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Annual Statement for the year 2015 of the UNITED FINANC'AL CASUALTY COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES......o.vveeeeierrieecieeeieeeeeeeesseeeeiss e sssesseess | ereeseneens 167,361,225 |............ 88 | . 167,361,225 | ...ooooeieieieineies | e 167,361,225 |............ 8.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations X
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeovvenene. 61,501,050 |............ 32 | s 61,501,050 | ..oovererererinrireiens | cerreirenenns 61,501,050 |............ 3.2
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.cvvieenieieieieeieieins | coverveisieesssseeinnies | veveessneans 0.0 | oo e | e (O] I 0.0
1,523 All ONEI ..ottt esssssensns | sessessnnes 481,188,982 |.......... 253 | s 481,188,982 | ...ooovevveererreienns | v 481,188,982 |.......... 25.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ...vvoeveerirciic ettt ssbsstssias | oesesesines 706,120,930 | .......... 374 | 706,120,930 | ..ovvorerrernrerneirnnies | eeveeiieees 706,120,930

© o N o

. Total invested assets

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

3.1 Investments in mutual funds
3.2 Preferred stocks:

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

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

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

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

3.3

34

3.5

53

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

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

..59,876,160 |....

29

...59,876,160 | ...

.59,876,160 |..

......... 1,902,747,923

......... 1,902,747,923

......... 1,902,747,923
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Annual Statement for the year 2015 of the UNITED FINANC'AL CASUALTY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

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

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2015 of the UNITED FINANC'AL CASUALTY COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0

12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 1,749,913,053

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 1,098,738,847

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 3,324,696

L

Unrealized valuation increase (decrease):

4.1 PaME T, COIUMN 121ttt 8RR (403,848)

4.2 Part 2, SECHON 1, COIUMN 5.ttt ettt sttt a et b sttt s st bt bes st et et se bt ensebesansnaas (874,300)

4.3 Part2, SECtON 2, COIUMN 13........ itk 3,106,532

A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (8,435,467) (6,607,083)

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 15,468,417

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 944,747 632

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 19,295,018

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0

9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 58,000 58,000

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 1,896,737,280

11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 1,896,737,280
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Annual Statement for the year 2015 of the UNITED FINANC'AL CASUALTY 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.. ...167,361,225 .167,614,805 ...167,309,916 168,050,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.coovverrrccessrriesssnreessnns | cennenersssneenns 167,361,225 | ooovvrssrrcecnnes 167,614,805 | ..oovvrvsrrrcennas 167,309,916 | ...oocovvcrrennes 168,050,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS..overeiieriesressieississiin | rniisissessiisi s sse s ssesssens | eosnrensssessesnssnessesnesnssenssnsens | srensenssessenssne s ensans s entanens | crensinssensenssest sttt
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS..ooooveieeeeesrissiersninsinns i st | eosnesne e see ettt | ceene e sttt
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.ooiissriensssiesssinnss | i, 205,279,430 | .ovvvriiien. 210,457,944 | .ooccovvnnen. 237,725,500 [ .oooviii. 146,722,351
Industrial and Miscellaneous and Hybrid 8. United States........ccormmrrervrees | cevvrnrreer. 1,187,309,912 | coooovvvveennnne 1,185,037,540 | .coovevvvenenee 1,189,701,525 | ...oovvvveenn. 1,191,526,641
Securities (Unaffiliated) 9. CaANAGA......ooeeiicieieeieis | e [ e | s | s
10._Other COuNtries. ..ouueeeeessreee | coreenssiiissneens 59,876,160 | ..ooooovrvvinnrees 59,554,556 | ..ooeiirieiinnenes NG —— 59,957,000
11, Totals...oooocrensiirssiicnsscies [, 1,247,186,072 | ..oooccvveenenee 1,244,592,096 | .......ooceeene. 1,249,890,198 | .........oo..... 1,251,483,641
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......ceesssreessssees [ covviiciiienen. 1,619,826,727 | ..cooccveenenee 1,622,664,845 | ......coooeeenee 1,654,925,614 [ ...cccooooee.e. 1,566,255,992
PREFERRED STOCKS 14. United States.......cooeevemreeeens [ ceveermnerirnneenns 55,399,600 | .oovvrurvrvrnenes 55,399,600 | ..ovvvrnreerrenns 27,943,100

Industrial and Miscellaneous (Unaffiliated)

.55,399,600

Parent, Subsidiaries and Affiliates

19. Total Preferred StockS....... | ...ccooccvcn. 55,399,600 | ..oooviiiriiciens 55,399,600 | ..cooovicrieis 27,943,100

COMMON STOCKS 20. United States.........ouueeeermeens | werneerernesennnns 208,420,415 | eovvvrerrreeeenn 208,420,415 | ..oovverereeenn 113,302,937

Industrial and Miscellaneous (Unaffiliated) 21, Canada..........coeovevererverienies | e 349,635 | v 349,635 | o 278,505
22. Other Countries......cooocovcenies | covvirriniciiins 12,740,903 [ ..o, 12,740,903 [ .o, 8,886,344

23, TotalS. ..o, | i, 221,510,953 | oo, 221,510,953 | oo, 122,467,786

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StockS....... | covccvvccen. 221,510,953 | .ovvvivvesen, 221,510,953 | .ovvvirrcnen, 122,467,786

26. Total StOCKS...cuumseeesssrrnsiss | v, 276,910,553 | .ovvvivcrscen, 276,910,553 | .oovvivecnen, 150,410,886

27. Total Bonds and Stocks.... | ................ 1,896,737,280 | .....coevvvvneee 1,899,575,398 | ....oovvvvvvnnee 1,805,336,500
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Annual Statement for the year 2015 of the U N ITED FINAN C IAL CASUALTY COM PANY

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

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

U.S. Governments

1.1
1.2
1.3
14
1.5
1.6
1.7

2.1
22
23
24
25
26
2.7

GoIs

31
32
33
34
35
36
3.7

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

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
B NAIC et | crenieeniaeniens 8,805,170 | coovvvrence. 82,998,603 | ............. 102,358,120 | covoevveerrrerienee 55,814 | ccovveereereerane. 18,976 | ............. 194,236,683 | ....ccoooverrerrerrnaes 119 | 174,244,410 oo 118 |, 194,236,683
.7,853,944 .3,188,803 |.... 11,042,747 | ... .07 ... .00 ... ..11,042,747
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Annual Statement for the year 2015 of the U N ITED FINAN C IAL CASUALTY COM PANY

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)

8.1 NAIC 1ot ssssssss s ssessssnsnens | ensssensens 293,360,912 | ..couve.. 335,350,870 |............. 227,711,585 | ....ooveeve. 11,436,039 | cooovvevrreree 191,669 |............. 868,051,075 [ ..ovcvvereerecrerenns 534 | 791,375,481 [ .o, X I I 272,845475 | ............. 595,205,600
8.2 NAIC 2ottt sssassssssnns | oeveesaesaeesas 37,863,823 | ............. 229,738,199 | ............... 67,251,052 | .oooeeeeereeeereereeeereen [ e | e 334,853,074 [ ..covverereererena 20.6 .o 211,612,535 [ .o, 143 [, 190,229,131 | .....c...... 144,623,943
B.3 NAIC 3.t ees e ees e ees s sses s sessiessissans | eessessessesses e sessssenses | eevsesssensiinesd 6,345,593 | ..coovvrvn. 25,634,232 [ .oocooceeeeeeeiecieeieeieei e | e 31,979,825 | ..o, 2.0 |, 62,201,266 [ ....covverrerrerine. 42 |, 20,000,000 | ...cceevveeee. 11,979,825
........................................................................................................................................................................... 0 [roieieieiece0.0 | eiiiiie05,250,000 | voeeeeerceeeee 08 [ e [ e

Totals...

861,673

13,126,424

18,312,741

18,312,741

.572,296,335 | ....

.333,723,293

.1,2563,196,715

483,074,606 | ....

.770,122,109

Hybrid Securities
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Annual Statement for the year 2015 of the U N ITED FINAN C IAL CASUALTY COM PANY

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)
9. Total Bonds Current Year
9.1 NAIC ottt seen (d)........ 395,406,545 | ............. 418,349,473 | ............. 404,190,467 | ............... 11,491,853 | oo 210,645 |.......... 1,229,648,983 | ...oeveeeerereeeneene 758 | e e XXX e [ e ek XXX e [ 634,443,383 | ............. 595,205,600
9.2 NAIC 2.ttt (d).ee. 37,863,823 | ............. 237,592,143 | .........o..... 70,439,855 | .oveevveererveieienenn0 | 0 [, 345,895,821 [ cooeverervrinieeenn21.3 [t XXX [ XK | i 201,271,878 | ............. 144,623,943
...25,634,232
............................... 0
............................... 0
...13,126,424 4,234,947 ...18,312,741
513,390,978 | .... ...15,726,800 770,122,109
Line 9.7858 % 0f COL B...ovverciieicisicccsecsesessiesensienes | cennenerssseneseerenne @00 ] | cvverveenieseereeieneenecb0.8 | i, 316 | o 1.0 ] 0.0 | 10000 | b XXX | e XK | e XX | e D26 | i 47.4
10. Total Bonds Prior Year
101 NAIC 1ottt sssessssenes | eevesaesenes 334,189,180 | ............. 500,193,890 |............. 305,445,602 | ............... 48,279,228 | ....cooevuncn 9,262,811 | ..o )90, SN R D00, SN U 1,197,370,711 | o811 | 695,495,710 | ............. 501,875,001
...70,568,622 | .... 119,720,104 ...21,323,809 |.... 211,612,535 .139,623,995 ...71,988,540
62,201,266 | ...cooveverererrecreerenieen [ e [ e X | e e XK | i) 62,201,266 | ..covvvrrecreicriereenh2 | e 31,105,159 | .ccoerree 31,096,107

................. 5,250,000

................. 5,250,000

404,757,802 | ....

...48,279,228

9,262,811

871,474,864 | ...

10.8 Line 10.7.a5@ % Of COL 8.....cooiviieieiciiccieescecicssesieesessiensenies | eeneeesisnesssessesiensns@ Lo | viiiniiiiiisiienienneencd 2.3 | viiiiiiiiiieeennn28.3 [ i 33 [ 0.6 [ XXX [ ek XXX e [ 10000 [ XXX [ i
11. Total Publicly Traded Bonds
T4 NAIC Lottt sesenes | oesesnsiens 216,992,625 | ............. 225,696,327 | ...coovnee. 180,051,933 | .covvverrnee. 11,491,853 | oo 210,645 | ............. 634,443,383 [ ..o 39.0 | 695,495,710 [ coooevvrrerrerrrrrrrnna A7 | . 634,443,383 |.....c........ ) 0.9 S
112 NAIC 2.ttt stessssnses | evsesaesaenians 28,305,161 | ............. 121,262,933 | ccovrrrene. 51,703,784 | ..o [ e [ e 201,271,878 | oo 124 | e 139,623,995 | ..ooveevrrereerereann 9.5 | 201,271,878 |.............. ) 0.9 S
............... 20,000,000 reererenennni 20,000,000 | e 1.2 | 31,105,159 | 21 [ e..20,000,000 oo XX X
5,250,000
...11,491,853
Line 11.7 as @ % of Col. B......cc.cevrvrrerrrrrnnn. A3
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccceveeeeevercenies | corververieriseiieneeee 151 | iiiiiiiiennnn21.3 | 185 [ 0.7
12. Total Privately Placed Bonds
121 NAIC 1ottt ssssssesenes | sesesnseens 178,413,920 | ..o, 192,653,146 | ............. 224,138,534 | ...oooverererrereressnisenns [ e [ e 595,205,600 | ...ccvvvvrrerrrirennnn36.6 [ i 501,875,001 595,205,600
.9,558,662 | .... 116,329,210 | .... ...18,736,071 144,623,943 ...711,988,540 144,623,943
................. 6,345,593 | .................5,634,232 reereenennn 11,979,825 reeeennnnnn 31,096,107 reveereenennn 11,979,825
............................... 0
revereeesesssesssssessnsssssenses | ceessssesssnseessesssssensssssnss | svserssesesssnssnsenssnnsenseld | erverreesensenseeseereesnn0:0 | eveereseeeeieesiseeereen0 | e 0.0 [ b XXX | e 0
12.6 NAICG..... .89,697 | ... ...861,673 | .... ...13,126,424 4,234947 |.... ..18,312,741 ...18,312,741
........................... .188,062,279 | .... .316,189,622 | .... .261,635,261 4,234,947 .770,122,109 770,122,109
.......... 244 w11 340 | w05 v 100.0 v 100.0
Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccoeveeriieceeens | coverviieiceisiieinens 11.6 | oo 194 | o, 16.1 ] oo, 0.3 ] iiieiiiiniieeeeenn0.0 | e 474 | e XK | e XXX e e e XXX s [ b XX | i 474
(@) Includes $.....770,122,109 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §......... 0 prior year of bonds with Z designations and §......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

(d

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.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

NAIC2$§

......... 0;

NAIC3§.......... 0;

NAIC4S........

0;

NAIC5S........ 0;

NAIC6S.......... 0.
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Annual Statement for the year 2015 of the UNITED FINANCIAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

............... 93,240,463

............... 74,120,762

............. 167,361,225

............. 167,361,225

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

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

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

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

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
Tt ettt

...18,839,976 |....

143,778,380
...11,101,090
...50,399,960

..143,778,380 |..
..... 11,101,090 |..
.50,399,960 | ..

............. 105,546,923

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

............... 43,874,466
............... 38,175,098
.103,549,896
145,714,972

............. 290,421,428
............... 76,307,514

............. 106,464,464

..99,102,929 | ...

............... 92,885,284
............... 19,193,952

............... 10,328,558

............... 9,992,058
............... 5,678,928

211,315,499 | ...

............. 437,173,236
............. 139,547,161
413,968,324
............. 262,507,994

............. 325,221,875
............. 158,189,711
343,763,382
............. 243,264,314

............. 251,717,806
............... 73,099,991

............. 145,723,159

12,533,650 | ..

........... 185,455,430
............. 66,447,170
401,434,674
........... 116,784,835

............. 331,314,432

............. 572,296,335

............. 333,723,293

.......... 1,253,196,715

.......... 1,070,439,282

............. 483,074,606

........... 770,122,109

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt




Annual Statement for the year 2015 of the U N ITED FINAN C IAL CASUALTY COM PANY

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
Total Bonds Current Year
9.1 ISSUET ODlIgAtIONS........ouevuiircireiii st stesienias | ceesienins 144,808,857 | ............. 342,939,154 | ............250,506,356 | ............. 10,039,498
9.2 Residential Mortgage-Backed Securities..... ...38,183,185 ...84,185,506 ...5,687,302
9.3 Commercial Mortgage-Backed Securities. 104,653,051 129,559,758 | .............230,155,475 | co.oocvocrrrerrrirnn 0
9.4 Other Loan-Backed and Structured Securities.............ccovvveeverreereeonns [eviiinnnns 145714972 | ............. 106,464,464 | ............. 10,328,558 [ ......cccoviririinnn 0
9.5 TOtAIS.....cvveverircirc ittt sttt snssenses | sresinsians 433,360,065 | ............. 663,148,882 | .............513,390,978 | ............. 15,726,800 | ..cooovvrrrenne 210,645
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneens | srensssessessssnessessees 26.7 | oo 408 [ o316 | 1.0 ] 0.0
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ooveviercieieieieeseee e | rnisenianes 140,624,531 | ............ 336,070,466 | ............. 158,817,276 | ............. 24,672,311 | v 9,018,291 | ....ccooueee. ) 0.9 G DR ). 0,% CRIRIN IUT 669,202,875 | ..ooverrirrirriinns 453 | oo 531,200,676 |........... 138,002,199
10.2 Residential Mortgage-Backed SECUMHES...........covverremrereeneeneeneirneinns | ceeeeneiinneens 33,026,546 | ............. 109,347,668 | ............... 13,918,662 | .....ccocouue.. 1,720,210 | ccooovrerienens 244520 | ... ) 0.9 CHUIIN I 90,9 CHRIRIN INTR 158,257,606 | ....ccovvvrerirrenn. 10.7 [ o 91,943,676 | ............. 66,313,930
10.3 Commercial Mortgage-Backed SECUMHES..........c.cocuruenrrinrienneinneiiniiinies | covveneiinneens 80,327,322 | ............. 108,077,365 | ............. 195,418,323 | ............. 21,886,707 [ ..o [ o ) 0.9 CHUIIN I ). 0,9 GRS IR 405,709,717 | oovveveeienn. 275 [ e, 92,066,296 | ........... 313,643,421
10.4 Other Loan-Backed and Structured SECUtIES..........cocereerrenerrnerinerineees | rsiieins 150,779,403 | ....ccccoueee. 71,668,495 [ ....cccccennee 20,816,416 [ ..o f o [, 0,9, ST [ XXX e, 243264,314 | oo, 16.5 | 156,264,216 | ............. 87,000,098
10.5 TOHAIS....cevcereireineireineie st essnens | ressessend 404,757,802 | ....cccenc.. 625,163,994 | ............. 388,970,677 |............. 48,279,228 | ..covvvunn. 9,262,811 |..ocvvvnnen. ) .9 N P 90,9 G I 1,476,434,512 [ oo 100.0 | .o 871,474,864 |........... 604,959,648
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiieiissiesi s esiesiesssesssesssesssenses | snsssessssssessesssanes 274 | o 423 [, 263 [ 33| 06 [, XXX i, XXX oo [ oo 100.0 |, XXX ooiriiiens | e 59.0 | oo 41.0

