes | e 3.750 ....54,167 . 09/10/2014. | 09/17/2024.
931142 CM 3 | Wal-Mart StOres INC SEINL........vveiriceieieiss sttt | eeenes 2125392 | 7,523,490 6,000,000 6,626,889 (14,280) | ovvooevereeeciieni | e | e 6.200 78,533 372,000 |08/31/2009. | 04/15/2038.
94106L  AS 8 |Waste Management INC CO GHA NE..........ovuuuurreeumrrririrrissessesssssessssesssssessessssssssseesessssessssssnens | ceveees ...109.002 3,651,574 3,350,000 3,421,040 (29,720) | ccvvvveererveiirerriiens | ceevreiieseereesisenneins | e 6.100 |.....5.070 [MS......| ccoveerrrenrns 60,170 | ocvvveenee 204,350 | 10/02/2009. | 03/15/2018.
949746 RF 0 |Wells FArgo & €O SUD Ni.......o.iiiiiiiciiiicieieeieesii et essennes | eneaes ,754,530 |...111.090 ..5,203,451 4,684,000 4,753,645 (L1516) ) [T ISPRRRTRRRRRIRR) IV 5.606 02/05/2014.| 01/15/2044.
988498  AF 8 |Yum Brands Inc Sr Nt 10,087,500 |...103.234 10,323,440 ..10,000,000 ....10,038,292 (9,146) 5.300 ... 10/01/2009. | 09/15/2019.
008916 AG 3 [ AGIIUM INC ST NL..vvuuoiivriaeriisiesereessaessesseeessssssessesss s ssssssenssssens. | arveens 5,824,550 |...120.145 6,007,235 5,000,000 5,748,918 (18,700 | ..cvvvvevrvcveerriiins | covvreiiseessiiisesniies | o 7.125 07/01/2011. | 05/23/2036.
008916 AN 8 [ AGNIUM INC ST NL....oooieeeeeerieriesriessareessseeeeessse s sses s sssses s | eeveees ..1,492,365 | ..... 93.215 21,398,231 | e 1,500,000 | ..oooovveves 1,492,690 325 | oo [ e [ e 5.250 11/13/2014. | 01/15/2045.
292505 AG 9 [ENCANA COM Nb...ooooooveeeeoieeeeeeeeveeeeeeseeeeesesseeessesseeesses s essessesessssseesessessessssesseesessesssseasesseesessesseessssseens | eoveeee 2,000,000 2,180,463 (K772 ) SRR DRSS P 6.500 04/23/2012. | 02/01/2038.
292505  AH 7 [ENCANA COMD ST NL...uuiveeeeeriiirareesiseressiessisssessessessssssessess s ssss s sssessssssessssssssssssssssesssnensens | eeveees . 500,000 552,841 (14,822) | oo | e | e 6.500 07/30/2012. | 05/15/2019.
292505 AJ 3 |EnCana Corp Sr Nt LS. ..2,915,289 | ..... 82.542 2,393,727 2,900,000 2,911,861 (1,770) .3.900 |... 12/18/2013. | 11/15/2021.
65334H  AG 7 [INEXEN INC S NE...ovoereirieeieriiessesessse st eses st | weienne ..2,898,720 |...111.841 3,355,227 3,000,000 2,907,463 1,916 | e | ceerveiieersesinsenneies | oo 6.400 . 01/11/2011. | 05/15/2037.
65334H  AJ 1 [NEXEN INC ST NL. oottt bbb bbb | eniis ..3,816,085 |...128.922 ..4,512,284 3,500,000 3,794,509 (A977) [ s | e [ 7.500 110,104 | ....cccoece 262,500 | 01/12/2011. | 07/30/2039.
65334H  AK 8 [INEXEN INC S NL...vooreevieiiiriisieesesse st snens | wevinne ..1,623,291 |...110.556 ..1,658,334 | oo 1,500,000 | ..o 1,558,128 (14,491) | oo | ceerreiiseereeinsennenes | e 6.200 39,008 93,000 | 01/31/2011. | 07/30/2019.
73755L  AD 9 |Potash Corp Saskatchewan INC Nt Ser C.............ccouiiiiiiiniiniiinisisisisss s | coeeees ..5,500,161 |...108.939 5,765,047 5,292,000 5,477,461 (4,601) [ oo [ e [ 5.875 310,905 |06/11/2010. | 12/01/2036.
73755L  AF 4 |Potash Corp Saskatchewan INC ST NE...........c.ucuurrieirrrriieieieiesssessesisesessssessesssssssssssssens | eeveees ..3,318,984 |...113.129 3,506,993 3,100,000 3,188,427 (23,233) 6.500 |... 06/22/2009. | 05/15/2019.
73755L  AK 3 |Potash Corp Saskatchewan Inc Sr Nt LS... ..5,426,190 |...105.048 | .............. 4,727,151 | oo 4,500,000 5,405,446 (19,888) | vvvevveerrivneriienins | ceviversieseriiensinens | s 5.625 12/11/2014. | 12/01/2040.
893526  8Y 2 |TransCanada PIPEliNeS Ltd SFNE.........ivveuucrreeirriisierseiseeresssessesssessssssesssssssessssssessssssesssssnnens | eeveees ..5,538,200 |...111.394 5,569,710 5,000,000 5,202,234 (59,423) | ccvvvveereeirerreiins | ceevreiiseereesissennenns | e 7125 05/29/2009. | 01/15/2019.
89352H AF 6 |TransCanada PIpelines Ltd S&INL..........cociiuiiiiiieisei et nbenbens | enias ..5,331,050 |...109.101 5,455,025 5,000,000 5,112,076 (38,684) | ..o [ e | e 6.500 . 05/29/2009. | 08/15/2018.
00507U AU 5 | Actavis FUNAING SCS ST NL........vvverrriiierieresrissnessssesssssssssssessss s ssssssssssssesessses | wessnne ..5,021,502 |..... 97.505 | ..o 4,875,225 5,000,000 5,021,238 (264) [ covooorreeeeeerreiisenne [ e [ e 4.750 69,931 | .ccovveenn. 120,729 | 03/10/2015. | 03/15/2045.
046353 AB 4 |AstraZeneca PLC Sr Nt ..5,368,850 |...107.104 5,355,205 5,000,000 5,088,285 (48,564) .5.900 |.....4. 86,861 295,000 | 06/03/2009. | 09/15/2017.
404280  AK 5 [HSBC HOIAINGS PLC ST NL.......ooovuuivierieiiiesiseresssssessssssssssessesssssssssesssssssssssssssssssssesssssssessssnnens | eoveees ..8,980,470 |...111.176 | ............ 10,005,831 9,000,000 8,988,510 1,857 | e | ceevvesieensisinenneies | oo 5100 |...... 5128 |AO...... | v 109,650 | ..vvooveee 459,000 | 03/29/2011. | 04/05/2021.
65557F  AA 4 | Nordea Bank AB SUD BK NL.........cocoiiiiiiiiiisie ittt nsensnnes | crenens ....12,591,740 |...107.917 .14,029,236 13,000,000 ....12,743,984 39,598 [ ..o [ s [ e 4.875 | ... 5.297 |MN.. ....84,500 11/02/2011. | 05/13/2021.
767201  AC 0 [Rio Tinto Finance USA Ltd €O Gd Ni...........covvveuurreerrcrrisseeresssnsssisssesessssessssssessesssnessssssessssnnens | eeveees 4,798,723 |..108.338 | ... ..4,802,619 | .. 4,433,000 4,556,939 (A4,891) | oo | e | e 6.500 . . 10/08/2009. | 07/15/2018.
78572M  AF 2 [SABMIller PIC Ni.......ooivieiiiriieiiiieniieseiesiieseisesisesesesisessssssssessssssseessssssssnessssssssnesssesssnssssnensss | avvvene | R cveeveinnnnes [ e TFE | i 930,360 |...110.331 | .ccoovcnnnee 1,103,309 | ..ccvvrienee 1,000,000 976,317 8T8 | o | e | 6.500 |...... 7.543 [ | e 29,972 | oo 65,000 | 01/29/2009. | 07/15/2018.
893830 AZ 2 |Transocean Sedco Forex Inc Co Gtd Nt LS... ...10,007,010 |...... 57.000 5,130,000 9,000,000 5,130,000 | ........ (4,827,317) (13,953) | covvvveeerveiirenneiins | coevveiiseerseiisennenes | o 7.350 |...... 6496 |JD...cc.. | cevverrn 29,400 | ... 661,500 | 01/25/2012. | 12/15/2041.
902133  AG 2 |Tyco Electronics Group CO Gt NE.............vuuiiuuriiieriiiriisciiieesise i | cenieas ...13,625,280 |..127.526 | ............ 15,303,108 | ......ccc.... 12,000,000 | ......cco... 13,486,122 (32,170 | v | cevieereisenieensieens | e 7125 | ... 6.090 [AO...... 213,750 855,000 | 02/11/2011. | 10/01/2037.
902133 AK 3 | TYCO ElCtronics GrouP ST NE..........cvvveuumrveeerecreieiureeesssreesssssssessssessessssessssssssesssssssssssssssessssssesssssssens | coveees ..1,658,595 |...107.860 ...1,617,893 1,500,000 | ...ocovevees 1,633,456 (V21T | RO [N DI 4.875 12/12/2014. | 01/15/2021.
92857W  AS 9 [Vodafone Group PLC SENL........ciiiciiciiciieieieieieieies et | cenins ..9,974,100 |...109.600 .10,960,030 0,000,000 9,989,476 2,709 | oo | e | s 5.450 06/03/2009. | 06/10/2019.
947075 AD 9 |Weatherford Intl INC Gt NE.........coocurvveecriieriiersieseienssiessssssesssssesssssssssssssssesssssssnsssses | evveee | R | vosverviinns | e 8FE | o 4742928 |..... 92.210 5,266,113 5,711,000 5,266,113 | ........... (139,165) | .cvvvvvenee 120,840 | oo | cerrriiseereiisenneins | e 6.000 01/16/2009. | 03/15/2018.
G1981@ AA 0 |Cayman Turtle Farm Ltd Gtd SrNE........ccooiiiiiiciiieic s | ceniiae Fl. 1,942,489 |...105.014 ...2,039,893 1,942,489 1,942,489 | oo [ [ [ | 4.850 03/12/2004. | 03/01/2019.
G5825#  AA 9 [ Markit Grp HIdg Lt STINESEr A.......ouiiuiiiiiisiistisrissisii s snesnesnesne | coieees Fl. ceveeen... 14,000,000 |..... 99.403 | ... 13,916,432 | .. 4,000,000 | .......... 14,000,000 | ...oovvoiierrinminnins | o | e | eesnesnisniesniesninnes | s 3.730 . 11/04/2015. | 11/04/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISsuer OblgatioNs..............iiuuiiiuiiiiiiei s | cosniiinas 785,456,637 XXX [ 803,504,418 | .......... 763,234,874 | .......... 765,213,957 | ...... (11,769,303) (2,581,993) 0 0 XXX XXX XXX ...10,688,190 | ....... 40,185,174 XXX XXX
Industrial & Mi (Unaffiliated) - Backed
021500 AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2 [ LT 2 [ tF] 5,503,775 |...93.367 | 5,508,102 5,800,435 5,503,775 | | [ [...3942]....7.163 [MON... | oo 19379 | o 153,499 | 03122/2007.] 03/25/2047.
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ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
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03215P  CD 9 | Amresco Resdtl Sec Mtg Loan RMBS Ser 199.............ccocvrviinniinniinniinninsssssissssssssssssssssssssssns | evvens [ oo | s P 1M .................242,606 |..... 99.511 238,145 239,315 238,270 (<)) USRS DN PO 7.570 |...... 7.432 [MON... 03/03/1999. | 06/25/2027.
12667G  AX 1 | Countrywide Alternative LN Tr RMBS SEI 2..........cvuureerreirrieeeiseeeseeeisesessessssesssssessssessssssssssssssnsssns | eveeee | oo | covseeens 2 [ 1FM| ..............6,630,755 |..... 80.846 5,727,531 | coccccrenn 7,084,530 6,630,755 | ....oourieuiiiieriiins | i [ e | e | e 0.872 |...... 2.147 [MON... 03/09/2005. | 05/25/2035.
12667G XN 8 | Countrywide Alternative LN Tr RMBS SEI 2..........couumrverreimereieersereseeessesessesssesessssessesssessssssesssssssnns | eveene | oo | vereeeens 2 | 3FM| ..o 8,475,475 | ... 95.378 8,635,998 9,054,478 BATEATE | ovvoereereerrereeees | vvereiserssssssssesenns [ eereeesnensssnsessensens | cereneessesesssessnenees | eerees 5.500 |...... 7.052 [MON... 02/28/2006. | 08/25/2035.
126686 AC 8 | CWABS Inc RMBS Ser 2006-H Cl 2A1B..........oiviuiiinciieiiineiisniiseeiissssiscsissssssssssssssssssssssssssssienss | eevieee | oo | voveeiii | evvens 1M ... 967,931 | L 72.100 2,015,822 2,795,874 967,931 .0.481 |...28.790 | MON... 09/14/2007. | 11/15/2036.
126694 NS 3 | CWHL Inc RMBS Ser 2005-27 Cl 1A3.......c.ivrmriirirrierirenisessisessssesssssssssessssesssssssssssssssssssssssesssses | eeveene | ao | sovnenin | eevens 1FM| ..............1,067,306 |..... 93.363 | .ovvverens 1,023,827 | coovvverenne 1,096,606 | .............. 1,023,827 (7,854) (oS ORI IOURRRRRON) IO 5.500 5.926 | MON... 11/10/2005. | 12/25/2035.
12669F D2 6 |CWHL Inc RMBS Ser 2004-10 Cl AT0.........ciuiriiieiiisieriiesiiesesiesiiessssesisessssessssssssssssssesssssessssennns | woeeene | oo | oereieon 2 [ 1FM .100.196 43,253 43,168 42,920 WL TTIU IOPTRRRRO IR 5.000 |...... 6.157 [MON... 06/18/2004. | 07/25/2034.
12669G R3 7 | Countrywide Home Loans RMBS Ser 2005-15............evveurremmreereessmreeseessnensssnensssesesssesssesssssssssesssnsees | evesene | oo | vereeeens 2 [ M| e 324,185 | ... 89.975 | oo 296,362 329,383 296,362 (15,995) (- OO SRR PO 5.500 |...... 5.756 | MON... 11/10/2005. | 08/25/2035.
144527  AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE..........c..covrvuriinnriennieneeinesenneesesessssssessssssssssssssesssssnns | evviees | oo | covneeens 2 [ 1FM| ..............6,782,490 |..... 93.665 6,354,742 6,784,543 8,782,490 | ...ooouriiiiiieriiiens | e [ e | e | ceiens 0.622 |...... 0.627 [MON... 03/29/2007. | 02/25/2037.
17306U CE 6 |Citifinancial Mtg Sec INc RMBS Ser2004-..............cooccvuererirmrerieeiinrineessesssnessssesssessssssssssesssssssssens | eeveee | oo | wveeeiin | eevens 1FM 100.767 ..101,485 100,713 100,568 (8) .3.846 3.853 | MON... 03/24/2004. | 04/25/2034.
17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5.............ccovuemriimiriiriiciieeriisssieesessssseessssssssessssssssnenssns | soveeee | oo | connierni | oo 3FM| e 4,116,794 | 94.178 ..4,195440 | ............. 4454794 | .............. 116,794 [ oo [ e | e | e | s 5.500 |...... 7.061 [MON... 09/28/2005. | 08/25/2035.
23321M AL 9 |DLJ Mtg Accept Tr | RMBS CMO ST 89-1-F........corverremrreeeereserisneeisenesesessensssssessensssesssssssssesssnne | evesene | oo | veeeeens 2 [ 6* ...108.747 3,377 3,105 3,230 (27) ...11.000 |...... 6.995 | MON... 12/31/1998. | 08/01/2019.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cli...........ccoounriimmriiinriiciiiinsiiesiississsississsssssssssssssssseenss | cvevee | oo | covenees 2 [ 1M ..102.498 | ... 288,760 281,723 284,629 (289) [ coveeerreveeerriiinenns [ e [ e 5240 |...... 4.780 |MON... 01/16/2004. | 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec INC RMBS S€r 2004-2 Cl..........ccvuurerreererernerinerisnessisesinesssssssssessssesssssssssssssnenss. | eeveeee | oo | coveeein | eevens 1FM ...103.406 66,126 63,948 64,866 ({1 ORI PSRRI IO 5.180 |...... 4.771 [MON... 02/19/2004. | 01/25/2034.
36157R  3X 1 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 Cl..........ccooouiiiiriiriiceiieniisceiesiisseiesissssssssssssessinenss | coeene | oo | connieini | oo 3FM| 272,720 | ... 99.603 ..271,638 272,720 271,638 (1,082) .7.560 |... MON... 06/21/1999. | 07/25/2029.
36157R D8 5 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 Cl........coviiiniineiineieieieieisieisensessessesssssssssssssssssssssenas | cneene | o0 | vevvenin [ oeene 1™ ..101.211 3,393 3,353 3,353 [ oo | e [ e | cereeeeeeerenenenenenes | e 6.265 MON... 02/22/1999. | 04/25/2029.
36242D 7Q 0 | GS Mortgage Securities Corp RMBS Ser 200.............couriiriminriieriieiiisiississsessssssssssssssssssssnsssis | evvens [ oo | woveeiens 2 [ 1M 104153 | 586,143 562,771 548,851 Y.L ERTI [NTRRR IR 5.250 MON... 11/08/2005. | 06/25/2035.
43739E AP 2 |Homebanc Mortgage Tr RMBS Ser 2005-1 Cl.......c.cvurerrerrrerrrirreisesiiresssessssesssessssssssssessssssssssssens | eveene | oo | vereeeens 2 [ 1FM| ..............2,484,828 |..... 85.798 2,306,099 2,687,814 2,484,828 | ...ooovreierieriiees | et [ e | ceeeeinenessssinenens | e 0.672 MON... 02/15/2005. | 03/25/2035.
45254N  JG 3 [IMPAC CMB Tr RMBS Ser 2004-5 Cl 1AT.......oviiiiiiisriisssissiisssiisseissssssssssssssssssssssssssssssssssssnnes | coneees | | cvvienni | coneee 1M .................689,077 | ..... 94.233 ..648,146 687,814 688,797 (G O PSSR IO 1.142 MON... 02/07/2005. | 10/25/2034.
45254N KX 4 [IMPAC CMB Tr RMBS Ser 2004-9 Cl TAT.......oivimreirireriineriiessisesssessssesssesssesesssesssesessssssssnesssnnses | conenes |0 | cvrreen | cveene 1FM| ....ccoeee...... 706,106 | ... 91.242 ..642,659 704,346 705,600 (4) 1182 .. MON... 02/07/2005. | 01/25/2035.
55265W CA 9 |Master Seasoned Securities Tr RMBS SET 2........c..rereerrerreeseeeseeessnsessessssssesssssssssssssssssssssssssssnns | weneee | oo | svsveenne | weeee 1M 107.778 48,621 45,112 46,422 () OO PSRRI IO 6.500 MON... 12/09/2004. | 08/25/2032.
589929 RK 6 |Merrill Lynch Mtg Investors RMBS ST 199..........cc.riurierreerriieseisseessesessessssesesssssssesssssessssensssnnssss | sonees | o0 | covenees 2 [ M| 1,282 ] L 99.456 1,329 1,336 1,327 [ e [ eererinesrinesiinenes | cevireriisssisessisenies | cevsseseinesiseseinens | s 7.500 MON... 03/24/1999. | 07/25/2027.
63860H AC 3 |Nationstar Home Equity Loan Tr RMBS Ser...........ccoociiiiinriiieiienisseiesiissiesiissssssssssssssssisssssaas | cvvens [ oo | woveniens 2 [ 1M ..2,216,692 |..... 98.165 2,410,253 2,455,318 2,316,475 38,182 [ ..o [ e [ e 0.572 MON... 09/13/2012. | 03/25/2037.
760985 M9 9 |Residential Asset Mtg Prod INC RMBS SEr...........ovcvuiiiiinriieiineseisesiseseisesissessssesssssssssssssesssensses | eenies | oo | cvveeniii2 | evvens 1FM ..61,777 |...100.741 62,235 61,777 61,633 [(5))] SRRSO USSIURSTRRSTRY PYOPOR 4.609 MON... 01/15/2004. | 01/25/2034.
761118 HD 3 |Residential Accredit Loans INC RMBS Ser............cccciriuiiiinriinciienisssissesssisssssssssssssssssssnnsnes | covies | on | e [ e 1M ..2,285513 |..... 89.987 2,491,775 2,769,045 2,285,513 .5.750 MON... 02/28/2006. | 09/25/2035.
785778  HD 6 |SACO | Tr RMBS Ser 2005-6 Cl A.........rvuuirieeriiirieeriinseieesissssissesisssssssesssssssssssssssssssssssssssessssnssss | eenies | ae | svenniii | evvens TFM| 9,522 | L 99.939 9,853 9,859 9,522 | covvereeeriieeeiiens | ceneriensiiesssnnsis | e | seeesssessisessssenenes | eevees 1.002 MON... 09/18/2007. | 09/25/2035.
79548K  ZJ 0 |Salomon Bros Mtg Sec VIl InC RMBS Ser 19..........ovuuriiiiiriiniiisnsisssiisssissesssssssssssssssssssssssssnns | cvvens [ o0 | wovnniens 2 [ 1M .103.198 13,197 12,788 12,737 | e e [ e | cevvsssisnssissisnens | oo 6.630 MON... 03/18/1999. | 06/25/2028.