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 133,250,409 193,412,474 226,136,054 10,039,498 562,857,411 531,200,676 562,857,411
11.2 Residential Mortgage-Backed SECUItIES. ........ccovverrereererrneneeneereeneeneenes [ ceviriinienns 16,101,470 | coovvreenee. 59,675,900 | ..covvveerenad 6,779,687 | ..cvvvrvenne. 1,452,355 | ..coooiirrenn 191,669 | oo 84,201,081 2 | 91,943,676 2 | i 84,201,081
11.3 Commercial Mortgage-Backed Securities..............uenrreneneirnencenennens [ v 1,103,153 [ .o 42,990,481 | .covvevenne. 18,839,976 | ....voeeceeereeencereereernees | cereereerneeneieeeseseiseeseees | ceereereeneens 62,933,610 9 [ 92,066,296 2 | e 62,933,610
11.4 Other Loan-Backed and Structured SeCUTties..........ccc.evuerenrrerriererinnins | osessinniens 94,842,754 | ... 50,880,405 | ...cocvvivrinininiinisinin [ f e [ 145,723,159 145,723,159

11,5 TOHAIS ..o | ceniennnnnn 245,297,786 | ............346,959,260 | .............251,755,717 |............ 11,491,853 | .................210,645 | ............. 855,715,261 855,715,261
11.6 Line 11.5asa % of Col. 6.......ccceevererennne.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds

12.1 Issuer OblIgatioNs............ccceveureenceierieeeresiseeeeeissesseesresesessseens [ eveeeresnes 11,558,448 | ............ 149,526,680 | ............... 24,370,302 | ..o [ [ e 185,455,430 | ..oovvooceericnns M4 | 138,002,199 B ) 0,9, GO PO 185,455,430
12.2 Residential Mortgage-Backed Securities................coovunmenncinerevncenenes [ coviverii 22,081,715 | oo 24,509,606 | ............... 15,620,902 | ............... 4,238,947 | oo | e 66,447,170 | ..o A1 [ 66,313,930 2N ) 9,9, GO I 66,447,170
12.3 Commercial Mortgage-Backed Securities.............c.ccouvwvrineriinricnnciins [ v 103,549,898 | ............... 86,569,277 |........... 211,315,499 | oo | e | s 401,434,674 | ..o 24.7 | oo, 313,643,421 2 | ) 0,9, GO PO 401,434,674
12.4 Other Loan-Backed and Structured Securities.............couevnmrvnniinniins [ovivinniins 50,872,218 | ............... 55,584,069 | ............... 10,328,658 | ...oovivecsiiiirisiiisii | e | i 116,784,835 | oo, 72|, 87,000,098 NS D, SR I 116,784,835

12.5 TOMAIS ..o | s 188,062,279 | ............ 316,189,622 | ............. 261,635,261 | .....cccveeeee. 4,234,947 | oo (U [ 770,122,100 | oo AT4 | . 604,959,648 O o ) 0,9, GO PO 770,122,109
12.6 Line 12.5a5@ % 0f COl. 6. | e 244 [ A 34.0 [ o, 05 | s 0.0 | e 100.0 [.ooovvveneee 99,9, G R ) 9,9, G RINN,Y.0, SR P ) 9,9, GO [ 100.0
12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9........ccccovvvevivicieniiiisinie | v (TN 194 ] i, 161 |, 03] i, 00 ] s 474 | e, L., ST R L., SR [RTRII, o,0, CRTINY IR ., SR [ 474
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Annual Statement for the year 2015 of the UNITED FINANCIAL CASUALTY COMPANY
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, DECemBET 31 Of PHOK YEAT........c.curiierieeireiiecireire ettt s ssessees | coestsessessestssesesessess et ssessestenssnens 157,428 | oo TETL28 [ oot ssssssesees | coesiea ettt | evses ettt ettt ann
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas 8,673,953 | .ooveeeeereee e 8,673,953 | oottt s tenas | cereeaese bbbttt saeseets | sretstenae sttt ettt s e s et e
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas 8,719,657 | .ooveeeereereee e LT AL N A O DS OO OTTO
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........cccovrvrnrnriininensmnessnsnsnsens | cevnsensesssssnssssesssesssssessessssssenns TIT24 [ o 11724 | oo 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviiiiiiiiiieieiecesssiesiesssssssssessssssssssssssssessssssses | ensesssssssnsissesssssesssssssensssssssssnses 11,724 | oo, TUUT24 | oo 0 ] ot 0 ] o 0




Annual Statement for the year 2015 of the UNITED FINANC'AL CASUALTY COMPANY

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

Si11, SI12, SI13, Sl14



Annual Statement for the year 2015 of the UNITED FINANC'AL CASUALTY COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEaI.........c.coceveiureieieeieeieseese e sessssessens | cevesiessesiesiesssssaees 3,099,884 | oo 3,099,884 |...coveieeeee e

2. Cost of cash equUIValENtS ACAUINE............cceviviveieeieieieesie ettt besses s sssesans | eevessesseseesssssssesans 94,492,873 | ..oovvvvereerin. 94,492,873 [ ..o

3. ACCTUAI O QISCOUNL.......oveeeerirceisisii sttt eness s esnssnnsns | nevesssesssesssessssesssssensons 6,162 | oo 8,162 [ ..o

4. Unrealized valuation increase (decrease)

5. Total gain (10SS) ON AISPOSAIS........cvvrerrrerierieiiiieiesssseie sttt esssssssssessssssnnss | srvsssessssssssessssssssssssessssssssens 0 [ o | e

6. Deduct consideration received 0N diSPOSAIS..............cc.eviuivriieieicieieciciese st sseses | eevessesesessisnienas 91,700,000 | wovovverereierree. 91,700,000 | coevveeiereeiee e

7. Deduct amortization Of PrEMIUM............ccvvviieieiciesie ettt sse s ssssessssssssssesens | seesiessssesississessessssssssessesesad 0 | oo seesesenes [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceenerinieneineineneieensineineeees | et sseseseeenend 0 | e [ e

9. Deduct current year's other-than-temporary impairment reCoOgnIzed...........covvveeveevverererieriereserieieiees |eerierssesessessesssssssssssseesnnad 0 ] o | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........cc.ceevrrververcns [ cervererreireierneis 5,898,919 | oo 5,898,919 | ..oiveiieeereeeeee e 0
11. Deduct total Nonadmitted @MOUNLS..........c.ocuerieririeiieiiiie e essesss s |t 0 [ | et
12. Statement value at end of current period (Line 10 MiNUS LINE 11)......oiviveviiiiieeersieesessienseresiens | cevresisiessssssessenens 5,898,919 | oo 5,898,919 | .o 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

ol3

1 Codes 6 Fair Value 10 usted Carrying Value Dates
5 8 9 12 14 15 19 20 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated
NAIC Rate Used Valuation Temporary Exchange Contractual
Bond | Desig- to Obtain Increase Impairment Change in Admitted Amount|  Amount Rec. Maturity
CUSIP Identification CHAR | nation Actual Cost Fair Value Fair Value Par Value (Decrease) Recognized B./A.CV. Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828 B4 1 [US TREASURY NOTE.......cooiirirriierireseseerisessseesssesssesesssessseesssasssseesssesessesssnesssasssssnsssnssssesssnes | conenen | [ evsnnnseees | cvnereveene ] [ ovvevinnens 58,005,773 |...100.006 | ............ 58,003,480 | ............ 58,000,000 | .........58,000,209 | .....ccoccomrrvecrmernuns | woivmrenreraa(2,9058) | o v [ 00.375 10000370 [ W | e 91,019 | ...........217,500 | 01/24/2014.| 01/31/2016.
912828 C4 0 |US TREASURY NOTE ....24,962,891 |...100.004 25,001,000 . 04/03/2014. | 03/31/2016.
912828 M4 9 |US TREASURY NOTE ...39,429,688 |..... 98.736 . 0,000,000 11/06/2015. | 10/31/2022.
912828 M5 6 |US TREASURY NOTE ...29,813,564 | ..... 99.776 | .....cevc. 29,932,800 | ............ 30,000,000 11/06/2015. | 11/15/2025.
912828 QA 1 |US TREASURY NOTE ..2,244,375 | ...100.466 2,260,485 2,250,000 04/01/2011. | 03/31/2016.
912828 VR 8 |US TREASURY NOTE .7,977,500 |..... 99.976 | ..oovvvenen 7,998,080 | ...oocvvrnne 8,000,000 08/21/2013. | 08/15/2016.
912828 VS 6 |US TREASURY NOTE........ooiiiiiiiisiiissiiississiissiisssissssisssssssssssssssssssssnsssssssssnssssssssssssssssssssssens | ODke | o | soveessienns | ovssneeans 4,876,125 |...102.595 ....4,800,000 08/26/2014. | 08/15/2023.
0199999. U.S. Government - Issuer Obligation: .......... 167,309,916 XXX 67,614,805 | .. 168,050,000 0 0 , .. XXX XXX
0599999.  Total - U.S. GOVEMMENL. ... snssssnsnnee | snseeases 167,309,916 XXX v 167,614,805 | ... 168,050,000 0 0] XXX [ XXX | XXX | .o 406,821 ....531,875 XXX XXX
U.S. Special Revenue & Special A Obligations and all Non-Guaranteed Obligations of Ag eir U.S. Political Subdi - Issuer Obligations
01030R  GB 2 |ALABAMA HSG FIN SF........coomiirmreirrererirerssssesessssssssssssssesssssssssesssssssssssssssssssssssssssssssssnssssnessss | soeves | oo | ceveneee 1| AFE | e 159,573 |...100.214 150,321 150,000 8,250 | 10/23/2007. | 10/01/2038.
130536 QR 9 |CALIFORNIA ST POLL CONTROL FIN ...105.280 2,105,600 2,000,000 07/10/2015. | 07/01/2025.
130536 QW 8 | CALIFORNIA ST POLL CONTROL FIN 2102470 | e 1,532,550 | ..covevecns 1,500,000 10/30/2015. | 11/01/2040.
20775B N8 5 |CONN ST HSG FIN AUTH HSG MTG ..105.876 | ........... 11,863,406 | ............ 11,205,000 10/11/2013. | 11/15/2032.
20775F  CG 0 [CONNECTICUT ST HSG FIN AUTH SF ...105.758 3,082,846 2,915,000 10/19/2011. | 06/01/2026.
235036 N3 0 |DALLAS-FORT WORTH TX .. 118.681 | ........... 15,428,530 | ............ 13,000,000 08/15/2013. | 11/01/2022.
452227  FK 2 [ILLINOIS ST SALES TAX REVENUE..........cccccosriiriiinriniiisesiisssisesisssssssiisssisssssisssssssssssssssssonssnss. | cenenes | oo [ evveneninnns | cone TFE [ 1iii000000.4,220,000 | ... 99.587 | ..ovreen 4,202,571 | oo 4,220,000 05/10/2012. | 06/15/2020.
452227 GV 7 [ILLINOIS ST SALES TAX REVENUE . ...116.537 6,992,220 6,000,000 06/12/2013. | 06/15/2021.
454906 AC 2 |INDIANA ST DEV FIN AUTH ..1,800,000 |...100.428 ...1,807,704 ....1,800,000 09/30/2015. | 10/01/2031.
45506A EK 3 |INDIANA ST HSG & CMNTY DEV .4,307,578 |...105.796 ,237,130 11/16/2011. | 12/01/2027.
47770V AR 1 |JOBSOHIO BEVERAGE SYS STWD LIQ ...100.466 | ... .10,046,600 | .. . 01/29/2013. | 01/01/2017.
47770V AV 2 |JOBSOHIO BEVERAGE SYS STWD LIQ ...103.467 | ........... 18,893,074 | ............ 18,260,000 01/29/2013.| 01/01/2021.
544435  3X 6 |LOS ANGELES CA DEPT OF ARPTS. ..120.227 901,703 750,000 02/06/2015. | 05/15/2023.
544435  3Y 4 |LOS ANGELES CA DEPT OF ARPTS .121.776 913,320 750,000 02/06/2015. | 05/15/2024.
544435  3Z 1 |LOS ANGELES CA DEPT OF ARPTS ..122.734 3,068,350 2,500,000 | ooveeerernn3,014,435 | oo | e (81,265) [ s [ [2005.000 | 10002.521 {MNLe | i 15,972 | i 90,625 | 02/06/2015. | 05/15/2025.
544435 4A 5 |LOS ANGELES CA DEPT OF ARPTS LA21767 | e 1,217,670 | oo 1,000,000 36,250 |02/06/2015. | 05/15/2026.
544435 4B 3 |LOS ANGELES CA DEPT OF ARPTS ...120.751 603,755 500,000 ....18,125 | 02/06/2015. | 05/15/2027.
57587A  HY 7 |MASSACHUSETTS ST HSG........ccoocoimmriiiriinriinrisrensisnsssssissssssssssssssssssssssssssssssssssssnssnnnes | cevees | oo | oo [ 1FE | ... . ...106.660 6,324,938 5,930,000 ..161,428 | 03/12/2015. | 06/01/2039.
592646 5C 3 [MET WASHINGTON DC ARPTS AUTH A.....ccvvvuiiiriiiiniiiniiesiieneiesiisssiiesiiessssssssssssssssssssssssenssss | covnene | oo | covviins 1] 1FE | s 3,282,360 |...118.750 3,562,500 3,000,000 | ..oceeree3,233,257 | oo | evenirenen(25,424) | e [ [ 225,000 |......3.830 |AO...... | e 37,500 .......150,000 | 01/08/2014. | 10/01/2024.
59334D  HY 3 |MIAME-DADE CNTY FLW & S...ooiiririiiiiiriisiiessisiisssssessisssssessisssssesssssssssssssssssssssssssssssssssnsens | sossee | ae | evserennenss | vevees 1FE ...17,719,800 |...123.828 .18,574,200 ..15,000,000 | .ovveeeer 17,887,121 | e | (132879 v e [ 20005.000 [0 2,951 {AQLice. | o 187,500 ....245,833 | 05/20/2015. | 10/01/2025.
60416Q FS 8 |MINNESOTA STHSG FIN AGY......ccoosriiiiriiiriinrisneissisneisssissssssissnsssssssssssssssssssssessssssssnnses | wovenee | oo | connieensd [ 1FE 1,713,931 |...104.399 ..1,675,604 | .. ....1,605,000 34,106 68,091 | 11/22/2011. | 07/01/2035.
60637B DV 9 |MISSOURI ST HSG DEV COMMN........coommirirrriiniirriiinsiisssiiesiissssssssissssssssssssssssssssssssssssssssssssnnses | eenieee | oo | vvnnne [ 1FE ..5,081,353 |...106.677 | .............. 4,928 477 | ..o 4,620,000 05/30/2014. | 11/01/2041.
61212R A6 3 |MONTANA ST BRD HSG ...100.270 30,081 30,000 04/26/2007. | 12/01/2037.
61212R  ZE 9 |MONTANA ST BRD HSG ...100.272 230,626 230,000 01/18/2007. | 06/01/2037.
64469D JD 4 |NEW HAMPSHIRE ST HSG ...104.884 298,919 285,000 08/01/2008. | 07/01/2039.
647200 PY 4 |NEW MEXICO MTG FIN AGY . ...102.669 | .....cccooeeue 1,278,229 | .........cc. 1,245,000 01/26/2007. | 07/01/2038.
649883 H6 5 [NEW YORK ST MTGE AGY HOMEOWNER..........cooveviririieriierrieniensiesiseenissseseenssssssssnenssssesnenses | coneeee | | eerevnen] | v 1FE ...10,569,700 | ...104.902 .10,490,200 ..10,000,000 07/09/2015. | 10/01/2035.
658909 BF 2 [NORTH DAKOTA ST HSG FIN AGY ...105.083 ..1,507,941 | .. ....1,435,000 11/10/2010. | 07/01/2041.
771902 GA 5 |[ROCHESTER MN HLTH CARE FACS RE 115,585 | L 1,213,328 | ..ccooounve. 1,050,000 03/27/2015. | 11/15/2038.
83755G 3G 0 |SOUTH DAKOTA HSG ...100.000 15,000 15,000 138 825 | 04/19/2007. | 11/01/2036.
83756C AM 7 | SOUTH DAKOTA HSG DEV AUTH ..105.774 2,977,538 2,815,000 | .ooceereeeni2,951,567 | oo | everirene(16,852) | o e [ 0500 [1000.2.919 [MNLL | 21,113 ........126,675 | 05/23/2012. | 05/01/2031.
882756 2H 1 | TEXAS ST PUB FIN AUTH REV ...103.409 | oo 7,755,675 | cooovvvrrnae 7,500,000 | ooooovrreen 7,744,685 | oo | cverreen(282,933) | oo | [ n000|10000.720 | Wi | 150,000 <00 338,333 | 04/25/2014. | 07/01/2017.
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1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 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./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
939787  LQ 0 [WASHINGTON ST HSG......oouiiiuiiiiiiiisiesiissi i | osenes [ Py I 1FE .360,850 |...103.013 360,546 350,000 353,420 [UASK)] OO [T DO 4.400 3.699 |JD....... 1,283 15,400 | 10/09/2009. | 06/01/2040.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation ..145,920,819 XXX e 148,271,152 | v 135,665,000 | .......... 143,778,380 [ ..oocovvvvviriicnens 0 [ (1,065,436) 0 0] XXX XXX XXX | e 1,289,858 | ......... 4,295,418 XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Agencies and Authorities of and Their U.S. Political ivisions - Residenti; Backed Securities
31392C  MS 0 |FNW2002-W1 2A ...115.056 65,985 T4 [ e [ e | e 6.335 |..... 5.607 |MON... 303 3,687 | 03/07/2002. | 02/25/2042.
3137G0  ET 2 | STACR 2015-DNATM2........ooioeiiiissiississss s ssssssssssssssssssssssssnsssssens | covenee | oo | connieinnd | woeennF B | v 11,000,000 ..o 98.631 10,849,410 A2,747 .o [ | 2272 |..... 3.174 [MON... | ... 4,859 ..152,448 | 04/22/2015. | 10/25/2027.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities XXX .10,915,395 42,821 0 0] XXX XXX XXX .5,162 ..156,135 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Agencies and ities of Backed it
3137AA  4X 8 |FHMS 2011-KOT3 X1 10.....coiiiiriineiisiniesiensiessnssissisnsssssssssssssssssssssssssensssssssenssenns | eoenee | oo | S [ IFE | nnn.13,088,252 | ...... 2413 ..7,216,204 | .. IO (1,402,896) | ...oooovvvvurieeriiinnis [ e | e 0.774 |..... 5173 [MON... | ........... 192,933 | ......... 2,144,566 | 01/02/2014. | 01/25/2021.
3137AD  TK 3 [FHMS 2011-KO1T4 X1 10.....ooriiiriiriieirisciieeniieceiisssiesesisssissssssssissssssssssssssnssssssssnsssssssssssnenss | coneeee | o0 | 2hecscies | cone IFE | 1iii000..16,363,969 | ...... 5383 | ... 10,373,372 | .. IOV IO (1,624,657) | ccooorveecriererrinenie | cerrineeiiesiisesiiens | e 1.391 |...... 4.082 | MON... 223,384 2,522,235 | 08/14/2013. | 04/25/2021.
3137AK KD 2 |FHMS 2012-K705 X1 10.......ciieieriireiecieneiecisnesssissssissisnsssssssssssssssssssssssssnsssssssssssnns | eoenee | oo | 2 [ IFE | 012,068,826 | ... 4.004 5177,212 4,990,450 | ..o | v (1,922,769) | .cooovevrrreriinnis | e | e 1.875 202,047 2,325,931 | 01/24/2012. | 09/25/2018.
3137AL  BW 4 |FHMS 2012-K7068 X1 10.......cocosiiiiiieriiiriiienisnnisesiensissssissssissssissssissssssssssssssssnssesssssssssnsssnnsss | oevees | oo | 2o [ TFE | 4,947,916 | ..eco 3.737 2,155,525 2,150,790 (835,654) . ..940,507 | 05/23/2012. | 10/25/2018.
3137B1 BT 8 |FHMS 2013-K026 X1 10, 5.657 7,394,037 | covooeveerernerenerenenns [ e 7,360,900 | .ovoovveereerrereiees | e (1,070,857) [ cvvvvreveercrrmrereerenies | veveereeermeeeesenserens | e 1.164 woeen 1,433,224 | 04/01/2014. | 11/25/2022.
3137B6 ZN 4 |FHMS 2014-K714 X1 10, . ..12,227,869 |....... 2.870 8,557,278 8,510,897 | ..o | v (1,968,210) | .cooovvveecriieriiicnis [ cerieereiierieniiiens | e 0.867 |.....3.091 [MON... | ..........215,431 | ......... 2,378,045 | 02/12/2014. | 10/25/2020.
3137B7 N2 1 [FHMS 2014-K036 X1 10......ccuuuireruiieeriieiissesiessssessssesessesssns s ssss e st ssssessnsssness| seneees . v 12,816,468 | ... 4.887 | .o 10,397,769 | ... | v 10,382,175 | ..oovveerereesccineriins | e (1,318,441) | covvoevvncrireriincnies | e | 0.935 165,856 | ......... 1,821,773 | 02/10/2014. | 10/25/2023.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities. 80,744,409 XXX 51,271,397 0 50,399,960 0 ... (10,143,484) 0 0] XxX XXX XXX .1,208420 | ...... 13,566,281 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 237,725,500 XXX ..210,457,944 146,722,351 205,279,430 0]... (11,166,099) 0 0] XxX XXX XXX ..2,503,440 | ....... 18,017,834 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
025816  AX 7 [AMERICAN EXPRESS CO......ooiiiuiiiiiiiiiiniisiiissiiesiise s | eneees e ...107.060 5,353,000 5,000,000 4,996,775 1,511 ......307,500 | 08/22/2007. | 08/28/2017.
035287  AE 1 [ANIXTER INC....oooiiieeiireeiieniicesies ettt | enenes e ...100.000 | .......c.... 20,000,000 | ... 20,000,000 20,000,000 14,092 (14,092) ,047,778 | 09/19/2014.| 10/01/2021.
037389 AW 3 [AON CORP.......oouiiiriiiciriiisi s | neees o ..109.321 | .. 10,932,100 ...10,933,491 | ... (181,076) 01/25/2013. | 09/30/2020.
037389 AY 9 |AON CORP POV ...100.776 .18,324,100 18,259,829 | ... (187,957) 03/04/2014. | 05/27/2016.
05367A  AG 8 |AVIATION CAPITAL GROUP........ccoooirireiiirineissi s | aeveeae o] e |l 2FE 4,977,650 99.426 ...4,971,300 1,934 09/14/2015. | 09/17/2018.
O7177M  AC 7 [BAXALTA INC ..ottt | e o] e [l 2FE | 1,992,620 98.800 ...1,976,000 . 1,993,325 705 06/23/2015. | 06/23/2020.
12189L  AF 8 | BURLINGTN NORTH SANTA FE.......citruimrumreimereseeessesssssesssesssssssssesssssssssssssessssssssssssesssssssssesssnses | oneees U [PPOOOOOS I 2FE | ...........12,058,774 |..102.264 | ... 11,637,643 1,380,000 ....11,966,233 (92,540) | cevvvovveereerrereienees | ceverreeieeeeineneiees | e 3450 |..... 2436 |MS...... 115,602 | .. . 01/21/2015. | 09/15/2021.
151020 AR 5 [CELGENE CORP........coiiiiiiiciiciiisii i | s i [ 2FE | 9,972,900 |..100.977 | ........... 10,097,700 9,973,943 1,043 3.550 |..... 3.59%4 [FA....| oo 137,069 | .coooovecriccnis 08/03/2015. | 08/15/2022.
161175 AK 0 [ CCO SAFARIITLLC. ..ottt ssseens | enenes ] e | 2FE ........10,000,000 | ... 99.427 ...9,942,700 10:10,000,000 [ coooocrveenriirriirenns [ cervirreriieenineriines | e | e | oo 3.579 |.... 3.579 |J........ 157,078 |... ... | 07/09/2015. | 07/23/2020.
161175 AL 8 [CCO SAFARIITLLC ... | eeees o] e |l 2FE llll.10,000,000 99.652 | ... ...9,965,200 20210,000,000 [ oo [ e || s | s 4464 |..... 4.464 |JJ........ 195,920 |... ... | 07/09/2015. | 07/23/2022.
22822R AX 8 [CClimiiumiiriieiesiiiesesssses s | errsien e ...102.248 5,828,136 5,903,906 (91,906) | ovvvvvrnrrrirrereiinns | coveeeriseesenissennes | s 4174 |..... 1.940 [MON... | cooerrvrr 10,574 | ............178,439 | 04/07/2015. | 08/15/2017.
233851 BA 1 [DAIMLER FINANCE NALLC........oioiiriiiicisessi s | oneees o cirvnnnn20,974,856 |...100.152 | ............ 20,806,578 | ............ 20,775,000 20,947,970 (PIGR1<12) ] RO ISR DO 2375 | ... 2.042 |FA...... 205,586 07/29/2015. | 08/01/2018.
26867L  AE 0 [EMD FINANCE LLC......iiiiiiiiiisics e | s o] e [l 2FE | 9,999,500 |..... 97.358 | ..ccovuence 9,735,800 | ..cccvveneee 10,000,000 9,999,399 (101) | covevreerieriiieni [ e | e 2400 |..... 2401 [MS....| oo 68,000 | ............120,000 |03/16/2015. | 03/19/2020.
26882P  AX 0 |ERAC USA FINANCE COMPANY.......ccoomirmirrimiriimsiiressississsssessssssssssssesssssssssssssssessissssssssssssssssins. | seveene e ...103.664 9,719,537 9,376,000 9,558,662 (VAR Y[ | IR NIRRT PR 6.200 |...... 3.795 [MN...o. | v 96,885 | ............581,312 | 01/04/2011.| 11/01/2016.
26884T AM 4 |ERAC USA FINANCE COMPANY .......cooviiiiiiiiiiniisiineississssssisssssssssssssssss s sssssssssnens | oneees e | 2FE | iilii..15,039,050 ... 98.593 | ..o 14,788,950 | ............ 15,000,000 | ............ 15,032,586 (6,464) 2.350 2289 |AO...... 74,417 352,500 | 03/23/2015. | 10/15/2019.
31428X AV 8 |FEDEX CORPORATION........ostiiiuiiimaiiiiiiieiiississesissssiss s ssss st st sssssssssssissssssenniss | seviins o e e 2FE | 02,227,113 | L 97.103 2,187,731 2,253,000 2,229,239 2126 [ oo [ e [ e 2.700 |...... 2.861 [AO...... 12,842 60,831 | 03/30/2015. | 04/15/2023.