81441P  CE 9 |Security Natl Mtg Loan Tr RMBS Ser 2005-............ccuuuriureieriieriieesieessasesssessssssssssssssssssssssssssnnns | crvene | oo | woreeeens 2 [ 1FM| ..................90,685 |..... 99.860 91,099 91,227 91,227 288 | cereereeeeeeneiennenn | e | e 4.670 MON... 03/07/2005. | 02/25/2035.
86363G  AJ 3 |Structured Asset Sec Com RMBS Ser 2007-............cccvrvmruinriennrinsiisssississsssssssssssssenssssssssnsssnns | coneeee | | eviienni | conees 1M .................667,082 | ..... 95.661 | ..coovvvrrennnn 707,113 739,191 B67,082 | ..o | [ [ s | s 4.584 MON... 03/23/2007. | 04/25/2047.
939348  AE 8 |Washington Mutual MSC Mtg PT RMBS Ser 20..........coovmiivviieienisosssssssssessssssssssssssessssssssssssssessssss | evsess | oo | coonenin | vveees 1FM ..2,325,130 |..... 73.973 2,237,497 3,024,757 2,325,130 | .oourrniennnnniiineenns | | | s | 1.812 MON... 03/23/2007. | 04/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities ....47,009,515 XXX [ s 47,030,020 | ............ 52,360,843 | ............ 47,052,027 (24,931) 39,532 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed
07401D BC 4 |Bear Stearns Mtg Tr CMBS Ser 2007-PW1B C.........ooorvuumreireenriiseceisseisenisssessssesssessnssssnssnnones | evvene [ oo | wvnniens 2 [ M| 3,318,085 |...104.245 3,440,075 3,300,000 3,298,411 (VRS 1oc)  [URRRRSONN DRSSO DRI 5.700 |...... 5.667 [MON... 12/13/2007. | 06/13/2050.
12593) BE 5 | Comm Mortgage Trust CMBS Ser 2015-CR24 C.........coouruuriineriieriiseriinssiisesisnesssssessesssssssssessseness | evvene [ oo | veveeeens 2 [ M| e 25,248,863 |...100.053 25,013,175 25,000,000 25,239,166 (9,897) | oorvverrieeriinrrinens | woverisessiesesiseseins | v 3432 |...... 3.324 [MON... 07/24/2015. | 08/10/2055.
233050 AC 7 |DBUBS Mtg Tr CMBS Ser 2011-LCTA CIA3.........oriirricisnrisisssssssssissssssssssssssssssssisnns | coneee | o0 | soveines 2 ...110.228 4409128 | .............. 4,000,000 | .............. 4,018,444 (312 1 [URRRRSON DRSS DRI 5.002 |...... 4.899 [MON... 02/08/2011. | 11/10/2046.
233050 AF 0 |DBUBS Mtg Tr CMBS Ser 2011-LCTA Cl Bu......oouriiiiiicriiereiesiieceiiesiiessisesisesssssesssssssssessssssineses | cvenies | oo | covenenes 2 111,158 .10,004,184 9,000,000 9,127,550 (23,814) | covvvvveeereerererreiens | ceerreiineersensennenns | o 5471 |...... 5.174 |MON... 02/10/2011. | 11/10/2046.
36161R  AE 9 | GE Cap Assurance Co CMBS Ser 2003-1 Cl A..........oovvuiririinciiriincissesssissessssssssssssssssnnes | evvens [ oo | cvnniens 2 ...108.095 2,842,245 2,629,390 2,628,975 (1% 10)  UURRRRRSRURRRRNRSUORN DURSSSRRRTIT DRI 5743 | ..... 5.742 [MON... 09/23/2003. | 05/12/2035.
400756 BG 6 |Guaranteed Mtg Corp Il CMBS CMO Ser L-5...........cccvuiiiiiiiniiinciissniiesiisssisseissssissssssssissssssssins | coenee | oo | ceveenes 2 ...105.752 17,593 16,636 16,824 ((G12) ) SOOI OO IOV 9.300 |...... 8.382 [MON... 12/31/1998. | 07/20/2019.
617458 AG 9 |Morgan Stanley Cap | CMBS Ser 2011-C1 Cl........cccooiiriinmriinriinriinciisssisssssisssssssssssssssssenss | coneee | o0 | coveones 2 ...100.842 2,196,834 2,000,000 2,020,296 (4,314) 5.033 |...... 4.801 [MON... 02/10/2011. | 09/15/2047.
617459  AD 4 |Morgan Stanley Cap | CMBS Ser 2011-C2 Cl........ccouuriimriiinriinciiiinsiinsiisssiisssissssesssssssssssssssssssseesns | cvenes | oo | cvveenes 2 ...108.688 19,020,383 ...17,500,000 | ............ 17,589,180 (20,338) | ccvvveevieriiriiinenies | ceviiereieniieniinens | e 4661 |...... 4.553 [MON... 06/09/2011. | 06/15/2044.
61763X  BF 2 | Morgan Stanley BAML Tr CMBS Ser 2014-C18...........covvvurrierenriersseersssssssesssssssssssssessssssssenssses | eveene | oo | vereeeens 2 ...101.251 10,125,140 9,992,855 (LA 1{ ) IR ISR DO 3.749 | ...... 3.768 [MON... 09/17/2014. | 08/15/2031.
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21........ccooviiiiriiiiiiniiiesiisssiisessisssisssssssssssssssssssssnsienns | evvens [ oo | voveeiens 2 ...100.156 ...7,010,941 7,186,709 (22,990) | ccvvvvvererveiierreiins | ceerveiieneereesisenneins | e 3.150 |...... 2.698 |MON... 02/13/2015. | 03/15/2048.
90117P  AC 9 |Avenue of the Americas Tr CMBS Ser 2015-.............cccoouimrinmriinriinniisriississsiinsssssissssssssssssssnnnies. | eveens | oo | s 2 [ 1M ...12,359,928 |...103.436 12,412,332 ...12,349,128 (10,800) | vvvooveereiriienin | e | s 3.901 3.557 [MON... 08/07/2015. | 08/10/2035.
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 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
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
90270R _ BF 0 [UBS-Barclays Comm Mort Tr CMBS Ser 2012-..........ccocuiiriiiniiinrisniisssississsissscisssisssisssssssissnies | cvvens | oo | oo 2 [ 1FM 9,557,813 |..... 98.643 ...10,000,000 9,704,336 63,407 [ .o v | 2459 |..... 3.218 [MON... 08/16/2013. | 12/10/2045.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. ..103,335,067 XXX .102,446,026 | .......... 103,171,874 0 (38,517) 0 0 XXX XXX XXX XXX XXX
Industrial & Mi (Unaffiliated) - Other Loan-Backed and Structured Securities
00164M  AE 3 |ALM Loan Funding CLO Ser 2015-12A CIAZA..........ccooomiiiiriinriiicriiisesisesiisssisesesssssssssssssssssssssesnsis | eeviees | oo | coveeniii | evvens 1FE] ............10,000,000 |..... 99.924 ...10,000,000 00210,000,000 [ .ooocveeeiiieniiieiis [ e | e | e | s 2.667 01/23/2015. | 04/16/2027.
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A.........cvvvumremmmrimererisssneresessssssssssssssssessssssssssssssssssssssssssssssesssens. | seveeee ] e | 1. 2,484,280 |...116.378 2,727,494 2,343,660 2,400,192 (28-S DRI PN 7.500 08/15/2002. | 06/15/2021.
020053 AA 2 |ALM Loan Funding CLO Ser 2013-8A CLATA..........ooviiiiiiiiiireiissiessissiesssssie s sssssssssssiees. | ceveies Ef . 2 [ 1FE| .. ..9,988,720 |..... 99.116 ...9,911,587 10,000,000 9,990,730 LS <0 PTPOOR IPPTPRPRON IO 1.767 11/20/2013. | 01/20/2026.
03334@ AA 7 |AnchoragePermit Ctr BIAg LS Tr CTL.....c.cuurverrrerrermererresneresessserssseesssessssssssssssssssssssssssssssssssensees | evevene | oo | coveveonn 2 [ 1. .1,191,256 |...113.219 ...1,348,726 1,191,256 | ..ooovonnven. 191,256 [ oo [ crenerrinerirnenennenes | ceveseressenesnesenneeens | eeveseeessenssnsesnens | e 6.340 . 02/11/2003. | 02/15/2025.
04964K  AA 9 |Atrium CDO Corp CLO Ser 9A ClA.........oiiiiiiiiieniiereiesieseisesiiesesssisessssssssessssssssenssesssnesiens | soveene | oo | connierni | o ..2,075,000 |..... 98.349 2,040,745 2,075,000 2,075,000 | ..ovouriirciiieniiens | [ e | e | e 1.707 |....1.710 |FMAN. | ..o 3,148 | o 33,366 | 01/24/2013. | 02/28/2024.
04964K  AC 5 |Atrium CDO Corp CLO ST 9A Cl B1......couureeurermrirereinerisesessesssessssssssesssssssssssssssssssssssssssnsssnsssss | eevenee | oo | covererne | wv ..8,444750 |..... 99.141 8,426,990 8,500,000 8,459,222 4,528 2,507 |... 18,940 206,000 | 01/24/2013. | 02/28/2024.
055385 6 | BFC GUATANLY COMP CTLuuuuverereeernriesneesseieseeisseesssesessessssessssseessssessssessssssssssessssessssssssssssssssssssssssssssssnnns | seveons 2105475 | e 745,762 709,067 703,928 1,713 | e | cveereisneessessnesnenns | e 6.250 |.....6.787 |UD.cccve. | verreerrrnnn 3,693 | o 44,317 | 06/26/2001. | 12/01/2017.
05549@ AA 3 |BJs Wholesale Club INC CTL (HG BOWIE REA..........cvuumrrerrrererireeeieerissesiesesesesssesessessssssssssssssssssnes | ceseeee ..105.340 | oo 1,487,507 | oovvooenne 1,412,102 | oovvvrneen. 1,418,058 ((012) ) SRS ISP DO 6.950 98,141 | 10/17/2002. | 05/15/2022.
08183*  AA 0 |Benenson Parsippany LLC CTL........wuurerreerrreseeeeseeeseesssssssssssssssssssssssssssssssssssssssssssssssssssssassssnnne | ceseee ...101.294 2,160,714 2,133,102 2,133,102 | oo | s | e | s | s 7.050 07/23/2001. | 04/10/2016.
117017 1 | Brunswick & Glynn Co DEV AUt CTL REV LE........cuuurveermrriermnreinssseeessesessssssesessssesssssssesssssssesssssseens | evnene ...113.255 2,873,948 2,537,590 2,537,590 | ..o | | e | e | e 7.230 08/16/2001. | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le ...106.908 1,615,431 1,511,048 ..1,511,048 6.260 |... 12/19/2001. | 02/15/2023.
12189P  AH 5 |Burlington Northern Santa Fe LBASS ETC S.......ccuniimririisieisssnisssssssesssesssessssssssnessss | coneees ...108.261 | ... 518,509 478,944 490,353 ((CECT: ) ) NIRRT DRSO PN 7.908 06/25/2002. | 01/15/2020.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 ANCROTAGE............uvueurimeririiiriiaeeieiseissesissesisisessssesassesssssssssessssssssenasas | cevees ..120.659 | oo 5,660,264 | .............. 4,691,115 | ..cocooveeec 4,891,115 [ oo [ e | e | e | 7.290 02/28/2002. | 12/15/2026.
12644@  AX 3 [ CTL CAP T CTL LOWES....oouuovverreaeressmassessseesessssessessssssssssssssssessssssssssssessessssssssssssssssssssesssssssssssssnens | aoveees ..113.923 2,596,744 2,279,382 2,279,382 | cvverreereriiereiees | onereinesiisenisenins [ e | cereeeeinesessssienens | e 7.070 . N 10/17/2001. | 08/15/2021.
12644@ BR 5 |CTL Cap Tr CTLSer 2002-21AUrora HEathCar...............cvvuuiriviiriiriiseiienisesiesesesiesssssssssssssnssenas | ceviees . 111.528 2,237,324 2,006,069 2,008,089 | ...cooorieirrieniiins | [ e | s [ 6.650 |......6.743 |MON... | ..cccoocceeennd 5,929 | oo 133,404 | 12/13/2002. | 10/15/2022.
14310B AA 9 |Carlyle Global Mrkt Strat CLO Ser 2013-1........ccvumrunrrinerinnnrincriienrisesinsssisssssssssssesssssssssssssnsnnes | coneees | oo | vereneni | cone 1TFE [ 1ii0000002.2,100,000 | ... 99.331 2,085,958 2,100,000 2,100,000 .1.662 |... 4,459 33,585 |01/22/2013. | 02/14/2025.
50026*  AA 3 | Kohls Corp CTL Selby ML...........cociiiiiiriiiiieriiieiesiissie s | cosees L A13.266 | e 1,188,698 | .......cc..... 1,049,479 | .............. 1,073,541 (B,124) | oo | e | e 7.600 09/11/2002. | 12/15/2022.
52467@ AA 3 |Legg Mason Mtg Cap COM CTLu.....urrirmuurreermmerresmmeesessisesssssssessesssesssssssessssssesssssssessssssssssssssssssssnns | soneeee ...115.708 658,986 569,524 579,744 (RIECK[0)') SRR DRSSO PPN 7.400 03/22/2002. | 12/15/2021.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL.......ccoiwuiuiriiriiiiriissiiissiisissiisssissssssssssssssssssssssssssssssssssssnes | cosees ..102.577 . 655,753 639,280 649,390 (CECHD ) (PO USRI PYOPPN 7.750 07/02/2002. | 01/15/2021.
59549R  AC 8 |Mid State Tr X LBASS Ser 10 Cl M1........oiiiiiiiieiiisiieriissiiesiiessissessssssssse s sssssssssssssssssssesss | cevnee ...108.546 ...4,875,080 ....4,491,274 3,776,627 | .vveereeeeriiereiiees | overvisesiisessisesins [ e | seveeeeisesissssinenens | ceiens 6.280 |....12.538 | MON... 12,536 282,052 | 05/07/2008. | 02/15/2036.
59560# AC 8 |Mid America Pref Cap Tr ABS Cumulative G ...103.508 ..688,689 665,347 672,330 (5,073) .7.830 |... 4,920 52,097 | 11/05/2003. | 08/27/2016.
636516  AB 2 [National Inst of Hith Fishers CTL PlIB.........ccccoiiiimriniiinciieriissiisessinesisessisssisssssessissssssssissssins. | ceveees L 117.839 e 2,074,408 | e 1,760,381 | ..ccovvvnve. 1,760,381 | oo [ e | ceriereiseniessinenins | ceviiessinesieneinens | s 7.000 |.....7.000 || o, 56,821 | ..coooeuee 123,227 | 07/09/2002. | 01/15/2024.
636517  AA 2 [National Inst of Hith Fishers CTL Pl L. | ceveees ..113.428 4,694,645 LAB94,645 | e | [ [ s [ 7.070 07/09/2002. | 07/15/2022.
64508Q AA 3 |New Haven Fed Office Bldg LS CTL GSA Gld.........covvvverreerrirreessiieseesissesssssssssssssssssssssssssssssssssssans | coeeees ...108.475 1,628,078 L1UB28,078 | oo | e [ e | e [ e 5.900 10/22/2002. | 01/15/2020.
653240  AA 9 [NeWtoWN CTL Sr 2002...........ovuuumvveiciiireiiesiinesissii s sssssssssssssssssssssssessssssssnsssans | ceveees ...110.482 3,318,066 3,003,277 3,003,225 B [ s [ [ 6.082 08/08/2002. | 05/15/2023.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls. ...112.949 2,496,448 2,210,251 2,210,251 6.500 |... 09/19/2002. | 11/07/2023.
67102Q AB 4 |Oak Hill Credit Partners CLO Ser 2012-A............cccourmiimrinnreinresnsisssiisssisssessssssssssssssssnsssssssnnes | connnee | | evveenni | oo TFE [ riiiinnn...843,628 | ... 99.776 | ......... 839,117 841,000 842,900 (2 OO PSSR DO 1.790 01/17/2013. | 11/20/2023.
755920 AG 0 |Receipts on Corp SEC Tr ABS COll TF SEr.....c.uiviiuiiiireieeeieceeee ettt | erins ...104.036 350,576 336,977 340,872 (7255 10) ) SRRSO DRSO DO 6.500 04/29/2003. | 08/01/2017.
78402C  AA 1 | SC Commercial Mtg Pass Through CTL Ser2.............ccoovureumieiinreiiniisneiieseisseiseseisssississsessnninns | conne . 113.920 | ... 735,246 645,405 659,420 (1,496) | .o | v | o 7.052 11/20/2003. | 11/10/2028.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl.........cccocniruimriimiriinnniinerinsniissisisssissssssssssssssssssssssssnsses | coevees | oo | evveeees 2 [ 1FE | oo 7,634,474 |..... 95.173 | v 7,206,880 | ...ococveencn 7,572,383 | c.covvviee 7,604,812 (1,553) | cooreeeerieeriinneinens | everisessiesesiseseins | e 1.262 03/05/2004. | 03/15/2033.
823832 AE 0 |Sheridan Square Ltd CLO Ser 2013-1A CIB.........cooriiriiriecieriisciesesesisssisssssssssssssssssssssssenes | connee | o0 | coveines P 1FE ..9,000,000 |..... 99.096 8,918,633 9,000,000 9,000,000 | ..ovooreeirriinriinns | [ e [ s [ s 2.221 02/14/2013. | 04/15/2025.
85231C AA 3 |StLouis Fed Office Bldg Tr CTL GSA G.........covvvurieriiiriiicriiissiiseeiisssiisssiissssissssesssssssssssssisnnnes. | evvens [ oo | voveeeens 2 109.3%4 | ..o 1,568,157 | covovevenae 1,433,497 | .ccooonnce. 1,433,497 | oo [ e | e | e | e 6.910 05/20/2002. | 01/15/2019.
85804P AA 1 |Stedman Loan Fund Ltd CLOSEr2008-1A CIC...........c.coorvumrumrreiinrisnciieriisseissiiseseisssssssissssssnnnns | evvens [ oo | i 2 [ | [ e 28475 | e 258441 | ... 1,100,909 03/28/2008. | 05/16/2022.
91737#  AA 3 |United States GOVt SS LS FINTF CTL GSA G...ouvevueeerreereeseeeseeeiseeeseesisssesssssssssssesssssssssssssssssnnes | sonvens | o0 | cevennees 2. ...103.663 2,681,055 2,586,329 2,584,163 595 | rvveeererreiieereinns | ceerreisneensesineenenns | e 4.704 06/24/2003. | 11/15/2018.
92851@ AA 3 | VIVeNdi SPC Tr CTLuuuiiiiiiciiiciciseiesiissesss s sssssssssssssssssssssssssssssssssssssnnnss | cvnnns | oo | convseens 2 2109371 | 780,035 713,199 T13,199 | s [ [ [ e [ 6.630 11/25/2002. | 04/15/2022.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL SEr 20..........c.crveurreemreeseeesereeseeesesesssessesessesssssssssenssssssssenses | seneens | oo | cevennees 2 |. ..113.615 1,512,030 | oo 1,330,833 1,330,833 [ ooooorcrrreerernrinnes [ errernensnisnnenninn [ e | e [ e 6.650 07/28/2002. | 08/01/2027.
96928# AC 7 |William Blair CTL CTL PTC S€r 2004-1.........crveumrermrermeesseneseseseenssnessssessssesssssessssssssessssesssssesssessses | seveeee ] 2. ...110.090 | ... 203,404 184,762 193,216 (Rt} USROS DRSSO DN 7.660 12/09/2004. | 01/25/2023.
01448Y AB 9 |ALESCO Pfd Fdg Ltd ABS Ser 7A CLATB.........ooiiiiiiiiieiiieciesieseiesiessie s | e R| . 2 ... AFE ] ........6,324,934 | ... 85.000 | ..ot 6,637,276 | ....cccoo.uc 7,808,560 6,484,968 56,925 | ...ocrvoecriicriinniiins [ e [ e 0.993 . 03/04/2013. | 07/23/2035.
740427 AC 5 |Preferred Term Sec Ltd XXVII LBASS Nt Cl...........orivriiirieiniiisrississiisssissssssssssssssssssssssssssas | ceniees R| . 2 .. IAM ..........8,320,373 | ..... 86.900 8,064,409 9,280,103 8,320,373 | oo | [ e | s | s 0912 |...... 2.147 |MJSD.. ..2,351 09/14/2007. | 12/22/2037.
89234N  AB 6 | TPREF Funding Ltd LBASS Mezz Nt Ser 2A C..........couuiiiicriiiniiicriisssiesiessiesessssssesessssssesssessies | coseees R| . 2 |...6FE | ............3,068,465 |..... 41.000 2,050,000 5,000,000 2,050,000 (500,000) | ..ocveveviercriinriinns [ e [ eeeriieesiesiienins | e 2212 |...18.951 |FMAN. | .............. 14,130 03/09/2004. | 11/15/2032.
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erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