345397  WT 6 [FORD MOTOR CREDIT CO.....cccvvvuueiiiiiiriiicciisresississ s sssssssssssssesssssssssssssssssssessssssossssssannes | coneees e cireenn.25,000,000 | ... 98.794 | ............ 24,698,500 25,000,000 | ..ooooveeeriiieniiens | [ e [ e | s 1684 |..... 1.684 |MS......| oo 132,147 | ...........421,000 | 09/03/2014.| 09/08/2017.
413875 AP 0 [HARRIS CORP........ciiiiiiiirii st | s e [ 2FE | 10,050,900 |..... 98.888 | ....cocouce. 9,888,800 | ............10,000,000 | ........... 10,039,538 (11,362) | ccvvvoverieeriircniienis | e | e 1.999 |..... 1.824 |AC...... 35,538 99,950 | 04/22/2015. | 04/27/2018.
539830 BF 5 [LOCKHEED MARTIN CORPORATION........cocuuirummrimmnerismressesssnesessessssesssssessssessssssssssssssssssssssssssssssnse | oneees o] e | 2FE i 14,946,150 99.648 14,947,200 | ............15,000,000 | ............ 14,947,017 867 | .rveereveereieneiiienns | ceerevessienssiessiies | oo 2.500 |...... 2577 |MN...... 39,583 11/16/2015. | 11/23/2020.
56585A  AK 8 | MARATHON PETROLEUM CORP.........coovviiriiiiiiriisiissiiseiissi s ssssssssssinies. | ceveies e [ 2FE | iiin29,992,000 98.897 | ... ...9,889,700 9,992,043 A3 | e | s [ e 2.700 |...... 2.728 |JD....... 12,750 12/07/2015. | 12/14/2018.
571748 AT 9 [MARSH & MCLENNAN COS INC.......coourieurimrriiminisesiissesssesssses i sssssssssssssss s ssssssssssessssssssssssens. | oneees . ...100.975 9,592,625 9,502,715 (1,039) 2.550 2538 |AO...... 51,142 242,250 | 09/25/2013. | 10/15/2018.
571748 AZ 5 [MARSH & MCLENNAN COS INC.........cooiriiriiiriiniiieriisiiiesisssiissssssss s ssssssssssssssssssssssas. | oneees . ...100.006 | ............ 10,000,600 9,992,058 (242) | oo [ e | e 3.750 |...... 3.759 [MS.....| oo 111,458 | oo 09/09/2015. | 03/14/2026.
573284 AN 6 [MARTIN MARIETTA MATERIALS........oooooeeeeeeeeeeeeeeesseeseeeeesssesesessesssesssssesssesssssssssssssssnssssnssssnssnns | coneeen i | 2FE | . 3,476,536 | ... 98.193 3,407,297 3,476,326 [V210)) SO FYSPTORRTRRRTIIN IR 4250 |...... 4.224 |JJ....... 73,328 07/16/2015. | 07/02/2024.
582839  AJ 5 [MEAD JOHNSON NUTRITION CO......oooriiiiiiiniiiniiniississsisssisssssssssssssssssssssssssssssssssssssssssns | coneees [P [OOSR B I 2FE 9,990,200 |...100.015 10,001,500 9,990,243 A3 | s | s [ s 3.000 |..... 3.021 |MN...... 48,333 10/29/2015. | 11/15/2020.
60856B AA 2 |MOLEX ELECTRONICS TECH........ccooiiiiiiiiiciiniisciississsissssisssissssss s sssssesssssssessssssssasenes | ceveies . [0 I O 2FE ]| ............12,538,550 |..... 97434 | ... 12,179,250 | ............12,500,000 | ............ 12,533,035 (5,515) | ooorvveerieeriiieniiens | e [ e 2.878 ... 2811 [AO..ccc. | oo 75,947 | ...........187,869 | 04/02/2015. | 04/15/2020.
655844 BG 2 |NORFOLK SOUTHERN CORP..........covviuuriiurriiminiisniseesissesissessssesssssessssessssssssses s ssssesssssssssesssssssenes | coneees P [ 1] 2FE | o 20,097,800 |..... 99.764 | .....oouuc 19,952,800 20,095,930 (1,870) 3.250 |...... 3457 [ | e 54,167 | ...........325,000 | 11/18/2015. | 12/01/2021.
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655844  BJ 6 [NORFOLK SOUTHERN CORP.........cccooomriimmririiieniisnniieniisseiiesessssisssssssssssssssssssssssssssssssssssssssnns | conenee | | eeveee] | i 2FE [ il 773,272 | 98.853 766,111 775,000 773,309 38 5813 09/30/2015. | 04/01/2022.
666807 BF 8 [NORTHROP GRUMMAN CORP.........ccocuirrirrrirnrireriiesrirensisesissssssesisssssssssssssssssssssssssssssssnssssessnns | conenee | oo [ evvneerirnes | coeen2FE [ i 7,236,299 | ... 99.211 | oo 7,356,496 | ...ovvvennc 7,415,000 | cooooveviennee 7,319,253 38,075 10,814 | ............129,763 | 10/10/2013. | 06/01/2018.
756109  AM 6 [REALTY INCOME CORP........ccoisiiiiiiiiiiriiciseissise s | neees ...100.056 5,002,800 5,000,000 5,022,238 (5,862) 41,944 | ... 50,000 |06/16/2015. | 01/31/2018.
790849  AM 5 [ ST JUDE MEDICAL INC.......oviiimmiiiriiieniineiiiesiesssisesssse st sssss s ssse s sssss s | eneees ...100.038 | ............ 10,003,800 | ............ 10,000,000 9,995,396 (4) 09/14/2015. | 09/15/2020.
832696 AH 1 [JMSMUCKER CO........coovvirririirciinriisncisneissisnssssisnsssssissssssssssssssssssssssssssssssssssssssssssssnnses | coneeee | o [ eoveseiinns | coeeniFE [ ciiinennn..6,968,990 [ ... 99.500 ...6,965,000 6,971,923 2,933 03/12/2015. | 03/15/2022.
883556 BA 9 | THERMO FISHER SCIENTIFIC INC ...100.549 .10,054,900 10,045,332 (72,094) 04/16/2013. | 08/15/2016.
92343V BQ 6 | VERIZON COMMUNICATIONS INC......ooorvermrrrmmrermeresmeessenessesessnesssssessssesssssessssessssssssssessssssssssessssnssses | sevenne . ...107.456 10,745,600 . ...10,175,880 (33,362) 09/11/2013. | 09/15/2020.
928668 AL 6 | VOLKSWAGEN GROUP AMERICA............oiiiiiriiriiiesiissiisseiiesiss s sssssssaaas | eneees 4,838,900 |..... 94.885 5,028,905 5,300,000 4,880,246 41,346 09/29/2015. | 05/22/2018.
982526  AQ 8 [WRIGLEY WM. JR €Ottt ssseseieens | enenes ...14,352,517 |..1101.989 | ...ccco..ue. 14,011,249 | ............ 13,738,000 | ... 14,290,338 (62,179) 12/08/2015. | 10/21/2020.
982526 AV 7 [WRIGLEY WM. JR CO......iiviiiiiiiiiniisiisieississsssssssssssssssss s sssssssssssssnsasanns | oneees ...100.961 9,539,805 9,449,000 9,468,671 (5,107) . 12/05/2014. | 10/21/2019.
111013 AM 0 |BRITISH SKY BROADCASTING........covvuureerrrirreisneeseneesnsssssssssssssesssssesssssssssssssssnssssssssssssssanssssnnsss. | soevee | F | evvereennes | e00ei2FE [ 28,199,383 | ... 99.576 .27,851,407 27,970,000 28,148,600 (44,288) ..734,213 | 02/11/2015. | 09/16/2019.
45763P  AE 6 |INMARSAT FINANCE PLC.......cvvmerieereeeneeereienesesesenssesessensssessssessssessssssssssssssssssssssssssssssssssonsess | eeveeee | F | covveei [ ie8FE | v 12,245,686 | ... 97.500 11,979,825 .12,287,000 | ............ 11,979,825 | ........... (204,025) 1,739 598,991 |03/27/2015. | 05/15/2022.
62854A  AA 2 [MYLAN NVi.oiiiiiiiiiciinicesisssssesisssissssssssssssssssssssssssssssssssssssssssssssssssssssssnsss | eevsees | F | ovseicvnnens | cenFE | iiiiinn....5,003,550 ... 99.792 | ... ...4,989,600 5,000,000 5,003,428 (122) . . 12/07/2015. | 12/15/2018.
709629 AN 9 [PENTAIR FINANCE SA........cooiiiiiiiiriiinisiissssiiissssisssssssss s ssssssssssssssssnssss | coneees . ..9,989,100 |..... 99.912 | ... ..9,991,200 | cooooveveene 10,000,000 9,989,286 186 [ oo [ e | cevees 3.625 ... 3.649 [MS......| oo 105,729 | covooeveeereirerii 09/09/2015. | 09/15/2020.
714264  AH 1 [PERNOD-RICARD SA.........ooiiiiiiiiiiiinsiiissiissssisssesss s ssss s sssssssssssssssssans | oneees Fl. 1,766,164 |..102.722 | .............. 1,746,274 | ............. 1,700,000 | .............. 1,764,147 (2,017) ] oo | e [ e 4.250 |..... 3.597 |J........ 33,315 09/30/2015. | 07/15/2022.
902133 AN 7 |TYCO ELECTRONICS GROUP S.......ccciiuuiiiuiiiiiiisiisssisssisssssesssssssssssssssssssssssssssssssssssssssssssssnss | aosenes F ..2,984,790 |..... 99.875 2,996,250 3,000,000 2,990,874 2,929 . . 2,771 11/20/2013. | 12/17/2018.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: ..434,130,569 XXX oo 429,853,969 | .......... 428,771,000 | .......... 431,162,593 | ........... (189,933) (963,253) 0 0] XxX XXX XXX ..3,296,510 XXX XXX
Industrial & Mi (Unaffiliated) - ial Mortgage-Backed Securities
05533D  FT 8 |BCAP 2010-RR7 T4AT......o it ssssssssssssssssssesssssssssssssssssssssssssnssins | oveveee | oo | cevenees 2 [ M| i 2,816,504 |...100.400 2,817,206 2,805,982 2,805,452 (7,477) MON... | oo 6,275 | oo 73,742 | 10/20/2010. | 07/26/2035.
05542G AL 2 |BCAP 2013-RR2 BAT.......coiiriiiiiesiississeisssiesesissssssssss s sssssssssssssssssssssssssssssssssnnss | soenee | oo | convieinnd | wveene 1FM 21,272,206 |..100.021 | .............. 1,244 473 | .............. 1244211 | oo 1,248,055 (11,379) MON... | oo 3| 37,326 |02/22/2013. | 03/26/2036.
05542X  AJ 0 |BCAP LLC TRUST 2013-RR11 BAT....iviiiiiiiiiiiiniiissiissiissiissssisssissssisssissssssssssssssssssssssssssssssns | eevies | oo | svveneiii | eevees 1FM ..6,606,132 |...100.584 6,524,418 6,486,536 6,579,417 (9,245) MON... 21,622 259,461 | 11/18/2013. | 11/26/2035.
05542X  AS 0 |BCAP LLC TRUST 2013-RR11 5AT......ooiiirineiscissssissississssissssssssssssssssssssssssssssnsss | cevees | oo | cveneini | aeveee 1FM| ............5,364,417 | ... 98.721 5,596,624 5,669,133 5,556,603 71,185 MON... 409 19,460 | 11/18/2013. | 07/26/2036.
05543A  AA 8 | BCAP 2014-RRT TAT ...ttt sssesssssessssssssnnssnns | covies | ae | sveenini | eevees 1FM 100.737 .11,709,500 ..11,623,832 12,212,630 [ [ i 113,838 MON... | ccovoeead 25,747 .....304,786 | 03/21/2014. | 03/26/2035.
07387A  GH 2 | BSARM 2005-12 25AT......coomrvermrierereseesssesessesssesessesssesssssssssssssssessssssesssssssssessssssssssssessssssssssssssssnsses | seveene 2 | 1FM| ... 1,082,529 |..... 61.971 | ... ..1,079,321 | .. 1,741,655 | ... 1,094,474 74,778 MON... 2,592 30,821 |08/23/2007. | 05/25/2053.
12643P  AJ 1 |CSMC 2010-BR 2A3.........oomiiiiiiiciessse i ssssnssssssssennnes. | evviens [ an | e 2 [ M| e 10,659,765 |...103.293 | ........... 10,159,899 | ............ 9,836,000 | ...occovvuae 10,191,329 (254,354) MON... | oo 51,229 | ...........614,750 | 03/18/2014. | 07/26/2037.
126673 2M 3 [CWL 2005-7 MVB......ooouuurrirrirrresiesresssessessssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssssnsesssssssesssssens | eevnees | oo | svvinneen2 [ venees M| 206,322 | ... 38.230 3,556,224 9,302,182 310,244 | ..o | v 103,922 MON... | oovvvircrirnas 2,210 | v 93,571 | 08/09/2007. | 11/25/2035.
144531 EW 6 |CARR2006-NCT A3.......oomiiriiieiiericeisissiisinessssssssssssssssssssssssssssssssssssssssssesssssssssonnses. | convee | oo | svvvenni | coneee 1FM| ...........19,801,428 | .... 96.482 | ............ 20,331,427 | ............ 21,072,767 20,540,943 329,452 MON... 2,588 85,225 |01/10/2014. | 01/25/2036.
17307G UM 1 [CMLTI 2004-OPT1 M5.....oormirvirrmnrriirerrisnsssssisssssssssssssssssssssssssssssssssssssssssssnsssssssssssssssssssnenns [ eoveene | oo | veveeenn2 oo TEM| i 942,846 | ... 63.876 ..841,193 ....1,316,916 MON... | ... 08/14/2007. | 07/25/2037.
35720P  JE 1 |FHLT 2005-1 Mé........oooiiriiccerscercci s | covnes | o0 | e | e TFM ] 0001..3,612,500 ] ... 96.590 | ... ,829,500 | .. ....5,000,000 | .............. 4,926,797 93,372 MON... | ... 04/28/2008. | 06/25/2035.
362631  AB 9 [GSR2006-0A1 2AT........iiiiiiicriicriiesiisssiissiisessissssissssssssissssssssssssssssssssssssnssssesssssssnsssnsssones | connnee | | eevieenni | e TFM [ 4,482,432 | ... 97.409 | ..ccooouce 4,566,057 | ......oo..... 4,687,510 | ..ccooouues 4,637,383 52,909 MON... 08/15/2013. | 08/25/2046.
576433  UF 1 [MARM 2004-13 BAT......comiiiirieriicniiesiissssiessisssssssissssssssisssssssssssssssssssssssssssssssssssssssssssssns | conenee | | veveneni | e TFM [ 001,648,205 [...102.164 | ... 1,729,612 | oo 1,692,976 | ........cc..n. 1,841,209 22,456 MON... | ... 08/20/2007. | 02/21/2054.
57643L  GJ 9 [MABS 2005-NCT Md.......oiiiiiiiiciiieiscisesi e | s . ....1,159,096 MON... | ... 08/13/2007. | 09/25/2041.
61762L  BH 5 [MSRR 2013-RE 5B1.......ocuieiriiniiriiiciisesisiisesis bbb | neees A70 | ... 18,312,741 | 21,501,398 | ............ 18,312,741 | ........... (213,915) | .oouvvvnn 499,077 MON... | ... 04/21/2015. | 04/26/2053.
65535V BZ 0 [NAA2003-A3 Al | e 104.022 74,344 71,469 72,172 (397) MON... | ... 09/15/2003. | 08/25/2033.
68389F  KP 8 [OOMLT 2006-1 2A3..........oviviiiiiciiiiiissiiinsiisssisssisssissssissssssensssssssssssssssssessssnssssssssnsssnssssenssnes | conenee | | eeveeeni | coee TFM | iii0000..1,986,673 [ ... 97.099 2,284,150 2,352,393 2,214,450 56,317 MON... 04/21/2008. | 01/25/2036.
73316P  FT 2 |POPLR 2005-C M1.....oourieerirereieninereienissssnissnssssssssssssssssssssssssssssssssssssssssssssssssnssssssssssssssssssnes | veveee | oo | svneein | eoreed ITEM | riiii..3,528,424 | ..., 98.570 3,606,448 3,658,768 3,626,949 40,114 MON... | ... 08/13/2013. | 11/25/2035.
83611M  KE 7 [SVHE 20054 MB........cooooiiiiiiiciicciiiseiiisseisssiisssssssssssssissssssssssssssssssssssssssssssssnssssssssnsssnnsoses | connee | | eeviveen | coee TFM | 004,253,125 | ... 93.588 | ...coooouve 4,679,400 5,000,000 5,083,086 40,779 MON... | ... 02/19/2008. | 03/25/2036.
85172H  AA 3 |SLFMT 2013-3A A...oooiiiirieeiesiisesiiesisessssesissssssenssessssssesssesssssesssesssssesssesssssesssnsssssesssessssnessens | vovses | oo | svneeii | wenee ITFM ] iiiiire0...9,548,510 | ..... 99.703 9,521,411 9,549,773 9,540,944 (3,317) MON... | ... 10/04/2013. | 09/25/2057.
855541  AB 4 [STARM 2007-S1 2AT ... | conenee | | evvvenn | e TEM | 1,484,121 | L 99.132 | oo 1,675,194 | .............. 1,689,862 | .............. 1,437,548 35917 MON... | ... 09/13/2007. | 01/25/2037.
863576 DG 6 |SASC 2005-WF4 M2........cmmirrrirrnrrrirenrisnsssisssssssnsessisssssssssssssesssssssssssssssssssssssessssonssssssnenes | coneene oo | cenveerni | eoee IFM ] ii...8,509,375 | . 97.058 | ..coovvunce 9,705,800 | ..ccvveueee 10,000,000 9,466,097 308,502 MON... 02/26/2013. | 11/25/2035.
86358E UV 6 |SAIL2005-HET M. sssssissssssssssssssssssssssssssssssssssnsssnns | sovses | o0 | sveneini | aevees 1FM .5,746,252 |..... 98.007 6,188,713 6,314,563 6,163,200 96,529 MON... | ... 11/20/2012. | 07/25/2035.
86358E  WC 6 | SAIL 2005-7 MT.....ooiiiiiiiiiiieiseeiereiesi s sssssssssssssnsssssssssenssssssssensses | cevies | oo | svennini | aevees 1FM .4,768,750 |..... 96.283 | .......oucc 4,814,150 | .............. 5,000,000 | ....ccvveuee 4,897,190 | ..covvvicriericienis | v 100,530 MON... | ... 10/10/2014. | 08/25/2035.
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94980Q AA 7 |WFMBS 2004-W A1 ..3,293,242 |...100.032 3,374,051 3,372,972 3,385,693 36,079 | coveeereerereereeinnens | eeeeieneerneeienninnns | creenn 2154 | 4.140 |MON... ...89,448 | 02/07/2007. | 11/25/2034.
94983C  AD 9 |WFMBS 2005-AR10 2A1 ..3,234,958 |...100.625 3,317,377 3,296,772 3,402,555 46,581 3.223 |MON... 87,754 | 01/24/2007. | 06/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 135,610,291 XXX oo 143,496,206 | .......... 155,446,766 | .......... 139,547,161 | ........... (213,915) 1,836,168 0 XXX XXX | e 164,706 | ......... 2,396,351 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
00183H AJ 0 |AOA2015-1177D ...13,897,227 | ..... 95.400 | ............ 13,806,288 | ............ 14,472,000 | ........... 13,926,764 29,537 MON... | ... 10/19/2015. | 12/13/2029.
05357TH AG 5 |AVMT 2013-AVM B ..6,556,388 |...103.179 6,314,555 6,120,000 6,506,543 (49,844) MON... " 09/22/2015. | 12/05/2032.
05604F AN 5 [BWAY 2013-1515 D..ovvevuvrcrnrercrirerersnessessssssssessssssssssssssssssssssssssssssssssssssnssssnsssssssssossssssessssenssnees | conenee | | seveinen | conen IFM [ i 14,317,850 | ... 94.307 | .ovvverne 14,146,050 | ............ 15,000,000 | ............ 14,382,861 52,769 MON... | ... . ..544,980 | 11/24/2014. | 03/10/2033.
05955R  AA 2 |BALL 2009-FDG A ..102.186 | ............ 20,040,040 | ............ 19,611,336 | ............ 19,916,206 (552,365) MON... | oo 85,048 | ......... 1,020,574 | 05/01/2013. | 01/25/2042.
096821  AG 8 [BHP 2013-BOCAB........orvereeeiireeireeiieeiieesisssssessssssssesssssssssessssssssssssssssssnssssssssnssssnsssenssssnnes | connees |0 | avviienni | corn IFM | ciiiece.n.2,850,445 | ... 99.761 2,843,189 2,850,000 2,851,255 810 MON... 23,582 | 07/14/2015. | 08/15/2026.
096821 A 2 [BHP 2013-BOCA C......ccoovvvreericciencscisrsisssessssissssssssssssssssssssssssssssssssssssssssssnsssssesssnsonns | coneeee |0 | seveenni | e TFM | 00010..2,269,313 [ ... 99.762 2,269,586 2,275,000 2,273,977 4,665 MON... | oo 2,665 | e 49,324 | 01/15/2015. | 08/15/2026.
096821 AL 7 [BHP 2013-BOCA D......ccovsviumriimiiicriiriiieniinesisesissesisssssssssssssssssssssssssessssssesssssssssesssssssssssssnsssnnssses | conenee | | eeveeeni | cone TFM | ciiiii0000..100,031 [ 99.550 99,550 100,000 100,065 34 MON... 2,477 |03/20/2015. | 08/15/2026.
125354 A 9 [CGRBS 2013-VNOS D....ooovvverrnriiriereeiicnsssissssssisessessssessssssessesssessssssesssssssesssssssnssssssesssssssnness | evveeee | oo | vvvennni | v TFM] ii0...3,836,593 | ... 97.058 3,770,703 3,885,000 3,838,300 1,707 MON... 10/15/2015. | 03/13/2035.
12626A  AA 4 | COMM 2013-THL Al..occiiiiiiiiiicriseiiesiisssissssisssssssssssssssssssssssssssssssssssssssssssssnsssssnsssensssnnssens | eovenee [ oo | conneienn2 | e IFM ] 01,150,661 | ... 99.541 ...1,145,818 ...1,151,101 1,151,112 551 MON... | ... 05/29/2015. | 06/08/2030.
12632N  AE 0 |COMM 2014-KYO C ...12,491,600 |..... 99.095 | ... 12,386,875 | .. ..12,500,000 | ............12,503,970 11,942 MON... | ... 02/03/2015. | 06/11/2027.
17320Q@ AL 3 |CGCMT 2013-375P D. 8,709,007 |..... 95.010 8,522,397 8,970,000 8,721,316 12,309 MON... | ... 10/13/2015. | 05/10/2035.
17322F  AC 5 |CGCMT 2014-388G B.....c.oounvermrirriirneisneiiessessssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssnsssssnnses | eoveene | oo | connveenn2 | eoernIFM ] 11022.10,032,031 | ... 98.960 9,896,000 10,000,000 10,047,576 15,307 MON... 09/05/2014. | 06/15/2033.
17776 T AJ 1 |JPMCC 2011-CCHP C ..100.125 | .. .10,301,124 .10,288,264 | ............10,288,900 (67) MON... | ... 08/18/2014. | 07/15/2028.
17776T AL 6 |JPMCC 2011-CCHP D ...100.125 5,907,375 5,900,000 5,900,428 (85) MON.... | ... 09/12/2014. | 07/15/2028.
21870L AL 0 [CORE 2015-CALW D...oovvvvnrrremnrirmreierisessseenssesessesessssssesssssssssesssnssssssesssesssseessssssssessssssssesssenseses | conenee | | vevineni | conen TFM [ 0. 32,044,862 | ..... 98.238 | ...coveuec 30,650,256 | ............. 31,200,000 | ...ovevee 31,957,949 (86,913) MON... | ... 03/31/2015. | 02/10/2034.
245069 AN 9 [DEL 2013-HDC C.....ccovvvvvrriiriicriisseiissiissiississssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssonns | coneeee | | eeveenni | e IFM [ ec....10,003,906 | ..... 99.855 ...9,985,500 0,000,000 ...10,003,110 (796) MON... | ... 05/27/2015. | 03/15/2026.
36190S  AG 7 |GPPT 2014-GPP B.......oorvvriireieeieseiseississsssessissssssesssssssssesssssssssssssssssssssssnsssssssssssssssnssssnnsss | envsee | oo | sovnnnn | e IFM] ec...... 15,200,000 | ... 99.441 .15,115,032 15,203,070 2,279 MON... 03/04/2014. | 02/15/2027.
36192H AA 2 |GSMS 2012-ALOH A ...102.845 16,255,681 ....16,495,669 (30,312) MON... | ... . 11/27/2015. | 04/10/2034.
36192L  AJ 4 |GSMS 2012-SHOP C ...101.596 ...7,121,880 . 7,267,602 (68,737) MON... | ccovoeead 21,223 ....239,536 | 01/16/2015. | 06/05/2031.
36192P AF 3 [GSMS 2012-GCJ9 A2 ....12,557,031 |..... 99.792 | ... 12,474,000 2,500,000 ....12,533,652 (22,610) MON... 18,354 220,250 | 12/23/2014. | 11/10/2045.
36193A AN 8 |GSMS 2013-KINGE 2,880,938 |..... 94.995 2,849,850 2,891,788 10,850 MON... | oo 07/10/2015. | 12/10/2027.
36250W AG 5 |GSMS 2015-590M B ...100.086 10,008,600 ...10,162,968 (2,362) MON... | ... ...32,769 10/23/2015. | 10/10/2035.
46634G  AE 1 [JPMCC 2009-IWST C ..117.310 18,839,986 crrrnennn 19,065,235 | (640,248) MON... | ... .102,964 10/09/2015. | 12/05/2027.
46637E AN 3 |JPMCC 2011-PLSD D ...102.135 115,320,250 | ............15,000,000 | ............ 15,346,701 (510,721) MON... | ... ...52,577 02/10/2015. | 11/13/2044.
46641K  AJ 2 |JPMCC 2014-FBLU C 8,011,719 | ..... 99.986 | ... ...7,998,880 8,000,000 8,011,103 1,195 MON... | ... . . 02/03/2015. | 12/15/2028.
50185V AJ 2 |LCCM 2014-909 C 8,380,625 |...101.599 8,127,920 8,000,000 8,340,036 (40,589 MON... | oo 26,852 .......191,863 | 10/09/2015. | 05/15/2031.
55660C AL 2 |MAD 2013-650M D. ...25,155,214 |..101.288 | ............. 24,694,014 | ............ 24,380,000 25,063,689 (84,775 MON... ....631,617 | 10/08/2015. | 10/12/2032.
61763Q AN 1 |MSC2014-CPTE 3,642,125 |..... 95.494 3,437,784 3,600,000 3,636,495 (5,630 MON... 92,704 | 10/27/2015. | 07/13/2029.
61764B  AG 8 |MSC 2014-150E AS. ...103.280 11,360,800 | ............11,000,000 | ............ 11,580,393 (26,443 MON... | ... ..190,570 | 10/08/2015. | 09/09/2024.
61764) AF 3 |MSC2014-MP D ..101.207 | ... 23,277,610 | .. .. 23,104,340 (22,097, MON... | ... ..861,256 | 11/19/2014. | 08/11/2029.
68275C AC 2 |FB2005-1 A3 ...113.180 3,961,300 3,500,000 4,087,613 (40,215 MON... ....125,353 | 09/18/2015. | 08/10/2035.
74932Q AA 8 |RBSCF 2013-GSP A ...103.900 60,739,940 | ............ 58,460,000 | ............ 61,154,174 (295,049 MON... | ... .192,986 05/27/2015. | 01/13/2032.
94988L  AG 7 [WFCM2013-120B B......ovvveuuriiriicriiciiicriisssiissiisssiissessssssssssssssssssssssssssssasssssssssssssssssonsssens | conenee | | eevceenni | e TFM | iiii0..8,045,469 | ... 98.518 ...7,881,440 8,000,000 8,036,939 (8,530 MON... | ... - 03/26/2015. | 03/18/2028.
94988L  AJ 1 |[WFCM 2013-120B C 7,613,196 |..... 97.104 7,626,525 13,329 MON... | ... ..18,024 | ...........142,792 | 05/07/2015. | 03/18/2028.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. .417,781,957 XXX 404,563,701 .413,968,324 (2,331,104) 0 XXX AT 11,137,412 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured
04032Y AB 5 |ARIFL 2015-A A2 8,498,955 |..... 99.303 8,440,755 8,500,000 8,499,427 A72 | o [ 1110 1.121 |MON... | ... 04/15/2015. | 11/15/2018.
05580P AE 1 |BMWLT 2015-1 A4 ...29,497,056 |..... 99.649 | ............ 29,396,455 | ............ 29,500,000 29,498,211 1,155 | e | e [ 1.340 [ 1.348 |MON... | ... . ..368,947 | 01/07/2015. | 06/20/2018.
09658U AD 1 |BMWOT 2014-A A4 9,998,927 |..... 99.809 | ..oovvvus 9,980,900 | ..ocvvvueee 10,000,000 9,999,319 322 | | e | 21500 |, 1.508 |MON... cevenen.150,000 | 10/08/2014. | 02/25/2021.
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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 14 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./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
13056L AB 5 |CRART 2014-3 A2 ..1,368,300 |..... 99.956 ...1,367,790 ....1,368,392 ..1,368,387 58 8,621 | 09/04/2014. | 06/15/2017.
17305E  FE 0 |CCCIT 2013-A8 AB.....oovuovverreareesssaessessesssssssessessssssssssssssss s sssssssssss s sssssssssssssssssssssssssssssssssssns | oo ...100.192 9,017,280 9,000,000 9,023,776 (18,763) | ccvvvvvvverrrrreriereenes | cevvrrenrireernnenrinnns | c00ee 1,320 [ 100.0.931 [MS.cii | i 37,620 | oo 06/11/2015. | 09/07/2018.
28108P  AA 4 |ESLFT 2012-A AP..ooccis s | seniies ..102.125 19,374,002 | ............18,970,871 | ............ 19,255,948 8,611 05/05/2015. | 10/01/2025.
34530T  AB 0 [FORDL 2015-A A2A........omiiiirrieriinneirsesiisssisesisssssssesssssssssssssssssssssssssssssssssssssssssssnssssssssensssnessonss | conenee | | vereeeni | cone TFE | i 26,474,023 | ... 99.812 26,424,461 26,474,138 115 04/21/2015. | 12/15/2017.
41284C  AB 0 [HDMOT 2015-2 A2A.........ooroirrirircissineissenssssssnssssssnssssssssssssssssssssssssssssssssssssssnssssnsss | voeeee [ oo | conneenn2 | e IFE | 100000 13,701,293 | ... 99.675 13,656,864 ....13,701,338 44 05/20/2015. | 01/15/2019.
43814K  AB 7 |HAROT 20151 A2.....oomieeeiieiieeiseesisseesssssssssssessssssssssssssssssssssssnssssssssssssssensssnsssssnsssnsssnnssssnsssns | anvsee | oo | svnseiin | eonee IFE | v 10,571,145 | ... 99.902 10,561,337 . ....10,571,529 383 01/21/2015.| 07/17/2017.
44890W  AB 6 |HART 2015-A A2......ooooooeeeeoeseeseesscessssssssssssssssssssssssssssssssssssssssssnssssssssssnsssssnssssnsssssssssnssssonsssns | ovvsiee | oo | svereiin | errie IFE | cirrinnne...5,865,027 | ..... 99.941 5,861,687 5,865,147 5,865,111 84 01/14/2015. | 10/16/2017.
44890X  AE 8 [HALST 2015-A Bttt ssssssssnses | cesiias 100.055 8,254,538 8,250,000 8,248,851 391 03/04/2015. | 02/18/2020.
47787U  AB 9 [JDOT 2015-A A2A......coouriereieriieseisesissssissesssssssssessssssssessssessssesssssssssessssssssessssssssesssensssnssssenens | eovenee [ oo | conerieni2 | eeen IFE | ciiin.9,263,474 | ... 99.867 9,251,750 9,264,071 9,263,836 362 03/03/2015. | 02/15/2018.
493268 AP 1 [KSLT 1999-A A2.......cioiriireiinresreiiesiisseissessessssesssssssssssssssssssssssssssssssssssssssssssssssssssnssnns | conneee | | svveesni | conen 1IFE [ i 776,540 [ 99.266 816,468 822,506 814,393 9,112 03/08/2010. | 12/27/2029.
65490B  AD 7 |NALT 2014-B A3......cooiiiiriiieiieniiessisesiessiisesiisssssssisssssses s | cenes | oo | svvneen | e TFE | iiii0..14,999,550 | ... 99.737 .14,960,550 15,000,000 14,999,788 198 10/08/2014. | 09/15/2017.
73329B AC 0 |PILOT 2015-1 AZ...oorrverreecrieeeieeissssisssssssssssssssssssssssssssssssssssssssssssnssssssssnessnssssssssssssssssssonnnss | eevsee | oo | svvveein | eereed IFE | ovvirrennn 7,771,847 | L000 99.770 ...7,754,660 1,772,537 189 05/13/2015. | 11/21/2017.
78444V AB 7 |SLCLT 2010-B AZ.......oouiiiiiiiiiiiisciissiis s | seniias ...102.378 2,587,969 2,527,856 2,619,277 (12,547) | covvoevieriivericieni | e | 00003.831 [ 10.1.354 [MON... | i 4573 | 02/20/2013. | 07/15/2042.
TBA4BY  AA T [ SLMA 2012-A ATttt | seriien ..100.232 | oo 1,680,054 | .............. 1,676,166 | .............. 1,677,830 2,117 02/02/2012. | 08/15/2025.
T844TR  AA 5 |SLMA 2013-A Ao sississsssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnsens | eovies | on | svvveni | e TFE | iiiinnn...5,284,365 | ..... 99.713 5,276,293 5,291,479 5,289,248 5,023 11/12/2015. | 08/15/2022.
78447V AD 0 |SLMA 2013-B Bi..ooveeeeceerieeeiesiiseise s sessssssssssssssssssssssnssssesssssssssensssnssssesssssssssenssssnssssnssnns | envsee | oo | sovnsnin | eored TFE | v 14,103,472 | ... 96.815 14,038,175 ..14,500,000 ...14,246 475 52,090 05/02/2013. | 05/16/2044.
T8447X  AD 6 |SLMA2013-CB.....ooiicrirccisesiressessssinssssisnssssssssssssnsssssssssssssnsssssssnssnnies | aoves | o0 | e | e IFE | inin...5,698,663 | ... 98.422 5,905,320 6,000,000 5,722,511 52,375 09/18/2013. | 06/15/2044.
TBATON  AA 4 | SOFI2015-D Ao | ceniias 100.023 | ....cooeue 20,004,600 | ............ 20,000,000 | ......cecc 19,953,388 (46,612) 11/13/2015. | 10/25/2036.
86803V AB 5 [STAT 2015-TA A2...oovmiiiierrceiisseereessssseissessssssssss s sss s | erneies 2,499,947 | ..... 99.941 2,498,525 2,500,000 2,499,972 25 | coevveireerressenneins | eveeerrnssensiisnennes | 0000020990 {....0.994 [MON... | voovvvrrerrenn 1,100 [ oo 11,688 | 06/18/2015. | 06/15/2018.
92867M  AC 4 [VALET 2013-1 AB... oo | s 5,194,012 99.854 5,191,093 5,198,683 5,197,378 2,156 ...29,113 | 09/19/2014. | 08/21/2017.
928870  AD 8 |VFET 2013-TA Ad..c..oooiieeceeeneeeeseieseissssssssssssssesssssssssesssssssssesssssssssssssssssssssssssnsssenssssnssss | enveee | oo | sovnsnin | aenen IFE | 100000 20,999,315 | ... 99.782 ..21,000,000 20,999,872 200 ..203,700 | 03/20/2013. | 08/15/2019.
98161J  AB 3 |WOART 2015-AA2A. ... | covenne | oo | connieennd | e IPE | cinnen.....8,946,394 | ... 99.860 8,947,144 8,945,955 (439) ....55,172 | 02/25/2015. | 07/16/2018.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 262,367,381 XXX .......262,190,364 262,702,174 262,507,994 0 57,121 0 |0 | XXX | XXX | XXX | 357,311 | e, 2,964,059 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) .....1,249,890,198 XXX 1,244,592,09 | ....... 1,251,483641 | ...... 1,247,186,072 | ........... (403,848)| ........ (1,401,068) 0 [cvii0 | XXX | XXX | XXX | .........4,996,298 | ...... 24,726,607 XXX XXX
Totals
7799999. Total - Issuer Obligation: ..747,361,304 XXX 732,486,000 ..742,302,198 189,933) | ........ (2,000,179) 0 0] XXX XXX XXX | ........4,993,189 | ....... 13,056,078 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities ..........146,670,563 XXX .. 166,504,117 | ..........150,648,251 | ...........(213,915) | ......... 1,878,989 0 0] XxX XXX XXX | ... 169,868 | ........ 2,552,486 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUNHIES............ruuuiiueiiieiiiie it | ensieaaed 498,526,366 XXX ..460,322,954 | .......... 404,563,701 | .......... 464,368,284 | ..o 0 ... (12,474,588) 0 0] XxX XXX XXX | .........2,386,191 | ....... 24,703,693 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. 262,367,381 XXX ..........262,190,364 262,702,174 262,507,994 0 57,121 0 0] XxX XXX XXX | 357,311 | e 2,964,059 XXX XXX
8399999. Grand Total - Bonds ....1,654,925,614 XXX ] 1,622,664,845 | ....... 1,566,255,992 | ....... 1,619,826,727 | ........... (403,848)| ...... (12,538,657) 0 0] XxX XXX XXX | 7,906,559 | ....... 43,276,316 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 " Dividends Change in Book/Adjusted Carrying Value 20 2
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/A.C.V. Total Foreign Exchange |  Desig- Date
CusIP ! D 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 i R i (15+16-17) Change in B/A.C.V. nation Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
46625H HA 1 |JP MORGAN CHASE & CO ...8,000,000.000 1.00 8,144,000 8,144,000 9,240,000 107,089 632,000 (466,400) (466,400) ...P2VFE | 01/24/2013.
69350) AA 7 |PNC PREFERRED FUNDING - 1.10,000,000.000 1.00 8,900,000 8,900,000 3,103,100 10,209 196,042 (500,000) (500,000) ...P2VFE | 07/23/2007.
86800X AA 6 |SUNTRUST PREFERRED CAPITAL - 1.12,000,000.000 1.00 0.250 9,255,600 9,255,600 3,000,000 22,667 486,667 (44,400) (44,400) ...P3VFE | 10/29/2008.
92978A AA 0 [WACHOVIA CAPITAL .30,000,000.000 1.00 29,100,000 .29,100,000 78,905 1,694,132 136,500 136,500 ...P2VFE | 12/01/2007.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 55,399,600 .55,399,600 218,870 3,008,841 0 (874,300) 0 (874,300) 0 XXX XXX
8999999. Total - Preferred Stock 55,399,600 55,399,600 218,870 3,008,841 0 (874,300) 0 (874,300) 0] XXX XXX
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Showing all COMMON STOCKS Owned December 31 of Current Year