Fair Value

10 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

0 Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities ..........116,805,216 XXX [ 121,282,557 | .......... 122,513,828 | ..........115,593,510 (500,000) 34,846 0 0] XXX XXX XXX | i 759,999 | .........4,448,907 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) ....1,052,606,435 XXX ] 1,078,173,305 | ....... 1,040,555,571 ....1,031,031,368 | ...... (12,294,234) (2,546,132) 0 0] XXX XXX XXX | ......11,911,897 ..49,290,258 XXX XXX
Totals
7799999, Total - ISSUET OBlIGALIONS.......... e | i 2,419,813,315 XXX | e 2,565,668,604 | ....... 2,316,231,872 | .......2,420,227114 | ...... (11,146,365) | ........(7,434,026) 0 0| XXX XXX XXX | 031,917,467 | ....... 98,805,895 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 59,609,193 XXX 60,697,926 ...64,706,335 59,478,625 (24,931) 26,410 0 0 [ XXX XXX XXX | e 183,682 ...2,214,005 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities. ..103,849,736 XXX .102,925,199 ..103,678,313 0 (39,962) 0 0 XXX XXX XXX 3,247,036 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securitie: <o 191,302,339 XXX 195,788,828 | ..........188,725,525 (500,000 36,813 0 0] XXX XXX XXX | o 1,945,563 | .........7,685,555 XXX XXX
8399999,  GraNd TOMAl = BONGS............oovvvvreoeveesieeesessseeseesseesssss s ssssse s ssss s ssss s essssssss | errsses 2,774,574,583 XXX | 2,932,060,930 | ....... 2,679,652,234 | .....2,772,109,577 | ...... (11,671,296) | ........ (7,410,765) 0 0] XXX XXX XXX | .......34,393,583 |...... 111,952,491 XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary B/AC.V. Total Foreign Exchange |  Desig- Date
CUSIP Identification Description Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion Impairment Recognized (15+16-17) Change in B.JA.C.V. nation Acquired

NONE
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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

F Rate per Current Year's Other- NAIC

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

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

55303C  2# 7 |MGM Com. I R... | | 35,742.000 2,734,263 | .........76.500 2,734,263 878,590 125,097 125,097 A | 12/20/2010.