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

F 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/AC.V. Exchange Changein | 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) B./AC.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

001010 10 8 [ADT CORP ..ottt | sesseniss | oo 9,500.000 313,310 32.980 313,310 287,119 7,980 (30,875) (30,875) L | 10/01/2012.
00206R 10 2 |AT&TINC 77,193.000 ..2,656,211 | .......... 34.410 2,656,211 1,237,475 36,281 1,418,736 1,418,736 L | 07/27/2015.
00287Y 10 9 |ABBVIEINC 30,401.000 1,800,955 59.240 1,800,955 852,666 61,410 (188,486) (188,486) L | 01/02/2013.
009158 10 6 [AIRPRODUCTS & CHEMICALS INC.......cccommmrrmmrevimmrmmsersssisissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsenss | ssssssses | ooe 7,900.000 1,027,869 | ........ 130.110 1,027,869 540,318 6,399 25,280 (111,548) (111,548) L | 02/05/2010.
013817 10 1 [ALCOAINC . 32,800.000 323,736 9.870 323,736 305,689 18,047 18,047 L | 12/21/2015.
015351 10 9 |ALEXION PHARMACEUTICALS INC OO [ 18,000.000 conennn3,433,500 3,433,500 853,534 102,960 102,960 L | 03/15/2011.
023135 10 6 |AMAZON.COMINC B [ 11,200.000 ....1,569,968 7,569,968 1,935,772 4,094,048 4,094,048 L | 06/08/2011.
02376R 10 2 |AMERICAN AIRLINES GROUP INC 2,800.000 118,580 118,580 124,724 1,120 (31,584) (31,584) L | 06/23/2014.
02503Y 10 3 | AMERICAN CAPITAL LTD....ooouuuuuerriereimimminssisssssssssissesssssssssssassssssssssssssesssssssssssesssssssssssssesesssssssssssssanesens | cosvennns | woe | covveveeenend 48,500.000 .......668,815 668,815 333,743 (39,770) (39,770) L | 12/21/2011.
025816 10 9 |AMERICAN EXPRESS CO 1,700.000 118,235 118,235 73,491 1,870 (39,933) (39,933) L | 12/21/2010.
028591 10 5 |AMERICAN NATIONAL INSURANCE 800.000 81,816 81,816 68,577 2,512 (9,592) (9,592) L | 12/22/2010.
036752 10 3 |ANTHEMINC 3,800.000 11,924,272 1,924,272 848,735 34,500 190,026 190,026 L | 02/05/2010.
038336 10 3 |APTARGROUP INC. 3,400.000 973,510 973,510 468,171 15,276 77,854 77,854 L | 02/05/2010.
045487 10 5 |ASSOCIATED BANC-CORP. 4,000.000 11,387,500 1,387,500 798,378 30,340 8,880 8,880 L | 12/21/2011.
053484 10 1 |AVALONBAY COMMUNITIES INC 5,700.000 1,049,541 1,049,541 426,774 7,125 27,987 118,218 118,218 L | 02/05/2010.
060505 10 4 |BANK OF AMERICA CORP. B 106,400.000 ween 1,790,712 1,790,712 996,096 21,280 (112,784) (112,784) L | 03/26/2012.
064058 10 0 |THE BANK OF NEW YORK MELLON 75,719.000 ...3,121,137 3,121,137 1,474,766 51,489 49,217 49,217 L | 12/21/2011.
075896 10 0 |BEDBATH &BEYOND INC 8,100.000 390,825 390,825 253,698 (226,152) (226,152) L | 03/26/2008.
084670 70 2 | BERKSHIRE HATHAWAY INC.....ovvimireirierereimerssssssssessessesssssssssssssssssesssssesssessesssssessssessssessesssssnssssesssessss | sessseess | oo | seesosersens 40,600.000 ....5,360,824 5,360,824 3,344,662 (735,266) (735,266) L | 03/15/2011.
09238E 10 4 |BLACKHAWK NETWORK HD. 16.000 707 707 388 104 104 L | 04/14/2014.
105368 20 3 |BRANDYWINE REALTY TRUST. 57,500.000 785,450 785,450 626,911 34,500 (133,400) (133,400) L | 12/21/2010.
110122 10 8 |BRISTOL-MYERS SQUIBB CO.......ccoeimmerrirriviimiirnersieiesssinnesssssessssssessssssssssssssesssssssssesssesssssssssssnseessssssssens | svsserons | coe | onensansesd 44,400.000 3,054,276 3,054,276 1,055,712 16,872 65,712 433,344 433,344 L | 02/05/2010.
112463 10 4 |BROOKDALE SENIOR LIVING INC 33,000.000 609,180 609,180 506,867 (600,930) (600,930) L | 12/21/2011.
115637 20 9 |BROWN FORMAN CORP CLASS B 31,500.000 3,127,320 3,127,320 1,395,940 40,478 360,360 360,360 L | 03/16/2011.
12504L 10 9 |CBRE GROUP INC 30,800.000 1,065,064 1,065,064 121,672 10,164 10,164 L | 12/23/2008.
126408 10 3 |CSX CORPORATION 51,900.000 1,346,805 25.950 1,346,805 655,843 36,330 (533,532) (533,532) L | 10/26/2006.
151020 10 4 |CELGENE CORP 9,600.000 1,149,696 | ........ 119.760 1,149,696 255477 75,840 75,840 L | 03/28/2007.
156782 10 4 |CERNER CORP 54,800.000 3,297,316 60.170 3,297,316 1,388,664 (246,052) (246,052) L | 03/15/2011.
169656 10 5 |CHIPOTLE MEXICAN GRILL INC 2,200.000 1,055,670 | ........ 479.850 1,055,670 563,162 (450,252) (450,252) L | 03/15/2011.
172967 42 4 |CITIGROUP INC ....879,750 879,750 854,556 2,720 (40,120) (40,120) L | 03/25/2014.
189054 10 9 | CLOROX COMPANY. 0,800.000 11,369,764 1,369,764 651,110 32,616 244,296 244,296 L | 02/05/2010.
189754 10 4 |COACH INC......oooooeeeerervieriesiesenssesssssese e sesssssss s ssssssssse e sssssesssnssnssssssssssnssesssssses | svsserens | coe | conneeneens 15,200.000 497,496 497,496 894,283 20,520 (73,416) (73,416) L | 06/08/2011.
200340 10 7 [COMERICA INC.....coorrerrrrressserssessesssseesessssssssssssssssssssssssssessssssesssssssssssssssssssssssssssssssssssenssssssssssssssssssssassssnns. | svoseenss | ave | sessseseenns 14,200.000 .......593,986 593,986 260,002 2,982 11,644 (71,142) (71,142) L | 06/24/2008.
203668 10 8 |COMMUNITY HEALTH SYSTEMS INC 2,415.000 64,070 64,070 96,841 (66,147) (66,147) L | 01/27/2014.
203668 11 6 |COMMUNITY HEALTH SYSTEMS INC 34,800.000 313 313 (557) (557) L | 01/27/2014.
20825C 10 4 |CONOCOPHILLIPS. 53,000.000 2474570 | ......... 46.690 2,474,570 2,261,646 155,820 (1,185,610) (1,185,610) L | 03/15/2011.
209115 10 4 |CONSOLIDATED EDISON INC.....coosirrvviviiiiienisssisinsissensssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssannns | svssssens | ane | cossessssions 18,700.000 ....1,201,849 1,201,849 801,441 48,620 (32,538) (32,538) L | 02/05/2010.
21036P 10 8 | CONSTELLATION BRANDS INC 100.000 14,244 14,244 1,268 93 4,427 4,427 L | 03/28/2007.
22160N 10 9 |COSTAR GROUP INC 7,000.000 1,446,830 i 1,446,830 1,307,131 161,420 161,420 L | 12/23/2014.
23331A° 10 9 |DRHORTON INC. 63,500.000 2,033,905 32.030 2,033,905 1,850,581 5,080 183,325 183,325 L | 09/29/2015.
244199 10 5 |DEERE&CO 36,000.000 2,745720 | .......... 76.270 2,745,720 1,591,499 21,600 86,400 (439,200) (439,200) L | 02/05/2010.
254687 10 6 [DISNEY WALT CO..ooourrrvevieirinserssisssmsssessssssssssss s ssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssssses | sosvosses | ooe 24,000.000 2,521,920 | ........ 105.080 2,621,920 994,176 17,040 43,440 261,360 261,360 L | 03/15/2011.
25470F 10 4 |DISCOVERY COMMUNICATIONS INC.........oocvouimrrrrrcsissmmissnesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossssens | ooe 5,500.000 146,740 26.680 146,740 111,718 (42,735) (42,735) L | 03/15/2011.
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25470F 30 2 |DISCOVERY COMMUNICATIONS C 5,500.000 138,710 25.220 138,710 106,976 (46,750) (46,750) L | 08/07/2014.
256746 10 8 |DOLLAR TREE INC 3,055.000 235,907 235,907 244,644 (8,737) (8,737) L | 07/07/2015.
263534 10 9 |DUPONTE.I. DE NEMOURS & CO 28,800.000 1,918,080 1,918,080 891,259 49,536 (104,835) (104,835) L | 02/05/2010.
26483E 10 0 |DUN & BRADSTREET CORP 4,700.000 488,471 488,471 365,988 8,695 (80,041) (80,041) L | 03/15/2011.
26875P 10 1 [EOG RESOURCES INC......oovvvvvrvvvvvvrrrnsrinsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | soerevees | ooe 24,600.000 1,741,434 1,741,434 789,783 16,482 (523,488) (523,488) L | 09/27/2006.
30040W 10 8 |EVERSOURCE ENERGY 44,500.000 2,272,615 2,272,615 1,503,539 74,315 (109,025) (109,025) L | 03/15/2011.
30303M 10 2 |FACEBOOKINC A 1,200.000 1,172,192 1,172,192 1,156,710 15,482 15,482 L | 10/26/2015.
311900 10 4 |FASTENAL CO B 11,200.000 .....457,184 457,184 195,590 12,544 (75,488) (75,488) L | 03/28/2007.
31620R 30 3 |FIDELITY NATIONAL TITLE 38.000 1,317 1,317 585 30 8 8 L | 07/01/2014.
31620R 40 2 |FIDELITY NATIONAL TITLE.......cocoiiieieriririemimmersseseessasinsenesssesssssis s sssssssssessas s ssssssssssesssssesssssessssssssssssssensnns | cosens 12.000 135 135 79 1 1 L | 07/01/2014.
339041 10 5 [FLEETCOR TECHNOLOGIES INC 700.000 100,051 100,051 103,091 (3,040) (3,040) L | 10/26/2015.
345550 10 7 |FOREST CITY ENTERPRISES-CLA 56,300.000 1,234,659 1,234,659 659,949 35,469 35,469 L | 12/21/2011.
354613 10 1 |FRANKLIN RESOURCES INC ..12,000.000 ...441,840 441,840 386,188 2,160 13,200 (222,600) (222,600) L | 02/05/2010.
369604 10 3 |GENERAL ELECTRIC CO. 143,024.000 4,455,198 4,455,198 2,740,449 32,896 131,582 840,981 840,981 L | 06/08/2011.
375558 10 3 | GILEAD SCIENCES INC 1,500.000 151,785 151,785 162,169 1,935 10,395 10,395 L | 09/25/2014.
382550 10 1 |GOODYEAR TIRE & RUBBER CO. 22,600.000 738,342 738,342 335,576 5,650 92,660 92,660 L | 03/15/2011.
406216 10 1 |HALLIBURTON CO 31,900.000 1,085,876 1,085,876 1,398,767 22,968 (168,751) (168,751) L | 03/15/2011.
413875 10 5 |HARRIS CORP 912.000 79,253 79,253 99,324 912 (20,071) (20,071) L | 05/29/2015.
416515 10 4 |HARTFORD FINANCIAL SVCS GRP. 22,100.000 960,466 960,466 508,377 4,641 16,575 39,117 39,117 L | 02/05/2010.
438516 10 6 |HONEYWELL INTERNATIONAL INC. 28,500.000 2,951,745 2,951,745 1,152,825 61,204 104,025 104,025 L | 09/27/2006.
448579 10 2 |HYATT HOTELS CORP - CL A 1,300.000 61,126 61,126 49,937 (17,147) (17,147) L | 03/23/2010.
45337C 10 2 |INCYTE GENOMICS INC B S 14,900.000 ....1,615,905 1,615,905 729,415 526,566 526,566 L | 09/25/2014.
459200 10 1 |INTL BUSINESS MACHINES CORP. 60,300.000 8,298,486 8,298,486 8,316,927 301,500 (1,376,046) (1,376,046) L | 06/08/2011.
460146 10 3 |INTERNATIONAL PAPER CO. 9,700.000 742,690 742,690 431,422 32,308 (312,836) (312,836) L | 02/05/2010.
460690 10 0 |INTERPUBLIC GROUP COS INC 38,400.000 893,952 893,952 310,145 18,432 96,384 96,384 L | 06/24/2010.
46609 10 6 |J ALEXANDER'S HOLDINGS. 2.000 22 22 13 9 9 L | 09/29/2015.
46625H 10 0 |JP MORGAN CHASE & CO. B 185,400.000 | ................12,241,962 12,241,962 8,026,424 311,472 639,630 639,630 L | 06/23/2011.
478160 10 4 |JOHNSON & JOHNSON 31,450.000 3,230,544 | ....... 102.720 3,230,544 1,833,381 92,778 (58,183) (58,183) L | 03/15/2011.
49446R 10 9 |KIMCO REALTY CORP. 21,200.000 560,952 26.460 560,952 273,783 5,406 20,352 27,984 27,984 L | 02/05/2010.
501044 10 1 |KROGER CO. B 49,800.000 ...2,083,134 | .......... 41.830 2,083,134 526,349 19,671 484,305 484,305 L | 07/14/2015.
53578A 10 8 |LINKEDIN CORP-A . 3,400.000 765,272 225.080 765,272 717,835 47,437 47,437 L | 10/26/2015.
548661 10 7 |LOWE'S COMPANIES B IR 43,648.000 ..3,318,994 | ... 76.040 3,318,994 941,182 44,521 316,012 316,012 L | 02/05/2010.
55261F 10 4 | M&T BANK CORPORATION........oocimriummremismrerssieressssesessssesssssssssssessssssssssssessssssssssssssssssssssssssssssssssnessssens. | cosseeees 9,773.000 1,184,292 | ........ 121.180 1,184,292 707,724 13,718 170,004 170,004 L | 11/02/2015.
552953 10 1 |MGM RESORTS INTERNATIONAL 1,120,096 22.720 1,120,096 463,474 66,062 66,062 L | 12/21/2011.
574599 10 6 |MASCO CORP 458,460 28.300 458,460 175412 5913 99,557 99,557 L | 06/08/2011.
594918 10 4 |MICROSOFT CORP B 138,300.000 7,672,884 55.480 7,672,884 3,616,584 178,407 1,248,849 1,248,849 L | 06/25/2013.
608190 10 4 |MOHAWK INDUSTRIES INC 8,600.000 1,628,754 | ........ 189.390 1,628,754 950,027 292,658 292,658 L | 06/25/2013.
61166W 10 1 [MONSANTO CO....ooovvrvvvvvrvrvevenrsseesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssonss | cecneeess | coe | oovensssnnns 12,600.000 1,241,352 98.520 1,241,352 830,827 25,326 (263,970) (263,970) L | 03/15/2011.
620076 30 7 |MOTOROLA SOLUTIONS INC. 20,900.000 1,430,605 68.450 1,430,605 842,759 8,569 28,424 28,633 28,633 L | 03/15/2011.
626717 10 2 |MURPHY OIL CORP. 9,000.000 202,050 22.450 202,050 388,042 12,600 (252,630) (252,630) L | 02/05/2010.
626755 10 2 |MURPHY USA INC . 2,250.000 136,665 60.740 136,665 61,608 (18,270) (18,270) L | 09/03/2013.
655664 10 0 |NORDSTROM INC B 16,800.000 ...836,808 | .......... 49.810 836,808 716,841 106,344 (496,944) (496,944) L | 03/15/2011.
67011P 10 0 [NOW INC/DE. ... | eveeeeees | coe 7,455.000 117,938 | ........ 15.820 117,938 41,705 (73,879) (73,879) L | 06/02/2014.
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674599 10 5 |OCCIDENTAL PETROLEUM CORP 7,560 0 L | 03/15/2011.
675232 10 2 |OCEANEERING INTL INC. 8,700.000 326,424 326,424 345,407 9,396 (185,223) (185,223) L | 03/15/2011.
68389X 10 5 |ORACLE CORPORATION . 33,000.000 1,205,490 1,205,490 1,014,301 18,810 (278,520) (278,520) L | 03/15/2011.
688239 20 1 |OSHKOSH TRUCK CORP B 13,900.000 542,656 542,656 105,438 9,730 (133,579) (133,579) L | 12/23/2008.
690742 10 1 |OWENS CORNING INC.......ooovvvvcvrrrvvinrrnrrensnsnssssssssenssssssssssssssssssssssssssssssssssssssssssssssss s | cosesees | e 3,200.000 150,496 150,496 40,896 544 2,144 35,904 35,904 L | 03/26/2008.
693656 10 0 |PVHCORP. . 6,300.000 463,995 463,995 408,425 945 (343,476) (343,476) L | 06/23/2011.
693718 10 8 |PACCARINC B 10,200.000 | ....................483,480 483,480 346,445 14,280 19,584 (210,222) (210,222) L | 02/05/2010.
717081 10 3 |PFIZERINC 39,734.000 1,282,614 1,282,614 726,735 44,502 44,899 44,899 L | 12/15/2009.
718546 10 4 |PHILLIPS 66 26,500.000 2,167,700 2,167,700 705,147 57,770 267,650 267,650 L | 05/01/2012.
729251 10 8 [PLUM CREEK TIMBER CO INC.....oooivrvirmreisisereisesesmsresssssssssssssesssessssssssssssssssssssssssssssssssssssssssssssssssssssssess | sossenees 8,700.000 415,164 415,164 312,722 15,312 42,891 42,891 L | 02/05/2010.
74144T 10 8 |TROWE PRICE GROUP INC 6,000.000 428,940 428,940 290,122 24,480 (86,220) (86,220) L | 02/05/2010.
741503 40 3 |PRICELINE GROUP INC 1,000.000 1,274,950 1,274,950 456,582 134,740 134,740 L | 03/15/2011.
7427118 10 9 |PROCTER & GAMBLE CO 61,530.000 4,886,097 4,886,097 3,772,182 159,596 (707,386) (707,386) L | 12/21/2015.
754730 10 9 |RAYMOND JAMES FINANCIAL INC 100.000 5,797 5,797 1,721 20 72 68 68 L | 06/24/2008.
759351 60 4 |REINSURANCE GROUP OF AMERICA B 16,800.000 1,437,240 1,437,240 1,009,198 23,520 (34,776) (34,776) L | 06/08/2011.
790849 10 3 | ST JUDE MEDICAL INC 15,900.000 ...982,143 982,143 596,794 4,611 18,126 (51,834) (51,834) L | 02/05/2010.
816851 10 9 |SEMPRA ENERGY 3,800.000 1,297,338 1,297,338 681,852 9,660 38,088 (239,430) (239,430) L | 02/05/2010.
81762P 10 2 |SERVICENOW INC B 12,800.000 ....1,107,968 1,107,968 778,756 239,488 239,488 L | 06/23/2014.
83416T 10 0 |SOLARCITY CORP. 3,000.000 153,060 153,060 169,698 (16,638) (16,638) L | 12/21/2015.
844741 10 8 |SOUTHWEST AIRLINES, B [ 40,300.000 v 1,735,318 1,735,318 1,387,231 3,023 3,023 348,087 348,087 L | 06/24/2015.
855244 10 9 |STARBUCKS CORP 48,800.000 ....2,929,464 2,929,464 526,608 33,184 927 444 927 444 L | 04/09/2015.
863667 10 1 |STRYKER CORP 4,800.000 1,375,512 1,375,512 752,673 5,624 20,424 (20,572) (20,572) L | 02/05/2010.
867652 40 6 |SUNPOWER CORP 29,700.000 891,297 891,297 161,975 124,146 124,146 L | 12/21/2011.
87165B 10 3 | SYNCHRONY FINANCIAL 1,635.000 353,820 353,820 213,483 140,338 140,338 L | 11/17/2015.
872275 10 2 |TCF FINANCIAL CORP 54,500.000 769,540 769,540 818,331 4,088 (48,791) (48,791) L | 09/30/2015.
89055F 10 3 |TOPBUILD CORP 1,800.000 55,386 55,386 24113 31,273 31,273 L | 07/01/2015.
89417E 10 9 | TRAVELERS COMPANIES INC. B I 18,000.000 ....2,031,480 2,031,480 898,551 42,840 126,180 126,180 L | 02/05/2010.
90385D 10 7 |ULTIMATE SOFTWARE GROUP INC 3,500.000 684,285 684,285 681,465 2,820 2,820 L | 10/26/2015.
907818 10 8 |UNION PACIFIC CORP 23,200.000 1,814,240 1,814,240 713,044 62,640 (949,576) (949,576) L | 02/05/2010.
910047 10 9 |UNITED CONTINENTAL HOLDINGS 26,800.000 1,535,640 1,535,640 593,189 (257,012) (257,012) L | 06/08/2011.
91324P 10 2 |UNITEDHEALTH GRP INC 31,300.000 3,682,132 3,682,132 1,321,571 58,688 518,015 518,015 L | 03/15/2011.
92242T 10 1 |VECTRUS INC . 494.000 10,320 10,320 7,096 (3,216) (3,216) L | 09/29/2014.
92343V 10 4 | VERIZON COMMUNICATIONS INC.......oooiveimrrmmmmiereeessrresseeessseeesssssesssssssesssssssssssssssssssessssssossssnesssssessenes. | svvvesens B [ 165,700.000 ....7,658,654 7,658,654 5,100,446 367,026 (92,792) (92,792) L | 03/15/2011.
923454 10 2 |VERITIV CORP . 376.000 13,619 13,619 6,181 (5,884) (5,884) L | 07/02/2014.
92532F 10 0 |VERTEX PHARMACEUTICALS INC B [ 11,400.000 | ..................1,434,462 1,434,462 518,493 80,142 80,142 L | 03/15/2011.
92553P 20 1 |VIACOM INC CLASS B 7,500.000 308,700 308,700 130,577 3,000 10,950 (255,675) (255,675) L | 12/23/2008.
92826C 83 9 |VISAINC-CLASS A SHARES 220,000.000 17,061,000 17,061,000 3,967,639 110,000 2,640,000 2,640,000 L | 03/19/2015.
931142 10 3 |WAL-MART STORES INC......ooovvvvvmreievirsisssisssssssssssssssssssssssssssssssssss sttt | osvesens | s 60,700.000 3,720,910 3,720,910 3,206,962 29,743 118,365 (1,492,006) (1,492,006) L | 06/08/2011.
931427 10 8 |WALGREENS BOOTS ALLIANCE 40,500.000 3,448,778 3,448,778 1,502,821 56,498 368,753 368,753 L | 03/15/2011.
95040Q 10 4 |WELLTOWER INC 1,800.000 802,754 802,754 609,279 38,940 (90,152) (90,152) L | 06/08/2011.
96145D 10 5 |WESTROCK CO 2,600.000 118,612 118,612 83,524 3,617 (39,936) (39,936) L | 06/23/2011.
963320 10 6 |WHIRLPOOL CORP 1,300.000 190,931 190,931 101,396 4,485 (60,931) (60,931) L | 03/26/2012.
983134 10 7 |WYNNRESORTS LTD......ooomvmmmmmvemmmmvmsesmsssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | svssesns | ens | sovsoseonsess 10,000.000 691,900 691,900 649,800 42,100 42,100 L | 12/21/2015.
9841IM 10 0 | XYLEM INC ... | oo | e 8,900.000 324,850 324,850 251,910 5,012 (13,973) (13,973) L | 11/01/2011.
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98954M 10 1 |ZILLOW GROUP INC A 2,200.000 57,288 26.040 57,288 69,533 (12,245) (12,245) L | 03/26/2015.
98978V 10 3 |ZOETISINC 956.000 45,812 45,812 17,665 317 4,675 4,675 L | 06/21/2013.
063671 10 1 |BANK OF MONTREAL ~|A 6,197.000 349,635 349,635 278,505 15,567 (88,679) (88,679) L | 07/06/2011.
001103 12 6 |MYLAN LABORATORIES . |F. 24,200.000 1,308,494 1,308,494 283,825 (55,660) (55,660) L | 03/26/2008.
00B56G VS 1 [ALKERMES PLC.......coiiisissscssssscsssstsssssstsssssssssss s | s Fol o 11,800.000 ...936,684 936,684 778,544 158,140 158,140 L | 06/24/2015.
00B8W6 76 3 |LIBERTY GLOBALPLCA 9,000.000 381,240 381,240 104,926 (45,719) (45,719) L | 02/05/2010.
00B8W6 7B 2 |LIBERTY GLOBALPLCC 9,000.000 366,930 366,930 99,084 (38,126) (38,126) L | 03/04/2014.
00BLSO 9M 5 |PENTAIRPLC 4,558.000 225,758 225,758 169,326 5,834 (76,985) (76,985) L | 10/01/2012.
00BQRQ XQ 2 |TYCO INTERNATIONAL PLC AP s 19,000.000 ...605,910 605,910 440,928 15,086 (227,430) (227,430) L | 06/08/2011.
00BTCO M7 3 [LIBERTY LILAC GROUP A........ooiiciiiiriiiiinesirsiesisssssss s sssssissses s ssssssssssss e ssssssses s sssssss st sssssssssssessons | sovsesees F. 450.000 18,617 18,617 6,116 12,501 12,501 L | 07/02/2015.
00BTCO MD 0 [LIBERTY LILAC GROUPC -|F. 450.000 19,350 19,350 7,273 12,077 12,077 L | 07/02/2015.
00BYOD 54 4 [ALLERGAN PLC . |F. 4,684.000 1,463,750 . 1,463,750 426,121 258,042 258,042 L | 10/01/2013.
806857 10 8 |SCHLUMBERGER LTD . |F. 66,000.000 4,603,500 69.750 4,603,500 4,709,649 33,000 125,400 (1,033,560) (1,033,560) L | 06/08/2011.
999900 62 4 |AVAGO TECHNOLOGIES LTD F. 2,300.000 1,785,345 1,785,345 1,520,029 5412 265,316 265,316 L | 10/26/2015.
G0450A 10 5 |ARCH CAPITAL GROUP LTD L|F. . 4,700.000 1,025,325 1,025,325 340,523 156,555 156,555 L | 02/05/2010.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 221,510,953 XXX .221,510,953 .122,467,786 229,195 4,085,723 0 3,106,532 0 3,106,532 0 XXX XXX
9799999. Total - Common Stock. 221,510,953 XXX . .221,510,953 .122,467,786 229,195 4,085,723 0 3,106,532 0 3,106,532 0 XXX XXX
9899999. Total Common and Preferred Stock. 276,910,553 XXX v 216,910,553 | i 150,410,886 448,065 7,094,564 0 2,232,232 0 2,232,232 0 XXX XXX