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 2,734,263 XXX 2,734,263 878,590 0 0 125,097 0 125,097 0 XXX XXX
9799999. Total - Common Stock. 2,734,263 XXX 2,734,263 878,590 0 0 125,097 0 125,097 0 XXX XXX
9899999. Total Common and Preferred Stock. 2,734,263 XXX 2,734,263 878,590 0 0 125,097 0 125,097 0 XXX XXX

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

0, the total $ value (included in Column 8) of all such issues §..........0.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Political Subdivisions of States

64966L  3E 9 |New York NY City GO Preref Ser D-1 08/26/2015........ TaX FIEE EXCRANGE. .. .vvuvvrverieiieriiesieets ittt | etesses bbb n st | enisnenas 2,627,777 2,595,000 31,401

64966L  3J 8 |New York NY City GO UNref SErD-1. ..ot 08/26/2015. Tax Free Exchange 2,405,605 2,405,000 29,102

2499999. Total - Bonds - U.S. Political Subdivisions of States 5,033,382 5,000,000 60,503
Bonds - U.S. Special R and Special A

13066Y  SZ 3 |California St Wir Res Pwr Rev Preref Ser. 05/06/2015. Tax Free Exchange. 7,251,700 7,145,000 | oo 4,962

13066Y TF 6 | California St Wir Res Pwr Rev Unref Ser. 05/06/2015. Tax Free Exchange 2,925,763 2,855,000 1,983

452024  HY 1 |lllinois Mun Elec Agy Supp Rev Ref Ser A, 04/01/2015 CHIGIOUD. ..ttt sse s nesansesnennnsesns | creesesssassesnsenesssseesesassessessssesensessesanes | sesessesenes 6,966,240 6,000,000

452252  KQ 1 |lllinois St Toll Hwy Auth Rev Ser A.... 07/10/2015.. Merrill Lynch.. 12,101,100 .11,000,000

485429  Z3 1 |Kansas St Dev Fin Auth REV TXDI SEI H.......ccovivuiririicieisiesesiesiseessssssssessessssssssssssnss | soessseseseens 08/13/2015. MBI LYNCRL .ttt | Hesents st ses st sssssnsentenes | sienes 20,000,000 20,000,000

544435 4D 9 |Los Angeles CA Dep of Arpts AMT-Senior R .| 02/06/2015. Morgan Stanley & Co Inc 1,480,775 1,250,000

544435  4E 7 |Los Angeles CA Dep of Arpts AMT-Senior R .| 02/06/2015.. Morgan Stanley & Co Inc 1,474,713 1,250,000

544435  4F 4 |Los Angeles CA Dep of Arpts AMT-Senior R .| 02/06/2015. Morgan Stanley & Co Inc 1,474,550 1,255,000

544435 4G 2 |Los Angeles CA Dep of Arpts AMT-Senior R .| 02/06/2015. Morgan Stanley & Co Inc 2,047,745 1,750,000

544435  4H 0 |Los Angeles CA Dep of Arpts AMT-Senior R .| 02/06/2015.. Morgan Stanley & Co Inc 1,166,310 1,000,000

544435  4J 6 |Los Angeles CA Dep of Arpts AMT-Senior R .| 02/06/2015. Morgan Stanley & Co Inc 1,162,500 1,000,000

544435 4K 3 |Los Angeles CA Dep of Arpts AMT-SENIOT R.......c.ovuevmiiiueiieiririeieieieisseeissesesessssessesssssnsesenns | ceseisssnssens 02/06/2015 Morgan Stanley & Co Inc 2,274,040 2,000,000

57563R LY 3 |Massachusetts Educ Fin Rev LBASS Student. 05/29/2015.. Morgan Stanley & Co Inc 6,593,520 6,000,000

57563R  MA 4 |Massachusetts Educ Fin Rev LBASS Student 05/29/2015 Morgan Stanley & Co Inc 3,656,969 3,700,000

57563R  MB 2 | Massachusetts Educ Fin Rev LBASS Student. 05/29/2015. Morgan Stanley & Co Inc 2,473,200 2,500,000

57563R  MC 0 |Massachusetts Educ Fin Rev LBASS Student. 05/29/2015.. Morgan Stanley & Co Inc 2,987,100 3,000,000

57563R  MD 8 | Massachusetts Educ Fin Rev LBASS Student. 05/29/2015. Morgan Stanley & Co Inc 5,349,462 5,410,000

594615 BG 0 |Michigan St Bldg Auth Rev Ref Facs Prog 07/31/2015. Morgan/JP/Securities - Bonds 7,773,206 6,700,000

594615 BH 8 |Michigan St Bldg Auth Rev Ref Facs Prog 07/31/2015.. Morgan/JP/Securities - Bonds 5,744,750 5,000,000

594615 CB 0 |Michigan St Bldg Auth Rev LBASS Zero Cpn 09/10/2015. Tax Free Exchange 886,244 1,010,000

594615 CV 6 |Michigan St Bldg Auth Rev Unref LBASS Ze. .| 09/10/2015. Tax Free Exchange 5,526,582 6,355,000

717817 SE 1 |Philadelphia PA Airport Rev Amt-Ref-Ser. . | 08/26/2015. RBC DOMINION SECUMHES..........cvereieeeeeereeereeiseesseesesseeseesesssesssssesssssssresssessassssessss s ssneeesen 5,275,435 4,540,000

717817 SJ 0 | Philadelphia PA Airport Rev Amt-Ref-Ser 08/26/2015........ RBC DOMINION SECUMHES. .....vvuvveirriacirireiieisisssie st ssess s essessssssansnsas | sesssssssssessesssssessessnssessesessassessessanes | oessessnes 5,918,808 5,265,000

717817 SK 7 |Philadelphia PA Airport Rev Amt-Ref-Ser. . | 08/26/2015. RBC DOMINION SECUMHIES.......vvveevseveersseriseriseees st ensenen 4,803,745 4,300,000

717893  ZL 8 |Philadelphia PA Wtr & Wst Rev Ref Ser B .| 04/01/2015. Mertill LyNCh.......cvvvverieericseieieines 7,872,530 6,790,000

735389 WG 9 |Port Seattle WA Rev AMT Ref Ser C 07/22/2015........ MOrGan StANIEY & CO INC.......vurrerierieiiiieiieeiesiees ittt ssesens | soesssessssees bt sssssssnnsenes | sbsesssenes 4,173,374 3,760,000

735389  WH 7 |Port Seattle WA Rev Amt Ref Ser C 07/22/2015, Morgan Stanley & Co Inc 2,206,740 2,000,000

735389  WJ 3 |Port Seattle WA Rev Amt Ref Ser C 07/22/2015 Morgan Stanley & Co Inc 1,604,963 1,460,000

735389 WK 0 |Port Seattle WA Rev Amt Ref Ser C 07/22/2015........ MOrGan SEANIEY & CO INC.....cuvvriiririiiieeiieiiees et ssens | sresssesssesssssssssss st ssssesssnnes | sisessssenes 3,283,230 3,000,000

812728 UK 7 |Seattle WA Wir Sys RV Preref REf.........oiuririreecscee e sseeseesssssseessssnsenns | coeeseinsenssens 06/17/2015. Tax Free Exchange 3,548,773 3,505,000 66,206

812728  UW 1 | Seattle WA Wir Sys Rev Unref Ref.... 06/17/2015. Tax Free Exchange 4,534,125 4475,000 | oo 84,528

87638Q LD 9 |Tarrant Cnty TX Rev Preref Culture Ed Fa.........cooovririereescrceessceeiseicesesiseseseeneenes | coeeeensenneens 05/01/2015........ TaX FIE8 EXCRANGE. .......cvieiericeeici ettt snse s sssenns | cresssinssessessessessessesensessesssssnsessessesanes | sesesnssones 1,428,911 1,455,000 | cooovreeieeeeeeeeee 16,126

87638Q LG 2 |Tarrant Cnty TX Rev Unref Culture Ed FaC.......ooiiiiiiiiissieienississsssisisnissssnsssssenssssssensssens | vesesseensnes 05/01/2015. Tax Free Exchange 1,024,187 1,045,000 ....11,582

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 146,991,290 | oo 137,775,000 ..185,387
Bonds - Industrial and Miscell

00164M  AE 3 | ALM Loan Funding CLO Ser 2015-12A ClLA2A.........cciiumeviirieeiesiseesssssssesiesiessssesssssessssensenes 01/23/2015. MOrgan StANIEY & CO INC.......vvuverrerriirierieriesiseeseessesi st ssssens | sosesssessssessssssssss st ssssssssssssensenes | soenes 10,000,000 | coooveurrrrierireeereeieinne 10,000,000

099724  AH 9 |Borg Warner Automotive St NL...........ocoeivierevnineieeicereeines 03/12/2015. Wachovia Capital Markets INC............cuuiuiiriiiiiiniiersisce s enssisseenis | coresiessseesse st sesensennes | oeeseseenes 3,554,810 3,500,000

12593)  BE 5 | Comm Mortgage Trust CMBS Ser 2015-CR24 C 07/24/2015........ DEULSChE BANK SECUHES. .......veereeereerecieieicieesciei sttt sss et snsesnsenens | sesessenssssssssessssessessesssessessessssessessnsnes | seseees 25,248,863 | ...coovvnvne 25,000,000 11,917

12670N  AB 9 |[CWGS TermLnNt5 5.750% 02/20/20 12/31/2015 Tax Free Exchange 75,454 76,000 15

151020  AS 3 |Celgene Corp SrNt 3.875% 08/15/25 08/03/2015. CHIGIOUD. .ttt | eteseeb bbbt | enesnenas 4,951,700 5,000,000

174610  AJ 4 | Citizens Financial Group Sub Nt... 07/28/2015........ Bank of AMENiCa BISD DBAIET.............ccoveuevieceiieiieeieieiecete et ssae st sessessesesassesennaes | eeretesesessesssissesesesssssssssssesesssessssssnaes | eevesesesans 3,000,000 3,000,000

26442U  AA 2 | Duke Energy Progress Inc 1st Mtg Bd 08/10/2015........ WIS FATGO. ...ttt es st | ebseesesansesses st sse s s st s st ennenananns | srereeneias 4,984,750 5,000,000
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264420  AB 0 | Duke Energy Progress Inc 1st Mtg Bd 08/10/2015........ WEIIS FArGO......cvuiiiciiiiei st | coress e | e 4,974,650 5,000,000
423074 AV 5 |Heinz /H J/ Co SrNt  5.200% 07/15/45..........ccrvvvrrrrerrirerinrirnes 06/23/2015........ BarClays CaPital..........cevuuerreiiieieescierie e nes | erenns e et nines | esieranes 4,980,300 5,000,000
485170  AK 0 |Kansas City SOUthern INds INC St NL.........cviiiiiiic e | ersernesnnins 12/09/2015. TaX FIEE EXCRANGE. ... vttt | coresssssss bbbttt | oeesensnenes 2,497,356 2,500,000
585055  BS 4 |Medtronic Inc SrNt 3.500% 03/15/25. 09/02/2015. TaX FIE8 EXCRANGE. ..o | ceressesnes et enienes | eereres 10,900,493 | ..o 11,000,000 | cooovvererrierreierereeeeerenis 178,597
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21 02/13/2015........ MOrgan StANIEY & CO INCe....vuvuiviirriiicicriicesie bbb | oeresssseses s s ssb s ensenines | eniesines 7,209,699 7,000,000 | covoverrveirnirierenieerienis 15,313
637432  ND 3 |National Rural Utilities Coop Sr Nt 01/20/2015 Morgan/JP/SECUNEIES = BONAS........c.vuieierireirciecreicieieeeieese sttt eesssnsessnes | sesessenssssssesessssessessesssessessessssessessnsnns | seseees 11,492,985 | ..o 11,500,000
665772  CN 7 |Northern States Pwr Co MN 1st Mtg Bd 08/04/2015. MOrgan StANIEY & CO INC......uvueruiiriiicicri i | oebesssses s s sb s ensenines | eniesines 5,902,020 6,000,000
717081 DT 7 |Pfizerinc SrNt 5.600% 09/15/40. 10/05/2015 Tax Free Exchange. 2,704,764 2,585,000 8,042
832696  AK 4 | Smucker JM Co SrNt 3.500% 03/15/25 10/13/2015.. Tax Free Exchange 5,896,804 6,000,000 16,333
845437 BN 1 |Southwestern Elec Power SrNt..........ovvirirrerceeseee s 03/23/2015 UBS Warburg London 4,955,400 5,000,000
87305Q CJ 8 |TTXCoSrNt 3.900% 02/01/45.......ccoiiririrriirernrireiereiceerienes 01/26/2015. WIS FATGO.......iviiiiiiii bbb | enss bbb | s 9,919,500 .10,000,000
90117P  AC 9 |Avenue of the Americas Tr CMBS Ser 2015- 08/07/2015.. Morgan/JP/Securities - Bonds 12,359,928 .12,000,000 33,804
90131H AP 0 | 21st Century Fox America Sr Nt 04/06/2015. TaX FIEE EXCRANGE. ... vucveiirciiici bbbt | coressesbse bbbttt | oeesesinenes 6,988,445 7,000,000 | coooerreieeirieieeieerieieeean 56,029
90131H  BF 1 |21st Century Fox America Sr Nt 04/06/2015 TaX FIE8 EXCRANGE. .. ...cvieieiiceie ettt nne | cressesasssssessseesesssesesessessessseesansensenanes | eerein 20,790,198 | .ooovvvereenne 20,000,000 382,333
904764  AS 6 |Unilever Cap Corp Sr Nt .| 07/28/2015.. Morgan/JP/Securities - Bonds 4,941,900 5,000,000
00507U AU 5 | Actavis Funding SCS Sr Nt 03/10/2015. Various 5,021,502 5,000,000 231
G5825#  AA 9 | Markit Grp Hidg Lt Sr Nt Ser A .| 11/04/2015.. Royal Bank 0f SCOANG. ... 14,000,000 14,000,000
3899999. Total - Bonds - Industrial and Miscellaneous 187,351,521 ...186,161,000 ..702,614
8399997. Total - Bonds - Part 3 ...339,376,193 328,936,000 948,504
8399998. Total - Bonds - Summary Item from Part 5....... 6,061,187 6,167,724 75,284
8399999. Total - Bonds ...345,437,380 ...335,103,724 ...1,023,788
9999999. Total - Bonds, Preferred and Common Stocks ...345,437,380 XXX ...1,023,788
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1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
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CUSIP Identification Description n Date Name of Purchaser Stock Consi { Par Value Actual Cost Carrying Value (Decrease) Accretion R ized (11+12-13) BJACV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S.
34450R  AB 1 |Morrocco AID Gtd SF Bd. .. 07/15/2015. | Redemption ~ 100.0000............couuummremcriemmiirrcriiinnies | oerevemsiienisnsniiens | eevireeeesd 40,902 | ...cooevvene 40,902 | ...cooevvenn 48,980 45,133 | o [ e (4,231) (4,231) 40,902 0 2,330 | 07/15/2026.
455780 AG 1 |Indonesia (Republic of) AID Sr Nt .. 12/01/2015. | Redemption ~ 100.0000...........ccoooormmmumrerrmeirnriiinnies | comreeeneiiinriiseeiiens | cevnerieas 100,000 | ........... 100,000 ....109,000 104,009 | oo | e (4,099) (4,099) 100,000 0 06/01/2021.
491798 AA 2 |Kenya (Republic of) AID Sr Nt .. | 10/15/2015. | Redemption  100.0000. 97,059 97,059 .106,037 99,900 (2,842) (2,842) 97,059 0 10/15/2018.
62938L AA 8 |NRRC-B Facilities Corp CTL GSA Backed.............cccvvurmrivnriinnneas .1 10/15/2015. | Redemption ~ 100.0000...........cccooummrurmrirnmriinririnnies | comvernniinrisnnninnns | o 540,000 .....540,000 540,000 0 540,000 0 04/15/2022.
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2 3ZB.. .|| 12/01/2015. | Paydown .....223,889 .....218,976 221,203 2,686 2,686 223,889 0 . 06/15/2024.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z.... .. 12/01/2015. | Paydown coreennn538,931 .....536,251 536,677 2,254 538,931 0 9,409 | 06/15/2026.
912828 DH 0 |U S Treasury Inflation Index Nt 1| 01/15/2015. | MAHUFIY.......ovvvoreeerieriicniesiiceiieniiceiieniiecniiens | cereseesisenessesiaenes | coeeees 55,819,350 |....... 45,000,000 |.......50,121,136 | ......... 55,954,106 | ...(5,635,639) | .... (5,634,205) | .....ooorririis | e 50,319,900 | ..coovvrvuvnnens ..5,499,450 |..... 5,499,450 | ..... 453,532 | 01/15/2015.
912828 EA 4 |U S Treasury Inflation Index Nt. .. | 07/15/2015. | Maturity 21,919,000 |..... 100,000,000 99,626,964 | ....... 122,041,641 |..(22,082,412) ...(22,061,641) 99,980,000 21,939,000 |...21,939,000 | ..2,284,584 | 07/15/2015.
912828 MA 5 |U S Treasury Nt 2.750% 11/30/16.......ccocriiiriisirisiiscicsiis .. | 12/07/2015. [ VANIOUS.......ooovioiiiiiiiissiissiississiisssisssissssisssiinss | conissssissssisssniisnes | consees 52,128,071 |....... 51,000,000 |.......49,230,938 50,470,345 238,598 50,708,942 1,419,129 |..... 1,419,129 | ..1,352,008 | 11/30/2016.
0599999. Total - BONAS - U.S. GOVEIMIMENL. ...tk e et ieee ekt niennies | croa 231,407,202 | .... 197,540,781 |..... 200,538,282 | ....... 230,013,104 |..(27,718,051) ...(27,463,480) 0 202,549,623 0 | 28,857,579 |...28,857,579 | ..4,162,201 XXX
Bonds - U.S. Political Subdivisions of States
116421  XP 8 |Brownsville TX ISD GO Ref. ..| 08/15/2015. | Call ~ 100.0000 5,000 5,000 5,367 5,028 (28) (28) 5,000 0 250 | 08/15/2021.
116421 XQ 6 |Brownsville TXISD GO Ref. ..| 08/15/2015. | Call  100.0000. ........3,680,000 | ........3,680,000 | ........3,940,986 .3,699,665 |. .(19,665) (19,665) .3,680,000 0f... 184,000 |08/15/2022.
241721 8J 1 |De Soto TX Ind Sch Dist GO Cap Apprec Pr...........cccovuvveiniiniinns .| 08/15/2015. [ Call  71.4530.......couiieiierieiieiieeieeieeesissiseieees | soeeiesiessseissienins | ceeriiend 682,376 | ........... 955,000 | ........... 633,275 666,096 16,280 682,376 0 08/15/2022.
241721 8K 8 |De Soto TX Ind Sch Dist GO Cap Apprec Pr..........cccooveveiniiinnens .| 08/15/2015. | Call ~ 67.8370. 2,208,094 3,255,000 2,024,264 2,146,918 61,177 2,208,094 0 08/15/2023.
245176 BU 5 |Del Mar TX GO College Dist. .1 08/15/2015. [ Call  100.0000...........overeereereiireeieeiseeiseeisseisseienes | eresnesnesensssesseneis | eeeeienn 3,685,000 | ........ 3,685,000 | ........ 3,770,667 3,599,775 (14,775) 3,585,000 0. 179,250 | 08/15/2024.
245176 BV 3 |Del Mar TX GO College Dist .1 08/15/2015. | Call  100.0000...........coommverreiiimieeriieniieniiinniiens | ceveiseeiisssissseiiinnes | e 3,640,000 | ........ 3,640,000 3,822,728 3,654,561 (14,561) 3,640,000 0f... 182,000 |08/15/2025.
64966G YP 1 [New York NY City GO Ser D1 .. | 08/26/2015. | Tax Free Exchange. v0er,033,382 | ........5,000,000 | ........5,123,750 5,042,329 (8,947) (8,947) .5,033,382 0. 188,628 | 12/01/2027.
717883 FG 2 |Philadelphia PA Sch Dist GO Ref Ser AFS........cccccouviivvciinniinnnns .1 08/01/2015. | Call  100.0000...........cccummrerrriiiriieriinniensiissiiens | cevessesisssisssssienes | eeeees 7,965,000 | ........ 7,965,000 | ........ 8,714,188 8,031,056 |..oooorieenriians [ s (66,056) | ...oovovevniiins [ e (66,056) | .....oovverrriinne .7,965,000 0f... 398,250 | 08/01/2016.
720424 VH 0 |Pierce Cnty WA Sch Dist GO Ref SerA.......cooovivviiiissiiinnsiincniens .. 1 12/01/2015. | Redemption  100.0000..........ccveuuriunrminneriinnienniins | coreinerissesiisenisnenes | coneiees 7,620,000 | ........ 7,620,000 | ........ 8,172,450 .7,678,842 (58,842) (58,842) 0. 381,000 | 12/01/2022.
2499999. Total - Bonds - U.S. Political Subdivisions 0f States...........cooiuuiiiiiiisiisiiiis e | s 34,418,852 |....... 35,705,000 |.......36,207,675 4,624,270 | ..o 0. (105417) | oo 0 [ (105417) ] oo 0 0 0 0 [..1,513,378 XXX
Bonds - U.S. Special Revenue and Special A
011832 83 7 |Alaska St Hsg Fin Corp Rev LBASS AMT 1st .| 12/01/2015. | Call ~ 100.0000 .405,000 405,000 0 405,000 0 9,804 | 12/01/2024.
13066Y MQ 9 |California St Wir Res Pwr Rev Pwr Supply. .. | 05/06/2015. | Tax Free Exchange. 10,000,000 |.......10,518,400 | ......... 10,196,477 | ccovvvcvvciien | v (19,014) | oo [ (19,014) | coovvvoerins | s 10,177,464 0. 256,944 | 05/01/2021.
254773 AG 9 |District Columbia Hsg Fin Rev LBASS AMT... ..109/01/2015. | Call  100.0000..........cccoervveriermiieniererreniiisniins | conrerseniinsisnnienns | eevrennnn68,000 | i 65,000 | ............ 65,000 65,000 0 65,000 0 .1,208 | 06/01/2020.
254773 AG 9 |District Columbia Hsg Fin Rev LBASS AMT... ..| 12/01/2015. | Redemption  100.0000. 90,000 90,000 90,000 90,000 0 90,000 0 ....3,105 | 06/01/2020.
26349N  BL 7 |DuPage Cnty IL Trans Rev Ref. ..| 07/06/2015. | Call  100.0000. 6,825,000 6,851,937 (26,937) (26,937) | oo | e 6,825,000 0f... 345,990 | 01/01/2020.
312903 HR 1 |FHLMC REMIC Ser 113-C  8.500% 05/15/21... . | 12/15/2015. | Paydown 10,403 (209) (209) 10,194 0 436 | 05/15/2021.
312905 YJ 5 |FHLMC REMIC Ser 1077-E .| 12/01/2015. | Paydown 20,350 (557) (557) 19,793 0 .1,058 | 05/15/2021.
312906 E5 5 |FHLMC REMIC Ser 1116-XA .| 12/01/2015. | Paydown 8,353 (137) (137) 8,216 0 377 | 08/15/2021.
312909 MY 7 |FHLMC REMIC Ser 1251-Z .| 12/01/2015. | Paydown 58,025 | ...oovvveriiienis | e (1,401) (1,401) 56,625 0 2,357 | 04/15/2022.
312915 UF 6 |FHLMC REMIC Ser 1504 Z. .| 12/01/2015. | Paydown 54,133 54,133 54,938 (805) (805) 54,133 0 2,029 | 05/15/2023.
3133T3 X8 6 |FHLMC REMIC Ser 1683 Z o | 12/01/2015. | PAYAOWN......coovvecieriiiniriecissesesisssesissisnneies | conesssssssnssssssnssnns | sosneneend 412,663 | ........... 412,663 | ........... 415,201 413,171 (508) (508) 412,663 0 |......12,604 | 02/15/2024.
3133TA CQ 3 |FHLMC REMIC Ser 1967-BA .| 12/01/2015. | Paydown 57,488 57,488 58,828 58,053 (565) (565) 57,488 0 2,253 | 06/17/2027.
31340y BH 1 |FHLMC REMIC Ser6-C  9.050% 06/15/19.. .. | 12/15/2015. | Paydown 3,743 3,743 3,924 3,796 (53) (53) 3,743 0 06/15/2019.
31340y DB 2 |FHLMC REMIC Ser 12-A  9.250% 11/15/19. .| 12/15/2015. | Paydown 2,220 2,220 2,333 2,250 (30) (30) 2,220 0 11/15/2019.
31340Y KF 5 |[FHLMC REMIC Ser 31-E  7.550% 05/15/20..........cccoovvvervienriianne < | 1211512015, | PAYAOWN.......oovvoneiriiiccierciesisseississssissisniies | conrssisssisssisnssssnss | soiissnii 17,656 | ..coovveeee 17,656 | ..covveeee 18,218 17,695 (39) (39) 17,656 0 05/15/2020.
31340Y KX 6 |FHLMC REMIC Ser33-D  8.000% 04/15/20. .| 12/15/2015. | Paydown 14,399 (147) (147) 14,252 0 04/15/2020.
31340Y QS 1 |FHLMC REMIC Ser46-B  7.800% 09/15/20. .. | 12115/2015. | Paydown 12,303 (100) (100) 12,203 0 09/15/2020.
31358E  XG 2 |FNMA REMIC Ser 1990-83A .| 12/01/2015. | Paydown 9,367 (413) (413) 8,954 0 07/25/2020.
31358G X4 4 |FNMA REMIC Ser 1991-56G, .| 12/01/2015. | Paydown 4,893 4,893 5123 5,036 (143) (143) 4,893 0 227 | 06/25/2021.
31359E YL 9 |FNMA REMIC Ser 1993-199PF . | 12/01/2015. | Paydown 91,290 91,290 92,777 91,176 113 113 91,290 0 3,346 | 10/25/2023.
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31359F DE 5 |FNMA REMIC Ser 1993-202M .1 09/01/2015. | PAYAOWN.......ooovveerieiriiiriirciesiissesesisssesssnisnneies. | convssisssssnssssnsssanns | sosnenions 314,555 | ......... 314,555 | ... 319,796 313,539 | | e 1,017 1,017 314,555 0 [ 7,699 | 11/25/2023.
31359K 2K 2 | FNMA REMIC Ser 1996-M7 Cl .| 12/01/2015. | Paydown 982 982 990 987 (5) (5) 982 0 36 | 05/17/2036.
31359K  ZR 1 |FNMA REMIC Ser 1996-45 CI K .. 12/01/2015. | Paydown 26,727 26,727 27,262 27,037 (310) (310) 26,727 0 904 |09/25/2021.
31359P  DJ 2 |FNMA ACES Ser 1997-M2 Cl Z .| 12/01/2015. | Paydown 15,635 (884) (884) 14,751 0 576 | 01/17/2037.
313602 GQ 1 |FNMA REMIC Ser 1988-25B .| 12/01/2015. | Paydown 2,976 (57) (57) 2,919 (V1 IO 158 | 10/25/2018.
313603 2H 4 |FNMA REMIC Ser 1990-35E .| 12/01/2015. | Paydown 1,005 (41) (41) 965 0 49 | 04/25/2020.