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

0, the total $ value (included in Column 8) of all such issues $..........0.
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Bonds - U.S. t

912828 M4 9 |US TREASURY NOTE 1.875% 10/31/22... 11/06/2015........ CSFBAINECE.....ouveeieciseiieie e 39,429,688 40,000,000

912828 M5 6 |US TREASURY NOTE  2.250% 11/15/25... 11/06/2015 Goldman Sachs... 29,813,564 .30,000,000

0599999.  Total - BONAS = U.S. GOVEIMMENL.........cuiueiiiiteiteisetesieiseieestessess et sesssesssssetsssessesssssssesssssessssessessessssessassessnss | sesesessessesassassessessesassassessssssessessessssessessessssessessessssassessessssessassessnsansessesssssnsassessnsanes 69,243,252 70,000,000
Bonds - U.S. Special R e and Special A

130536 QR 9 | CALIFORNIA ST POLL CONTROL FIN 3.375% 07/01/25.... 07/10/2015. Bank of America Corp 1,995,000 .2,000,000 2,625

130536 QW 8 | CALIFORNIA ST POLL CONTROL FIN 3.125% 11/01/40.... 10/30/2015........ Bank of America Corp 1,500,000 ...1,500,000

3137G0  ET 2 |STACR 2015-DNA1M2 2.272% 10/25/27 04/22/2015........ CSFBAIFEC.......cvuvieeceirereieeeeeer s 11,000,000 .11,000,000

454906  AC 2 |INDIANA ST DEV FIN AUTH 1.750% 10/01/31. 09/30/2015........ Bank of America Corp 1,800,000 . ...1,800,000

544435  3X 6 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/23.........cvcevveiiiniiieeieriseineiseiesissesesiesnenes 02/06/2015........ Morgan Stanley..........coueiiiieneese e 910,958 | ..o 750,000

544435  3Y 4 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/24.. 02/06/2015........ Morgan Stanley. 913,245 750,000

544435  3Z 1 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/25.. 02/06/2015........ Morgan Stanley 3,055,700 . ...2,500,000

544435  4A 5 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/26..........cocevenrerirmriieeireeinerneiseierissesenssennes 02/06/2015........ MOrgan StanIeY ..o 1,209,230 | oo 1,000,000

544435 4B 3 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/27........ccvvuuiviiieniinsiesisisississiiesiieiienes 02/06/2015........ Morgan Stanley............c.ocuiiinrinniiniiseneas 599,165 500,000

57587A  HY 7 |MASSACHUSETTS ST HSG 4.000% 06/01/39...... 03/12/2015........ Royal Bank of Canada 6,355,774 . ...5,930,000

59334D  HY 3 |MIAMI-DADE CNTY FL W & S 5.000% 10/01/25.........cocvveerrircrrnrirnne 05/20/2015........ Jefferies & Co... 17,719,800 | wovorrveereriereniceeeieis 15,000,000

649883  H6 5 |NEW YORK ST MTGE AGY HOMEOWNER 3.500% 10/01/35........covurvirevirrireieerinniienieninesinnnes | veverneessenens 07/09/2015........ Citicorp Securities Inc........... 10,569,700 .10,000,000

771902  GA 5 |ROCHESTER MN HLTH CARE FACS RE 4.500% 11/15/38.. 03/27/2015........ Citicorp Securities Inc........... 1,226,925 . 1,050,000 | i 17,850

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSIMENES. ... vvutvursuirserssresseersssesessssseesasssesassssssases | eesessassasesesssesessassseEeesseeseE 8888488818808t 58,855,497 | ..ovvvreeieereeiias 53,780,000 20,475
Bonds - Industrial and Mi:

00183H AJ 0 |AOA2015-1177D 3.110% 12/13/29.......ccovvvviirirninianns 10/19/2015........ VAHOUS. ... 13,897,227 | oo 14,472,000 | coooverriirerereseeee 19,232

04032Y AB 5 |ARIFL2015-AA2 1.110% 11/15/18.....ccvvvcvrrvcrirns 04/15/2015........ Bank of America Corp 8,498,955 | ....oiiiid 8,500,000

05357TH  AG 5 |AVMT 2013-AVM B 3.867% 12/05/32 09/22/2015........ MOrgan StaNIEY..........c.vueviiiiieeriee e 6,556,388 26,120,000 | ..o 18,399

05367A  AG 8 |AVIATION CAPITAL GROUP 2.875% 09/17/18.......covvvvrererrrrrnns 09/14/2015........ Deutsche Bank 4,977,650 . ...5,000,000

05580P  AE 1 |BMWLT 2015-1 A4 1.340% 06/20/18.........everenrierririerirereienirerenineines 01/07/2015........ JP Morgan Securities...... 29,497,056 | ...oovorreririrriereiennes 29,500,000

07177M  AC 7 |BAXALTAINC 2.875% 06/23/20. 06/23/2015........ JP Morgan Securities...... 1,992,620

096821 AG 8 |BHP 2013-BOCAB 2.081% 08/15/26. 07/14/2015........ Jefferies & Co... 2,850,445

096821 AJ 2 |BHP2013-BOCAC 2.481% 08/15/26 01/15/2015........ CSFBAIFECE.......vevieicieiriceieecer s 2,269,313

096821 AL 7 |BHP2013-BOCAD 3.381% 08/15/26 03/20/2015........ Union Bank of Switzerland 100,031 100,000

12189L  AF 8 | BURLINGTN NORTH SANTA FE 3.450% 09/15/21 01/21/2015........ Various 12,058,774 .11,380,000

125354  AJ 9 |CGRBS 2013-VNO5D 3.703% 03/13/35.... 10/15/2015 VaTIOUS. ..o 3,836,593 ...3,885,000

12626A AA 4 |COMM 2013-THL A1 1.276% 06/08/30.. 05/29/2015.. Deutsche Bank 1,150,561 ,151,101

12632N  AE 0 [COMM 2014-KYO C  1.951% 06/11/27 02/03/2015. Goldman Sachs... 2,991,600 ...3,000,000

151020 AR 5 |CELGENE CORP  3.550% 08/15/22.........ccovvumriimriniiirerierisriinnins 08/03/2015. Deutsche Bank 9,972,900 10,000,000

161175  AK 0 |CCO SAFARIIILLC 3.579% 07/23/20 07/09/2015.. Goldman Sachs... 10,000,000 .10,000,000

161175 AL 8 |CCO SAFARIIILLC 4.464% 07/23/22 07/09/2015. Goldman Sachs... 10,000,000 10,000,000

17305E  FE 0 |CCCIT 2013-A6 A6 1.320% 09/07/18. 06/11/2015. Deutsche Bank 9,042,539 32,670

17320Q AL 3 |CGCMT 2013-375P D 3.635% 05/10/35. 10/13/2015.. Various 8,709,007 6,113

21870L AL 0 |CORE 2015-CALWD 3.979% 02/10/34 03/31/2015........ Goldman Sachs... 32,044,862 .31,200,000 26,693

22822R  AX 8 |CCl 4.174% 08/15/17 04/07/2015........ MiIZUNO SECUMHES.......vvovvverirceiieieeieie et 5,995,812 25,700,000 | oo 11,096

233851  BA 1 |DAIMLER FINANCE NA LLC 2.375% 08/01/18 07/29/2015........ Bank of America Corp 20,974,856 .20,775,000 2,741

245069 AN 9 |DEL2013-HDC C  1.931% 03/15/26........ccovvvvrerrerererrireeenisienines 05/27/2015........ Morgan Stanley..........c.oueiiniieneese e 10,003,906 | ..voovveerieririeieeis 10,000,000 8,432