313603 5J 7 |FNMA REMIC Ser 1990-41D. .. 12/01/2015. | Paydown 15,063 (549) (549) 14,514 (V1 I 705 | 04/25/2020.
31377R BH 2 |FNMA DUS Pool #384440 6.600% 10/25/26... .| 12/01/2015. | Paydown 64,886 61,994 (3,406) (3,406) 58,587 0 | 2,119 | 10/25/2026.
31381H TQ 9 |FNMA DUS Pool #461459  5.450% 11/25/23... .. | 12/01/2015. | Paydown ....215,276 211,821 (2,656) (2,656) 209,165 0 6,231 | 11/25/2023
31392E  FL 9 [FNMA REMIC Ser 2002-55 Cl GC .| 12/01/2015. | Paydown 95,124 92,460 (357) (357) 92,102 0 2,591 | 09/25/2017.
31392E  SX 9 |FNMA REMIC Ser 2002-59 CI B .. 12/01/2015. | Paydown 39,104 39,104 39,497 (393) (393) 39,104 0| 1,104 | 09/25/2017.
313920 RH 9 |FHLMC REMIC Ser 2501 AN o | 1210172015, | PAYAOWN.......ocrvvueiierriierieriiceieseiesiieseisesiisniies. | coevesisssssssisssssiens | sovnenio 193,267 194,366 |...ooocvveviiienis | e (1,099) (1,099) 193,267 5,366 |09/15/2017.
31392V 2F 8 |FHLMC REMIC Ser 2494 J. .. 12/01/2015. | Paydown .....458,811 461,342 (2,530) (2,530) 458,811 09/15/2017.
31392V SN 3 |FHLMC REMIC Ser 2496 BK .| 12/01/2015. | Paydown .240,149 241,681 (1,531) (1,531) 240,149 .6,821 | 09/15/2017.
31393A 2V 8 |FNMA REMIC Ser 2003-38 CIMP........ccccocouiiivmiieiiniiciiciisiinnins .. 12/01/2015. | Paydown cereennnn 370,540 371,897 cevvennnn(1,357) (1,357) 370,540 0,447 | 05/25/2023.
31394) KW 6 |FHLMC REMIC Ser 2673 Cl QL o | 1210172015, | PAYAOWN.......ocrvoerierriicriieriiceieseicsiiesesiesiinniies | coeresssssisssisnsssiens | sossenioan 364,513 365,644 |....coooovvienis | e (1,132) (1,132) 364,513 ....10,648 | 09/15/2023.
31394L HM 7 |FHLMC REMIC Ser 2691 Cl VU o | 07/01/2015. [ PAYAOWN........oooveiieieiiiririsrii s | eesiesiesiesiesiennies | e 1,682,557 | ........ 1,682,557 | ....... 1,710,424 | .......... 1,680,036 2,521 2,521 | v | e 1,682,557 «.rr.31,010 | 08/15/2023.
452252 AT 6 |llinois St Toll Hwy Auth Rev Sr Priorty. .1 07/01/2015. | Call  100.0000...........coommrerreiiiniiriieniieneiinsieens | ceveisesiississseiennes | e 9,000,000 | ........ 9,000,000 | ........ 9,854,370 9,051,226 | ..oooeviiceiiens [ s (51,226) (51,226) | oo | e 9,000,000 0... 450,000 | 01/01/2016.
454806 BV 1 |Indiana St Hsg & Cmnty Dev Rev LBASS AMT.. .1 07/01/2015. | Call ~ 100.0000 .395,000 .395,000 .395,000 395,000 0 395,000 0 3,950 |07/01/2021.
454806 BW 9 |Indiana St Hsg & Cmnty Dev Rev LBASS AMT.. .. 07/01/2015. | Call  100.0000. crere055,000 | . cieveenn..855,000 655,000 0 655,000 0 |.....24,480 | 07/01/2027.
594614 E7 0 |Michigan St Bldg Auth Rev LBASS Zero Cpn .. 09/10/2015. | Tax Free EXChaNGE.........ccevueeueiueemeerneereeeneeiesieeins | ereiseisesesssensienins | eoeenend 6,412,825 | ....... 7,365,000 | ........ 4,286,725 6,217,600 |...cooovvcmrcercns | o 195,226 [ ..o [ e 195,226 6,412,825 0 10/15/2018.
60415N G2 2 |Minnesota St Hsg Fin Agy Rev LBASS AMT S... .| 110172015, | Call  100.0000..........ccoverrmerrmierriiisniieneieniisniis | cervessseiisssessessinns | i 170,000 | ........... 170,000 | ........... 170,000 170,000 0 170,000 0 [ 7,458 | 07/01/2021.
649085 AA 5 |New Valley Generation Il Ser 2001 .. 05/01/2015. | Redemption  100.0000...........ccooourrmemmriieriienriieniis | coeveiereieeeiieeeiens | e 246,123 | .......... 246,123 | ........... 256,792 249,848 (3,726) (3,726) 246,123 0 6,857 | 05/01/2020.
658207 KG 9 |North Carolina Hsg Fin Agy Rev LBASS AMT .1 06/01/2015. | Call  100.0000..........ccoourererririrniieriinnieniiiinsiens | ceversesississseiinnes | s 2,075,000 | ........ 2,075,000 | ....... 2,075,000 2,075,000 0 2,075,000 0 .101,968 | 07/01/2028.
676907 KU 1 |Ohio Hsg Fin Agy Mtg Rev LBASS AMT SF Re. .. 03/01/2015. | Call  100.0000, 50,000 50,000 50,000 50,000 0 50,000 0] 1,188 | 09/01/2026.
67755C QN 2 |Ohio St Bldg Auth Rev LBASS St Facs Adul.. .| 04/01/2015. | Call  100.0000...........ccommverririimiieriieniieniisnieens | ceveisesiississseiennes | e 5,000,000 | ....... 5,000,000 | ........ 5,314,150 5,009,678 | ...coovrvvreriians [ e (9,678) (9,678) [ .ooovveverinins | e 5,000,000 0f... 125,000 |04/01/2021.
769318 BD 7 |Riversouth Auth OH Rev LBASS Riversouth.. .|.-112/01/2015. | Redemption  100.0000. 3,255,000 3,255,000 | ........ 3,443,204 3,275,512 (20,512) (20,512) 3,255,000 0. 162,750 | 12/01/2022.
769318 BE 5 |Riversouth Auth OH Rev LBASS Riversouth...........ccccocoevuvncviuns .| 12/01/2015. | Redemption  100.0000............coormvermmmermreisniinniis | ceveiseniisnisssiiinnes | v 1,710,000 | ........ 1,710,000 | ........ 1,804,546 | ........... 1,720,318 | oo | e (10,318) | oo [ (10,318) | oo | v 1,710,000 0.....85,500 | 12/01/2023.
812728 NB 5 |Seattle WA Wir Sys Rev Ref. .. | 06/17/2015. | Tax Free Exchange. .0r.8,082,898 | ........7,980,000 8,529,188 8,110,834 (27,936) (27,936) 8,082,898 0. 350,233 | 02/01/2023.
837152 LA 3 |South Carolina Trans Rev Infrastructure............c.cccccceecvericccnuccnns [ . | 10/01/2015. | Call - 100.0000...........c0curvieriiriiicriieniienienniiens | ceviisseiiesiisssiinnes | e 5,000,000 | ....... 5,000,000 5,233,750 5,022,139 (22,139) (22,139) | v | e 5,000,000 0f... 250,000 | 10/01/2023.
87638Q BC 2 |Tarrant Cnty TX Rev Cultural Ed Facs Fin.........cccccoocicciiiccciincs .. | 05/01/2015. [ Tax Free EXChaNge........cciiuriuiriuiisniisseisesisesisssissnins | sosnssmsesnsesnsssnssnnss | eoeeneas 2,453,008 | ........ 2,500,000 | ........ 2,436,575 2,452,161 938 938 2,453,098 0 |.....93,333 | 08/15/2028.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS................oiiiiiiiiiiiiiins i | conneed 66,925,939 |....... 67,644,654 |......67,828,388 | ........ 66,939,025 | ................. 0] (13,085) | .ovcovvivnnnn: 0 [ (13,085)] ..o 0 ... 66,925,939 0 0 0 [..2,416,609 XXX
Bonds - Industrial and Miscellaneous
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A..........ccoovvmrienmririnnirnnriinninnnns .. | 12/15/2015. | Redemption  100.0000. .....155,734 .....165,078 160,010 ...(4,276) (4,276) 155,734 0 6,399 | 06/15/2021.
01877K  AB 9 |Alliance Pipeline LP Sr Nt. .| 12/31/2015. | Redemption  100.0000. v 371,429 e 399,149 383,548 e (12,120 [ i [ e (12,120) 371,429 0 |.....19,489 | 12/31/2019.
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2.... < | 1210172015, | PAYAOWN.......o.vvericceereiecieseseeiienessnisnnenes | cosvesisssssnsssssnssnns | sonneniens 170,652 | ...........399,650 | ........... 372,846 372,846 0 372,846 .(202,194) | ......(202,194) | ......... 6,381 | 03/25/2047.
02582) DE 7 |American Express Cr Acct M Tr ABS Ser 20... w0 [ 03/16/2015. [ PYAOWN.......ooovveerieiniieriiceiieniiceiieseieseiieniieness | coenissessiiesessssiaes | cveeend 4,000,000 | ........ 4,000,000 | ........ 4,000,000 | ........... 4,000,000 (V1 OO 4,000,000 0 2,691 | 10/16/2017.
030955 AB 4 |Ameritech Capital Funding Corp Nt. .. 06/01/2015. | Redemption ~ 100.0000...........ccooourveemrerrmiiinniiinnies | comreisnsiinnissseiinns | e 75,800 | .......ec... 75,800 89,126 77,896 (2,096) (2,096) 75,800 0 [ 3,449 | 06/01/2016.
03215P CD 9 |Amresco Resdtl Sec Mtg Loan RMBS Ser 199 .| 12/01/2015. | Paydown 53,418 53,418 54,153 53,186 232 232 53,418 0 | 1,578 | 06/25/2027.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL. .|.. | 12/15/2015. | Redemption ~ 100.0000. 92,941 92,941 92,941 92,941 0 92,941 0 3,223 | 02/15/2025.
05501T AC 3 |TGGT Holdings (Azure) LLC 1st Lien Term.... .| 12/31/2015. | Redemption ~ 100.0000............cocecrummmrercriinriineiins | cereiresiieniinesiiienes | e 1,580,364 | ........ 1,580,364 | ........ 1,556,658 | .......... 1,422,327 |........ 138,876 | .......... 19,160 | .ovvvvreciinns [ e 158,036 | ...ooovvveeriens | i 1,580,364 0 11/18/2018.
055385 AA 6 |BFC Guaranty Corp CTL 6.250% 12/01/17. .|.. [ 12/01/2015. |Redemption ~ 100.0000............comvuvermeemrirnrieinriiinns [ e | cevieeenes 323,767 | ........... 323,767 | .......... 312,124 320,638 3,129 3,129 323,767 0f.. 12/01/2017.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea..........ccccoocveerivincn. .1 12/15/2015. | Redemption ~ 100.0000...........ccooemmrmmmreemmrircniiinnies | coerersseiisesiissniiiens | sevreniens 121,709 | ..cooeeeee 121,709 | ... 122,883 122,284 (574) (574) 121,709 0 [ 4,630 | 05/15/2022.
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079867 AQ 0 |BellSouth Telecom Inc Deb. .. | 12/15/2015. | Redemption  100.0000. .....207,267 .....210,621 207,653 (385) (385) 207,267 0 9,847 | 12/15/2015.
08183* AA 0 |Benenson Parsippany LLC CTL ..| 12/10/2015. | Redemption  100.0000. .....380,600 .....380,600 380,600 0 380,600 0 |.....14,689 | 04/10/2016.
117017  AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le. .. | 10/15/2015. | Redemption  100.0000. ....2T4,382 ....2T4,382 274,382 0 274,382 0 10/15/2022.
117017  AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le. . | 08/15/2015. | Redemption  100.0000 156,375 .156,375 156,375 0 156,375 0 02/15/2023.
12189P  AH 5 |Burlington Northern Santa Fe LBASS ETC S. .. | 07/15/2015. | Paydown .....116,571 .....131,996 120,221 (3,650) (3,650) 116,571 0 01/15/2020.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage .. | 12/15/2015. | Redemption  100.0000. .....203,730 .....203,730 203,730 0 203,730 0 12/15/2026.
12644@ AX 3 |CTLCap TrCTL Lowes 7.070% 08/15/21......c.ccovvvvvirnerenirnenens .. | 08/15/2015. | Redemption  100.0000 .....295,803 .....295,803 295,803 0 295,803 0 08/15/2021.
12644@ BR 5 |CTL Cap Tr CTLSer 2002-21Aurora Heathcar. .. | 12/15/2015. | Redemption  100.0000. ....223,140 ...223,140 223,140 0 223,140 0 10/15/2022.
12667G AX 1 |Countrywide Alternative Ln Tr RMBS Ser 2 .. | 12/125/2015. | Paydown 874,123 897,520 897,520 | .ooovvvververiens | 10,295 | s [ 10,295 907,815 | ovvvvevierres | e (33,692) 05/25/2035.
12667G XN 8 |Countrywide Alternative Ln Tr RMBS Ser 2.... .| 12/01/2015. | Paydown 1,571,828 1471315 | ... 1471315 | s 200,513 | | s 1,571,828 08/25/2035.
126686 AC 8 | CWABS Inc RMBS Ser 2006-H Cl 2A1B. .|.. | 12/15/2015. | Paydown .....433,928 .....150,226 150,226 283,702 283,702 433,928 11/15/2036.
126694 NS 3 |CWHL Inc RMBS Ser 2005-27 Cl 1A3.... .| 12/01/2015. | Paydown .....379,902 ...369,751 | oo 357,086 | ......... 17,255 5,561 22,816 379,902 12/25/2035.
12669F D2 6 |CWHL Inc RMBS Ser 2004-10 CI A10. .. 12/01/2015. | Paydown .....108,720 .....101,789 107,417 | oo | v 1,303 1,303 108,720 07/25/2034.
12669G R3 7 |Countrywide Home Loans RMBS Ser 2005-15... . | 12/01/2015. | Paydown .100,405 .109,839 ....105,805 4 4,741 110,546 | ..oooovvieri | o (10,140) 08/25/2035.
12670N AB 9 [CWGS TermLnNt1 5.250% 02/20/20 .. | 11/13/2015. | Tax Free Exchange. ...211,281 .....210,775 211,042 195 240 211,281 02/20/2020.
12670N AB 9 |[CWGS TermLnNt3 5.750% 02/20/20... .. | 06/30/2015. | Redemption  100.0000. ...113,005 | .. v 112,078 112,106 958 990 113,095 02/20/2020.
130789 T# 7 |California Wir Svc Co 1st Mtg Bd Ser JJJ.. ..| 05/01/2015. | Redemption  100.0000 cerenn. 181,800 | cevennn.. 183,694 182,628 (828) (828) 181,800 05/01/2018.
144527 AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE. o | 1212912015, | PAYAOWN.........ooooiviciriceiericsiesiseeiesiiseiins | cevessesiissssssssinnes | onneees 1,567,035 | ........ 1,567,085 | ........ 1,566,561 | .......... 1,566,561 474 AT4 | e | v 1,567,035 02/25/2037.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.. .| 12/01/2015. | Paydown 60,750 60,750 60,747 60,668 82 82 60,750 04/25/2034.
17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005- o | 1210172015, | PAYAOWN.......ocrvveieiiiriiiceiiesiiesiesescsisesessesisnenes. | coevessssssssissssssens | sovneneoad 568,811 | ........... 568,811 | ........... 525,654 525,654 | ....covverieini | e 43,158 | i [ i 43,158 568,811 08/25/2035.
23321M AL 9 |DLJ Mtg Accept Tr | RMBS CMO Ser 89-1-F. .| 12/01/2015. | Paydown 1,692 1,692 1,862 1,774 (83) (83) 1,692 08/01/2019.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 CI.. o | 1210172015, | PAYAOWN.......ocvveeeeriiceieriicsiesiiesissesieniienines | convesissssissisassssinns | sovneneens 220,087 | ........... 220,087 | .......... 220,025 222,583 (2,495) (2,495) 220,087 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Ci .. | 12/01/2015. | Paydown 33,909 33,909 33,901 34,428 (519) (519) 33,909 01/25/2034.
29273R  AB 5 |Energy Transfer Partners Co Gtd Nt.. . | 02/01/2015. | Maturity ......1,600,000 | ........1,500,000 | ........1,526,805 .1,500,466 (466) (466) .1,500,000 02/01/2015.
35671D AW 5 |Freeport-McMoran Copper & Gold Sr Nt .. | 12/18/2015. | Credit Suisse First BOSION...........cc.ceveevevrcirciiieieiiens | eeveeeeiesesesenenies | ceveriennd 896,250 | ........ 1,000,000 | ........... 985,870 993,363 2,944 2,944 996,308 ....(100,058) 03/01/2017.
36157R  3X 1 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 Cl... .| 12/01/2015. | Paydown 26,620 26,620 26,620 26,620 0 26,620 07/25/2029.
36157R D8 5 |GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 Cl... .| 12/01/2015. | Paydown 3,254 3,254 3,254 3,254 0 3,254 04/25/2029.
36161R AE 9 |GE Cap Assurance Co CMBS Ser 2003-1 CI A.. .|..112/01/2015. | Paydown .....370,610 .....372,460 370,750 (140) 370,610 05/12/2035.
36242D 7Q 0 |GS Mortgage Securities Corp RMBS Ser 200. . | 12/01/2015. | Paydown 223417 212,316 217,795 5,622 223,417 06/25/2035.
400756 BG 6 |Guaranteed Mtg Corp Il CMBS CMO Ser L-5.... .. | 12/20/2015. | Paydown . ..14,288 | .. 14,288 | .. ...15,349 14,528 (240) 14,288 07/20/2019.
43739E AP 2 |Homebanc Mortgage Tr RMBS Ser 2005-1 Cl 1o | 1212812015, | PAYAOWN.......ocrveeiierriiicrieeceicsiieseisesiieseiseniieseies | ceeressssssssesssnesiaens | sevneneod 491,186 | ........... 491,186 | ........... 454,091 454,091 37,095 491,186 03/25/2035.
441060 AL 4 |HospiraInc SrNt 5.600% 09/15/40 .| ]10/05/2015. | Tax Free EXChange............c.ccovvumruumreeincenriiinciinnns [ coveinseissciissciisnnes | v 2,704,764 | ........ 2,585,000 | ....... 2,711,924 2,706,565 (1,801) 2,704,764 09/15/2040.
45254N  JG 3 |IMPAC CMB Tr RMBS Ser 2004-5 Cl 1AT.......ovvvuueriinerineriineninns oo | 1212812015, | PAYAOWN......cocrveerrierriierieereiesieeseisesieesessensissssies. | ceeresosesssesssnesssens | sevnenio 176,479 | oo 176,479 | oo 176,803 176,734 (256) 176,479 10/25/2034.
45254N KX 4 |IMPAC CMB Tr RMBS Ser 2004-9 Cl 1AT.......covveinriirriicriiincneas o | 1212812015, | PAYAOWN.......oocvoociiriiccierciseiisseiesisssssnisnnenes | conrasisssssnsisnssssnss | sovinsnein 79,558 | ... 79,558 | ..o 79,757 79,714 (155) 79,558 01/25/2035.
485188 AM 8 |Kansas City Southn RR Co Sr Nt .. | 12/09/2015. [ Tax Free EXChanGe............ccovueueveiereeeeeeeieeieeierienes | eeveeeesesesiesenenies | evveinn 2,497,356 | ........ 2,500,000 | ........ 2,496,873 2,497,094 262 2,497,356 11/15/2023.
50026* AA 3 |Kohls Corp CTL Shelby MI .| 12/15/2015. | Redemption ~ 100.0000...........ccooerrveemrerrriirnriiiinies | comvereneiineiiseniinns | o 109,469 | ........... 109,469 | ........... 115,651 112,305 (2,836) (2,836) 109,469 12/15/2022.
52108M AJ 2 |LB-UBS Comm Mtg Tr CMBS Ser 2005-C7 Cl A........cccocovcvvevrre ..| 11/11/2015. | Paydown 22,500,000 |....... 22,500,000 |.......22,060,156 22,396,381 | ..o | e 103,619 [ [ e 103,619 | .o | i 22,500,000 11/15/2040.
52467@ AA 3 |Legg Mason Mtg Cap Corp CTL .. | 12/15/2015. | Redemption  100.0000. 66,419 66,419 | .o 70,007 67,801 [ | e (1,382) (1,382) 66,419 0 2,674 |12/15/2021.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL .. | 12/15/2015. | Redemption  100.0000. 28,213 29,589 30,111 [ | e (1,898) (1,898) 28,213 0 4,292 | 01/15/2021.
55265W CA 9 |Master Seasoned Securities Tr RMBS Ser 2..........ccoccvvvriveirens o | 1200172015 [ PAYAOWN.......oooierieriiiiiciieiieeieeieeienienienienines | eoveesrnennennennennees | eereeneens 14,604 | i 14,604 | ..o 15,087 15,042 (439) (439) 14,604 0. 493 | 08/25/2032.
585055 BM 7 |Medtronic Inc SrNt 3.500% 03/15/25 .| 09/02/2015. | Tax Free EXChange...........ccccocruucreeieriincrineniineniiens | covviseriveesnincniennns | e 10,900,493 | i 11,000,000 |.......10,894,620 | ......... 10,895,045 5,448 5448 | .o | e 10,900,493 0. 280,194 | 03/15/2025.
589929 RK 6 |Merrill Lynch Mtg Investors RMBS Ser 199. | [ 1200172015, [ PAYAOWN........oooveerieiereieciisseieniensienisnnes [ coinessnnnisnnssnnnnees | connienennns 16,368 | i 16,368 | ..ccooovune 15,708 16,264 55 55 16,319 49 49 836 | 07/25/2027.
59549R  AC 8 |Mid State Tr X LBASS Ser 10 Cl M1.......ccoooviveniiinciicriinciicnis o | 1211512015, | PAYAOWN........cvoeiieriiceiiriicniieseiicniisssieniieneies. | consissssssssisnenisnnns | seeeenn 346,853 | i 346,853 | ........... 291,662 291,662 55,191 55,191 346,853 0 [.....11,839 | 02/15/2036.
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59560# AC 8 |Mid America Pref Cap Tr ABS Cumulative G.. .| 08/27/2015. | Redemption  100.0000. 679,419 | .o [ s (QVAVEK) 1 R P (12,093) 667,327 0 08/27/2016.
636516 AB 2 |National Inst of Hith Fishers CTL PI | B. .. | 07/15/2015. | Redemption  100.0000. 75,393 0 75,393 0 .....4,020 |01/15/2024.
636517 AA 2 |National Inst of Hith Fishers CTL PI II. .. | 07/15/2015. | Redemption  100.0000 395,772 0 395,772 0].....21,418 | 07/15/2022.
637071 AH 4 |National Oilwell Varco Inc Sr Nt Ser B . | 08/15/2015. | Maturity . 420,000 0 420,000 0 08/15/2015.
63860H AC 3 |Nationstar Home Equity Loan Tr RMBS Sei o | 1212812015, [ PAYAOWN.......oovienieiiiiririssisisiisiissiassinniiens | eesiesiesiesisesiennies | seeieee 1,783,621 | .......1,783,621 | ........1,610,275 | .......... 1,655,025 | ...oovvrinrines | e 128,596 | ..ocvvvvviiviins [ e 128,596 | ...oovvvvrviiiens | e 1,783,621 0 03/25/2037.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd.........cccoovcruvnrricnens ..| 07/15/2015. | Redemption  100.0000. .....148,845 148,845 0 148,845 0 01/15/2020.
652482 BJ 8 |News America Inc Co Gtd Nt .. | 04/06/2015. | Tax Free Exchange. +.....20,790,198 | ....... 20,000,000 |.......20,880,700 20,795,803 (5,606) (5,606) 20,790,198 0. 382,333 | 12/15/2034.
652482 BX 7 |News America Inc Co Gtd Nt .| 04/06/2015. | Tax Free EXChange...........cccueruuurviecrienniiicriiieniiiens | ceveisesiisesissssiienes | e 6,988,445 | ....... 7,000,000 | ........ 6,979,875 6,987,967 478 478 6,988,445 0. 253,779 | 08/15/2020.
653240 AA 9 |Newtown CTL Ser2002 6.082% 05/15/23... . [ 12/15/2015. | Redemption  100.0000 .281,686 .281,676 281,681 5 5 281,686 0 .9,366 | 05/15/2023.
67020B AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls .| .. | 12/07/2015. | Redemption  100.0000. v 208,873 | . ceerenn 206,873 206,873 0 206,873 0.....7,356 | 11/07/2023.
679574 AG 8 |Old Dominion Elec 1st Mtg Bd .. 12/01/2015. | Redemption ~ 100.0000...........ccoooommmmemrerrriiinriinnies | comremeneiinriiseeiiens | e 187,500 | ...oouvee 187,500 | ..ooouvee 187,500 187,500 0 187,500 0]......11,644 | 12/01/2028.
68216D AC 2 |Omnitracs 1st Lien TL Nt 1 .| 12/31/2015. | Redemption  100.0000. 9,985 9,985 9,935 9,761 181 44 225 9,985 0 299 | 11/25/2020.
69362B AN 2 |PSEG Power LLC Gtd Nt  5.500% 12/01/15. o | 1200172015, [ MAIUTIY...c..ovvvieicniceiceiceeiesiesieeiceieniesienienes | ceesiesiesiesiesiennies | seeienn 2,000,000 | ........ 2,000,000 | ........ 1,995,460 | ........... 1,999,261 739 739 2,000,000 0f... 110,000 | 12/01/2015.
72153*  AA 2 |Pillsbury Winthrop LLP Sr Nt Ser A-1. .| 07/18/2015. | Redemption  100.0000 41111 1111 11111 11,111 0 11,111 0 4,567 | 07/18/2015.
72153 AB 0 |Pillsbury Winthrop LLP Sr Nt Ser A-2. .. | 11114/2015. | Redemption ~ 100.0000 LN LN 11,111 0 11,111 0 4,678 | 11/14/2015.
73664# AA 8 |Portland Natural Gas Trans Sys Sr Sec Nt. .| 12/31/2015. | Redemption  100.0000. .....151,855 .....151,855 151,855 0 151,855 0 .5,600 | 12/31/2018.
742741 AA 9 |Procter & Gamble ESOP Deb Ser A .. 07/01/2015. | Redemption  100.0000. ceveeeenn. 247,660 e 337,132 278,837 [ .o | e (31,177) (31,177) 247,660 0 01/01/2021.
755920 AG 0 |Receipts on Corp Sec Tr ABS Coll Tr Ser.. .. 08/01/2015. | Redemption ~ 100.0000............cooummreemreenciirniiiinies | comversneiisniisnniiinns | cevinenieas 152,995 | .........152,995 | ... 167,002 155,812 (2,817) (2,817) 152,995 0 08/01/2017.
760985 M9 9 |Residential Asset Mtg Prod Inc RMBS Ser. .. | 12/01/2015. | Paydown 59,332 59,332 59,199 133 133 59,332 0 01/25/2034.
761118 HD 3 |Residential Accredit Loans Inc RMBS Ser.. e | [ 1200172015, [ PAYAOWN........ooooiiriciiiesiceieseississeisesisenes | eeosessssssssesisnsssans | seveseneees 486,074 | ......... 584,368 | ........... 482,325 482,325 0 482,325 09/25/2035.
771196 AS 1 |Roche Hldgs Inc Co Gtd Nt .. 03/26/2015.|Call  116.2010, 585,147 e 199 | | 77,199 662,346 03/01/2019.
78402C AA 1 |SC Commercial Mtg Pass Through CTL Ser 2...........cccccoevvervvs ..| 12/01/2015. | Redemption  100.0000. 42,840 (1,005) 41,835 11/10/2028.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl.........c.cccooovuvciivciincnns .. | 12115/2015. | Paydown 822,044 (3,673) (3,673) 818,371 03/15/2033.
785778 HD 6 |SACO | Tr RMBS Ser 2005-6 CI A .. | 12/28/2015. | Paydown 299,265 v 10,616 | 309,882 09/25/2035.
79548K ZJ 0 |Salomon Bros Mtg Sec VIl Inc RMBS Ser 19.......c.coovvvveieicrennns .. | 12/01/2015. | Paydown 4,567 2 2 4,569 06/25/2028.
81441P  CE 9 |Security Natl Mtg Loan Tr RMBS Ser 2005 .| 12/01/2015. | Paydown .....104,573 104,243 330 330 104,573 02/25/2035,
85231C AA 3 |StLouis Fed Office Bldg Tr CTL GSA Gtd ..| 07/15/2015. | Redemption  100.0000. v 147,619 147,619 0 147,619 01/15/2019.
86363G AJ 3 |Structured Asset Sec Corp RMBS Ser 200 o | 1210172015, | PAYAOWN.......ocrvveieieriiirieriiceiesesesiiesesssnissnines | cosvessssssssssssnssssnns | sosneneean 321,971 312,830 0 312,830 04/25/2047.
89655M 0 | Trinity Rail Leasing | LLC LBASS ETC .| 02/20/2015. | Call ~ 115.4152 s 3,068,651 2,658,792 3,068,651 04/23/2023.
89655M  AA 0 |Trinity Rail Leasing | LLC LBASS ETC... .| 01/20/2015. | Redemption ~ 100.0000............ccoouumveemreerniirnniiinnies | o | e 45,649 45,649 45,649 04/23/2023,
91737# 3 | United States Govt SS Ls FinTr CTL GSA G.. .| 12/15/2015. | Redemption ~ 100.0000............couuummrummreemrrincriiinies | ceerevseeiieneinenisens | sevneneoad 554,465 553,873 592 592 554,465 11/15/2018.
92851@ AA 3 |Vivendi SPC TrCTL 6.630% 04/15/22.... .|.. | 12/15/2015. | Redemption  100.0000 87,741 87,741 87,741 87,741 0 87,741 R 04/15/2022.
939348 AE 8 |Washington Mutual MSC Mtg PT RMBS Ser 20...........coccovmmivenens o | 12/01/2015. | PAYAOWN......cocrvverrierriiirieereiesiieseisesisesessensssensies | ceeresessssssesesenessinens | sesenenions 134,052 | ......cc... 126,510 97,248 97,248 0 97,248 | ..o | e 36,804 | ......... 36,804 | ... 1,048 | 04/25/2037.
94106L AU 3 |Waste Management Inc Co Gtd Nt .1 01/20/2015. | Call  122.6630..........cccomriererinriierincieneisniins | e | e 1,226,630 | ........ 1,000,000 | ........ 1,226,800 | .......... 1,180,379 | oo | e 46,251 | i [ 46,251 | v | e 1,226,630 0 |.....26,427 | 03/11/2019.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20..........cc.oevvuurcriereruunes .. 12/01/2015. | Redemption  100.0000............covuummreecriemmrirrcriiineies | ceereireniseneinesiinnns | eeveeeeenn 73135 | 73135 | 73,135 73,135 0 73,135 0 2,661 |08/01/2027.
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1 .. | 12/25/2015. | Redemption  100.0000. 36,794 36,794 | ............. 42,187 38,826 (2,032) (2,032) 36,794 0 [ 1,687 | 01/25/2023.
01448Y AB 9 |ALESCO Pfd Fdg Ltd ABS Ser 7A Cl A1B. L |R{ 12/23/2015. | PAYAOWN........coovuriviriiriicrieriiceiesiisseiseniissiins. | cevesesesssesssnssisenes | oneeees 1,756,508 | ........ 1,756,508 | ........ 1,422,771 | oo 1,445,966 | .....coveviiriinns | e 310,542 | oo | i 310,542 | .o | e 1,756,508 0 3,910 |07/23/2035.
74042T AC 5 |Preferred Term Sec Ltd XXVII LBASS Nt Cl.........ccooovvvvinriinriinnnes R 12/22/2015. | PAYAOWN.........ovooeiiriiiriercieeisreiesiissesisnisnneies | convssisssssnssssnssssnns | sornnniens 171,789 | e 171,789 | . 154,023 154,023 171,789 (VN [ 731 | 12/22/2037.
86210M AB 2 |Stora Enso OyjSrNt 6.404% 04/15/16..........ccoecvemrrinerrirnrrinnns R|05/26/2015. | Call  105.2340.........cccoummrreriiiriieriiecniiensiseniines | cereisesissesissesieenes | coeeees 10,610,744 |....... 10,083,000 |.......10,463,520 | ......... 10,145,062 | ...ccovvvvvicnis | 000 465,682 | oo [ 0000en865,682 || 10,610,744 0. 396,397 | 04/15/2016.
902151 AA 7 |Tyco Intl Fin/Tyco Fire & Sec Sr Nt R | 10/14/2015. [Call ~ 125.5700.........cccrvvererreireieiierrneirersniseeesnsnns | ceeseeessensessessensenens | oeereenn 3,139,250 | ........ 2,500,000 | ........ 2,708,303 2,704,946 . 3,139,250 0. 214,366 | 01/15/2021.
G1981@ AA 0 |Cayman Turtle Farm Ltd Gtd Sr Nt. F | 12/01/2015. | Redemption ~ 100.0000............couemmrummriemmrincriirnnies | coereremeiieseineniiens | cevreneead 400,000 | ........... 400,000 | ........... 400,000 400,000 0 400,000 0 |.....12,207 | 03/01/2019.
Q3535# AA 4 |Envestra Victoria Pty Ltd St Nt Ser A...........ccoovvvvviinniiinriincinnn: F 1 09/19/2015. | MAIUTLY.........oooorveerieiriiccieciiscissiisssissessnsienns | ceveisesssssisssssinnes | v 1,500,000 | ........ 1,500,000 | ........ 1,500,000 | ........... 1,500,000 (V0 (OO (R 1,500,000 0 9,250 | 09/19/2015.
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Annual Statement for the year 2015 of the NATIONWIDE |NDEMN|TY COMPANY

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

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual

CUSIP Identification Description n Date Name of Purchaser Stock Consi i Par Value Actual Cost Carrying Value (Decrease) Accretion R ized (11+12-13) BJACV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ..............ivueuiiirisissi i i | canie 118,689,622 | ..... 116,543,349 | ..... 116,759,058 | ....... 116,337,723 |....... 161,126 | ...... 2,487,008 | ...coccoee0 | e 2,648224 |.........c...0 | .o 118,985,948 | .... .0 ]....(296,324) | ......(296,324) | ..3,708,196 XXX
8399997. TOtAL - BONGAS = PAM 4.ttt 0100 £06 & eheE 0100 £ E 40 E b SEE s EEE£E 860 E bttt eneens | crre 451,441,615 |..... 417,433,784 | ..... 421,333,403 | ....... 447,814,122 |..(27,556,925) | ...... 2,623,167 ...(24,933,758) | ..o | o 422,880,362 ...0 | 28,561,255 |...28,561,255 | 11,800,384 XXX
8399998. Total - Bonds - SUMmMary [Hem froM Part 5.t eesss ettt | eocneed 6,064,310 | ........ 6,167,724 | ........ 6,061,187 3,122 3,122 6,064,310 | .o | o | e | 121,387 XXX
8399999. Total - Bonds. 57,505,925 |..... 423,601,508 |..... 427,394,590 | ....... 447,814,122 |..(27,556,925) | ...... 2,626,289 ...(24,930,636) | ..o | oo 428,944,672 ....0 | 28,561,255 |...28,561,255 | 11,921,771 XXX
Common Stocks - Industrial and Mi:

026874 10 7 | American Intl Group Inc Com [.] XXX 0 0 3073 | Xxx
9099999. Total - Common Stocks - Industrial and Miscellaneous 0 XXX 0 0 0 0 0 0 0 0 0 0 0 3,073 XXX
9799997. Total - Common Stocks - Part 4. 0 XXX 0 0 0 0 0 0 0 0 0 0 0 3,073 XXX
9799999. Total - Common Stocks. 0 XXX 0 0 0 0 0 0 0 0 0 0 0 3,073 XXX
9899999. Total - Preferred and Common Stocks. 0 XXX 0 0 0 0 0 0 0 0 0 0 0 3,073 XXX
9999999. Total - Bonds, Preferred and ComMON SOCKS..........vuuuriuiriiiiriisciiissi s ins | cossissis st | e 457,505,925 XXX L 427,394,590 | ....... 447,814,122 |..(27,556,925) | ....... 2,626,289 | ..o 0 ]...(24,930,636) | .......cc...... 0] ... 428,944,672 |.............. 0 | 28,561,255 |...28,561,255 | 11,924,844 XXX
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Annual Statement for the year 2015 of the NATIONWIDE |NDEMN|TY COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
ei Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in Exchange Exchange Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJ/ACV. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) BJACV. | onDisposal Disposal Disposal During Year | Dividends
Bonds - Industrial and Mi:
12670N AB 9 [CWGSTermLnNt5 5.750% 02/20/20..........ccoovveemrrencriernriicnees .| 11/13/2015 | Tax Free Exchange............cccccocuureriunnnes 12/31/2015| Redemption ~ 100.0000...........cooecrverrns | corrircnees 136,905 | .....cccoeee 135,855 | ..ccovae 136,905 136,905 | ...cvvvicrinnis | e 1,049 1,049 0
12670N AB 9 [CWGS Term LnNt4 5.750% 02/20/20 05/15/2015 | Tax Free Exchange. 12/31/2015 | Tax Free Exchange 30,819 | v 30,572 30,601 30,601 29 29 0
832696 AJ 7 |Smucker JM Co SrNt 3.500% 03/15/25........ccccveriieiiiiiiiiens 07/24/2015 | Stifel Nicolaus & Co Villanova. .| 10/13/2015 | Tax Free Exchange...........ccccoooviicnciiicnnns | cov 6,000,000 5,894,760 5,896,804 5,896,804 2,044 2,044 0 [...118417 |.... 75,250
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ... i | s 6,167,724 | ........ 6,061,187 | ......... 6,064,310 6,064,310 3,122 0 3,122 0 0 0 0...121,387 |.... 75,284
8399998. TORAL = BONAS.....e bbb ef L | i 6,167,724 6,061,187 .6,064,310 6,064,310 3,122 0 3,122 0 0 0 0...121,387 |.... 75,284
9999999, Total - Bonds, Preferred and Common Stocks. ,061,187 .6,064,310 6,064,310 3,122 0 3,122 0 0 0 0...121,387 |..... 75,284




Annual Statement for the year 2015 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual|  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis|  Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16




3

Annual Statement for the year 2015 of the NATIONWIDE |NDEMN|TY COMPANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received | Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B./A.CV. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn | ,,,,,,,,,,, [ . [ 12/31/2015. | Various 12/31/2016. | ............ 3,272,560 3,272,560 3,272,560 | ... [ | 0.148 | ..... 0.024 [MON.. | ..cccoovurruuues 485 |
9099999. Total - Other Short-Term INVESIEA ASSELS......... ... i eoisissss s | conneeisies 3,272,560 0 0 0 [V XXX 3,272,560 0 0 XXX XXX XXX i 485 | i 0
9199999. Total - ShOM-TEIMM INVESHMENES. ...tk kbbb EEE£10HE LA b e b L bbb bbb bbbk bbb | cbsseniisns 3,272,560 0 0 0 (U XXX 3,272,560 0 0 XXX XXX XXX [ 485 | o 0




Annual Statement for the year 2015 of the NATIONWIDE INDEMNITY COMPANY

Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch.DB -Pt. D - Sn.
NONE

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

E18, E19, E20, E21, E22, E23



Annual Statement for the year 2015 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code | Market Indicator Fair Value Carrying Value Date
Industrial & Mi (Unaffiliated) - Residenti Backed

04012M AP 4 |Argent Securities Inc RMBS Ser 2006-M1 C 1FM. 199,679 199,679 | 07/25/2036.......

14454A  AE 9 |Carrington Mtg Loan Tr RMBS Ser 2006-FRE 1FM 1,514,728 | ..o 1,332,655 |10/25/2036.......

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl 1FM. 699,508 699,508 |12/25/2046.......

617487 AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2006-16AX 1FM. 486,339 486,339 | 11/25/2036.......

81378E  AA 1 |Securitized AB Receivables LLC RMBS Ser 1FM. 3,055,104 3,055,104 |05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 5,955,358 5,773,285 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 5,955,358 5,773,285 XXX
6299999.  Total - Residential Mortgage-Backed Securities 5,955,358 5,773,285 XXX
6599999.  Subtotal - Bond: 5,955,358 5,773,285 XXX
Cash (Schedle E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY 3,678,730 3,678,730 |01/04/2016.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 3,678,730 3,678,730 XXX
9999999.  Totals..... 9,634,088 9,452,015 XXX

General Interrogatories:

1
2.
3.

The activity for the year:  Fair Value $.....(6,891,809)  Book/Adjusted Carrying Value $.....(6,831,417)
Average balance for the year: ~ Fair Value $.....10,074,742  Book/Adjusted Carrying Value $.....9,852,061

Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....5,773,285 NAIC 2: §.......... 0 NAIC3: § 0 NAIC4: § 0NAIC5: §

0

E24




Annual Statement for the year 2015 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code | Market Indicator Fair Value Carrying Value Date

General Interrogatories:
The activity for the year: Fair Value $..........0  Book/Adjusted Carrying Value $..........0

1
2.

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

NONE

E25




Annual Statement for the year 2015 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Huntington National Bank Columbus, OH (2,048,245) | XXX
US Bank St Paul, MN 917,368 | XXX
The Bank of New York Mellon New York, NY. 407,594 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 13 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 (723,270) | XXX
0399999. Total Cash on Deposit XXX XXX 0 (723,270) | XXX
0599999. Total Cash XXX XXX 0 (723,270) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January (7,868,785) | 4. April (51,776) | 7. July (2,772,907) | 10. October. (3,319,626)
2. February (3,400,290) | 5. May. (2,562,075) | 8. August. (2,542,575) | 11. November. (2,848,548)
3. March (3,757,438) | 6. June (1,328,527) | 9. September. (6,815,882) | 12. December (723,270)

E26
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Annual Statement for the year 2015 of the NATIONWIDE |NDEMN|TY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

Amount Received During Year




Annual Statement for the year 2015 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccoomiinriinniinen.
2. Alaska
3. Arizona.
4. Arkansas..
5. California..
6. Colorad
7. Connecticu
8. Delaware.
9. District of Columbi
10.  Florida.
TR € 1=ToT o I
12.  Hawaii
13, ldaho.......cccovvccreccciccricccceee D |
14.  lliinoi
15.  Indiana..
16. lowa
17, Kansas.......cccvecvnciiinnind
18.  Kentucky...
19.  Louisiana..
20.  Maine.....ccoovunrinriis
21.  Maryland
22.  Massachusetts.
23, Michigan..........cooervrerneieieinnnnnd
24, Minnesota.........ccoeuveiniiniiniiins
25.  Mississippi
26.  MiSSOUI......coovvriririiis
27.  Montana....
28.  Nebraska..
29.  Nevada.......ooomerinrriiinnini
30.  New Hampshire.
31. New Jersey. .
32, New MexiCo.......ccouurveirerrannes NM | e
33.  New York
34.  North Carolina..
35.
36. For protection of all ph" 705,337 739,949
37.
38, OregON.....oveeeeeeieieirerrerieninens
39.  Pennsylvania
40.  Rhode Island. . .
41, South Carolina............ccccoereruennes SC |
42. South Dakota
43.  Tennessee....
44, TeXaS....cooooreinineiseeeseiesn T s
45.
46.
47.  Virginia..
48.  Washington...
49.  West Virginia.
50.  Wisconsin.
51.  Wyoming
52.  American Samoa..
53.
54.
55.  US Virgin Islands..
56.  Northern Mariana Islands.
57.  Canada.
58.  Aggregate Alien and Other......... XXX XXX 0 0 0
59. Total XXX XXX 705,337 739,949 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ccccceruriiniinniaas XXX XXX 0 0 0
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