26867L  AE 0 |EMD FINANCE LLC 2.400% 03/19/20 03/16/2015........ JP Morgan Securities...... 9,999,500 10,000,000

26884T AM 4 |ERAC USA FINANCE COMPANY 2.350% 10/15/19. 03/23/2015........ JP Morgan Securities...... 15,039,050 15,000,000 | .vooveveienrieeereinieirireieene 153,729

28108P  AA 4 |ESLFT 2012-A AP 3.450% 10/01/25........c.cvomreierinircrsrirerescierieiees 05/05/2015........ Royal Bank of Canada 7,816,011 | e 7,574,566 26,858

31428X AV 8 |FEDEX CORPORATION 2.700% 04/15/23 03/30/2015........ US BanK......couiiriiieieiinsieseesisiesssseseneenes 2,227,113 ...2,253,000 28,219

34530T AB 0 |FORDL2015-AA2A 0.790% 12/15/17 04/21/2015........ Citicorp Securities Inc........... 26,474,023 .26,474,232
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36192H  AA 2 |GSMS 2012-ALOH A 3.551% 04/10/34.........oovvvveernrrrrerreicieninne 11/27/2015........ VAHOUS. ..o 16,525,981

36192L  AJ 4 |GSMS 2012-SHOP C  3.633% 06/05/31 01/16/2015........ CSFBAINECE.....ouveeieciseiieie e 5,246,875

36193A AN 8 [GSMS 2013-KINGE  3.435% 12/10/27... 07/10/2015.. Wells Fargo Bank 2,880,938 g
36250W  AG 5 |GSMS 2015-590M B 3.932% 10/10/35.........cooovvvivriirirririisiiiciies 10/23/2015. Goldman Sachs... 10,165,330 .10,000,000 9,514
41284C AB 0 |HDMOT 2015-2 A2A  0.800% 01/15/19. 05/20/2015........ JP Morgan Securities...... 13,701,293 13,701,393

413875 AP 0 [HARRIS CORP 1.999% 04/27/18... 04/22/2015.. Royal Bank of Canada 10,050,900 .10,000,000

43814K  AB 7 |HAROT 2015-1 A2 0.700% 07/17/17.. 01/21/2015........ Bank of America Corp 10,571,145 10,571,697
44890W  AB 6 |HART 2015-A A2 0.680% 10/16/17 01/14/2015........ Barclays Capital...........ccocevnreernirieeereeisererenseenes 5,865,027 ...5,865,147

44890X  AE 8 |HALST 2015-AB 2.070% 02/18/20. 03/04/2015........ Bank of America Corp 8,248,461 ...8,250,000

46634G  AE 1 |JPMCC 2009-IWST C  7.693% 12/05/27 10/09/2015........ VAMIOUS. ..o 19,695,483 | ..o 16,060,000 | ooovveverrriiereeieenenan 31,091
46637E AN 3 |JPMCC 2011-PLSD D 5.736% 11/13/44.... 02/10/2015........ VAHOUS. ..ot 15,857,422 215,000,000 | ..o 24,669
46641K  AJ 2 |JPMCC 2014-FBLU C  2.331% 12/15/28.... . 02/03/2015........ Goldman Sachs... 5,002,344 ...5,000,000 6,621
47787U  AB 9 |JDOT 2015-A A2A  0.870% 02/15/18.......coovvrreeeeeirereererirerenineenas 03/03/2015........ Citicorp Securities Inc........... 9,263,474 | ..o 9,264,071

50185V  AJ 2 [LCCM 2014-909 C  4.028% 05/15/31......cvoivreririiririrircerseireresinsins 10/09/2015........ Wells Fargo Bank..........ccccccvurimiriinnicscessssssssnies 8,380,625 ...8,000,000 20,486
539830 BF 5 |LOCKHEED MARTIN CORPORATION 2.500% 11/23/20.... 11/16/2015........ JP Morgan Securities...... 14,946,150 .15,000,000

55660C AL 2 |MAD 2013-650M D 4.169% 10/12/32.......ccvvvvererniniierrins 10/08/2015........ VAHOUS. ... 16,148,698 | ..o 15,575,000 | oooevrerrrrirrirerenineererieieen 32,088
56585A  AK 8 | MARATHON PETROLEUM CORP 2.700% 12/14/18........c.ccocvrururnene 12/07/2015........ Bank of America Corp 9,992,000 10,000,000

571748  AZ 5 |MARSH & MCLENNAN COS INC 3.750% 03/14/26.. 09/09/2015........ Bank of America Corp 9,992,300 10,000,000

573284 AN 6 |MARTIN MARIETTA MATERIALS 4.250% 07/02/24............ 07/16/2015........ VMIOUS. .....vovvveiiiie ettt 3,476,536 | ..o 3,470,000 | ..o 7,158
582839 AJ 5 |MEAD JOHNSON NUTRITION CO 3.000% 11/15/20 10/29/2015........ Citicorp Securities Inc........... 9,990,200 10,000,000

60856B  AA 2 | MOLEX ELECTRONICS TECH 2.878% 04/15/20........ccccuiriiirirniiernriseeesiseiseieiessssesessesssenenens 04/02/2015........ VAHOUS. ... 12,538,550 12,500,000 600
61762L BH 5 |MSRR2013-R65B1 0.501% 04/26/53 04/21/2015........ JP Morgan Securities...... 18,027,578 | ..o 21,501,398 8,130
61763Q AN 1 |MSC 2014-CPTE 3.560% 07/13/29... 10/27/2015........ Morgan Stanley. 3,642,125 ...3,600,000 8,940
61764B  AG 8 |MSC 2014-150E AS  4.012% 09/09/24, 10/08/2015........ Various 11,606,836 .11,000,000 | . 26,858
655844 BG 2 |NORFOLK SOUTHERN CORP = 3.250% 12/01/21......oomiviriierrirerneieierneiceieeieesessesessseeeneees 11/18/2015........ WEllS Fargo BanK...........cc.cureeerniiencieeieeseesseesesesssessesesenenes 20,097,800 | .oovverrirrerrierieenes 20,000,000 | .oooverrerieierieieeeereis 310,556
655844  BJ 6 |NORFOLK SOUTHERN CORP = 3.000% 04/01/22.........ccovevumiiiniiniiiciiiiciissssissieieesins 09/30/2015........ WEllS Fargo Bank...........c.cviieiriiiieiiciesieeniseesssissesesiesssssee s 773,272 775,000 258
68275C AC 2 |FB2005-1 A3 5.278% 08/10/35 09/18/2015........ VaMIOUS. ..o 4,127,828 23,500,000 | ..o 11,802
73329B  AC 0 |[PILOT 2015-1 A2 0.790% 11/21/17 ..oovorricrnincerireeieeienee 05/13/2015........ Barclays Capital...........coceeirreeeniieierncscirererineines TITLBAT | e 7,772,537

74932Q AA 8 |RBSCF 2013-GSP A 3.961% 01/13/32 05/27/2015........ VMIOUS. ....vovvreiaiieie ittt 21,115,089 .19,627,000 2,857
756109 AM 6 |REALTY INCOME CORP  2.000% 01/31/18........cviiereerierriiiireriseisesesie s essssenenenes 06/16/2015........ WElS Fargo Bank...........cc.cvveeeeiiierciseieeseesssissesesssessssesenenes 5,028,100 ...5,000,000 38,611
78447R  AA 5 |SLMA 2013-A AT 0.931% 08/15/22.......covuermviiiinririiririnercissieresineins 11/12/2015 Bank of America Corp 2,389,683 2,396,797 | oo 53
78470N  AA 4 |SOFI2015-D A1 1.739% 10/25/36. 11/13/2015.. Goldman Sachs... 20,000,000 .20,000,000

790849  AM 5 | ST JUDE MEDICAL INC = 2.800% 09/15/20.........ccmumrmrerriirieniiererinsicesssieesenssessesssseessesssesenens 09/14/2015. Bank of America Corp 9,995,400 10,000,000

832696 AH 1 |JM SMUCKER CO 3.000% 03/15/22.. 03/12/2015. Bank of America Corp 6,968,990

86803V AB 5 |STAT 2015-1A A2  0.990% 06/15/18... 06/18/2015.. CSFBdirect.... 2,499,947

928668 AL 6 | VOLKSWAGEN GROUP AMERICA 0.848% 05/22/18. 09/29/2015. Bank of America Corp 4,838,900

94988L AG 7 |WFCM2013-120BB 2.800% 03/18/28 03/26/2015. WEellS Fargo Bank............cocuvriiiiiiicinieeseesssesessesssssneenes 8,045,469

94988L AJ 1 |WFCM2013-120BC 2.800% 03/18/28 05/07/2015.. Various 7,613,196 7,725,000 9,098
981610  AB 3 | WOART 2015-A A2A  0.790% O7/16/18......cvvmivmieriireriiieiesissssie et sssenes 02/25/2015........ Bank of America Corp 8,946,394 ...8,947,144

982526 AQ 8 |WRIGLEY WM. JRCO 3.375% 10/21/20 12/08/2015........ Barclays Capital 14,352,517 .13,738,000 20,334
111013 AM 0 | BRITISH SKY BROADCASTING 2.625% 09/16/1 s F 02/11/2015........ Various . 8,056,940 ...8,000,000 |. 88,083
45763P  AE 6 | INMARSAT FINANCE PLC  4.875% 05/15/22...........cocovvvvirerrnran F 03/27/2015........ CSFBAIFEC.......coveievcreeiesereeeerenes 2,052,431 | v 2,055,000 | cooocerriirririernennan 37,846
62854A  AA 2 [MYLANNV 3.000% 12/15/18. F 12/07/2015........ Barclays Capital...........cocevrreerniieiiricseererneenes 5,003,550 ...5,000,000 417
709629 AN 9 | PENTAIR FINANCE SA  3.625% 09/15/20. . F 09/09/2015........ JP Morgan Securities...... 9,989,100 .10,000,000

714264  AH 1 |PERNOD-RICARD SA  4.250% 07/15/22.......cccovvoviiniririniniins F 09/30/2015........ HSBC Securities.........ccoonrrernnines 1,766,164 | oo 1,700,000 | oo s 16,056
3899999. Total - Bonds - INAUSEHIAl @NA MISCEIANEOUS................ccvivieeiiriieeieteieieeeteeeete ettt ee et ess e s eee s s ieseseses evaetesesesssesssssesesessssesseesetesesasssesssesetesesassseeseaet et s aseasssesesesssassasssesssssassssasasassesnnes ...692,225,680 | ..ocvviee 684,381,083 | ...oocvvreieiceeeen 1,283,983
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8399997, TOtAl = BONMS = PaAM 3. ..ottt E 88 E o0 e R R e fEeEfoEEeEE£EE SRR EHEE e E e ESEE£EE L E R £EEEEEf£EE SR EE 4L E R L E £ EEE £ E LR fEEE R L E LR EEeEE LR L f LR E e E AL E R EEEE LS ehE SRR ek R oLt eE Rt eEben sttt | ehsentene et 820,324,429 | oo 808,161,083

8399998. Total - BONAS = SUMMANY HEM fTOM PAM B.........eiuitiiiriiteissseieesesss st esssssssessss s sss e essass e ens et ese s et see1es eee8seeEaee o088 8108848848080 E 8408048140808 L8481 E 840 E 481408 E 84080841848 E 1084401408 40E 1oL E 1808400848084 E 001404 E 408 E e ee b b es o2t eeEee s e b s en b en bttt n st nsans | ebsnstanssssanssen st ansnes 262,768,241 ...259,216,793

8399999. Total - Bonds, 1,083,092,670 ....1,067,377,876

Common Stocks - Industrial and Miscell

00206R 10 2 |AT&TINC 07/27/2015........ State Street Bank.. 77,193.000 1,237,475 XXX

013817 10 1 |ALCOAINC 12/21/2015.. State Street Bank.. 32,800.000 305,689 XXX

23331A 10 9 [DRHORTON INC 09/29/2015........ State Street Bank.. 63,500.000 1,850,581 XXX

256746 10 8 | DOLLAR TREE INC.......cooiiiiiiieineireieinsieseeieeeeie s sesessenees 07/07/2015........ State Street Bank.. 3,055.000 244,644 XXX

30303M 10 2 |FACEBOOKINCA.................. 10/26/2015........ State Street Bank.. 11,200.000 1,156,710 XXX

339041 10 5 |FLEETCOR TECHNOLOGIES INC........cooiiiiiiieiniieieiniireiesissiesisessssssiesssssssesessssssssesssesssssns | osssenesessnes 10/26/2015........ State Street Bank. 700.000 103,091 XXX

413875 10 5 |HARRIS CORP. 05/29/2015........ State Street Bank...........cocviciirinineceecne 912.000 99,324 XXX

46609 10 6 |J ALEXANDER'S HOLDINGS 09/29/2015........ Spin Off...eoieiinns 2.000 .13 XXX

53578A 10 8 [LINKEDIN CORP - A......coiiiiieiiieieieeerieies et 10/26/2015........ State Street Bank. 3,400.000 717,835 XXX

55261F 10 4 | M&T BANK CORPORATION. 11/02/2015........ State Street Bank.. 4,873.820 398,853 XXX

742718 10 9 |PROCTER & GAMBLE CO.... 12/21/2015........ State Street Bank.. 900.000 70,696 XXX

83416T 10 0 |SOLARCITY CORP........cccrvrrrrnce 12/21/2015........ State Street Bank...........ccocvieiriiriinine e 3,000.000 169,698 XXX

844741 10 8 | SOUTHWEST AIRLINES 06/24/2015........ State Street Bank 40,300.000 1,387,231 XXX

87165B 10 3 | SYNCHRONY FINANCIAL 11/17/12015........ Tax Free Exchange... 11,635.000 213,483 XXX

872275 10 2 | TCF FINANCIAL CORP.......cooirimirreieieiisissisisisssiesesssnens 09/30/2015........ State Street Bank. ..o 54,500.000 818,331 XXX

89055F 10 3 [ TOPBUILD CORP.......cveiieiiiciiieieiei st enssnees 07/01/2015........ Spin Off....vvvinee 1,800.000 24113 XXX

90385D 10 7 | ULTIMATE SOFTWARE GROUP INC...... 10/26/2015........ State Street Bank..........ccovvivciieeinceeeene 3,500.000 681,465 XXX

983134 10 7 |WYNN RESORTS LTD......evuurrimriirierinirtiiesnissiensesessesensenns 12/21/2015........ State Street Bank 10,000.000 649,800 XXX

98954M 10 1 |ZILLOW GROUP INC A......ooiiiriieieireieisriereciseesienees 03/26/2015........ State Street Bank.. 2,200.000 69,533 XXX

001103 12 6 |MYLAN LABORATORIES..... F 03/02/2015........ State Street Bank.. 24,200.000 283,825 XXX
00B56G VS 1 [ALKERMES PLC........ccosiiiieieieiveieie s F 06/24/2015........ State Street Bank. 11,800.000 778,544 XXX
00BTCO M7 3 |LIBERTY LILAC GROUP A......c..cvviiiriiiisiisiiecisisiesisesieneas F 07/02/2015........ Spin Off.. 450.000 6,116 XXX
00BTCO MD 0 [LIBERTY LILAC GROUP C............... F 07/02/2015........ Spin Off.. . 450.000 7,273 XXX

999900 62 4 |AVAGO TECHNOLOGIES LTD.......ccccuc.. F 10/26/2015........ State Street Bank........coiiii 12,300.000 1,520,029 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous 12,794,352 XXX | 0
9799997. Total - Common Stocks - Part 3. 12,794,352 XXX e 0
9799998. Total - Common Stocks - Summary Item from Part 5..........cccccouiiiiiiiiiniisniinnins 2,851,825 XXX

9799999. Total - Common Stocks. 15,646,177 XXX 0
9899999. Total - Preferred and Common Stocks.......... 15,646,177 XXX ] 0
9999999, Total - BoNdS, Preferred @Na COMMON SOCKS...........ocoiiiieieiieieeeiccietee ettt st sstes et esesaseessseassesesastes  essssesesasssessossesesesssseas s s esesesasasees s s esesesasseeesseses et et seseees e s eses s s esesessseeeesss e s et esseseses e sese b s snees s e s et et s s e e e s et e s et et s aee et enseseteb s antesensntete oesetetassssssessnsntetanssessessnsesesenansensnesntes | enesesisens 1,098,738,847 XXX 1,414,532
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el 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 B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
912828 B4 1 |USTREASURY NOTE 0.375% 01/31/16.........ccooooerveveriinnnnnnne | .. | 03/30/2015. | Barclays Capital v 1,001,094 | 1,000,000 | ........1,000,100 | ........... 1,000,054 (12) (12) oo | e 1,000,041 | oo [ e 1,052 | ..o 1,052 | ......... 2,486 | 01/31/2016.
912828 MW 7 [US TREASURY NOTE 2.500% 03/31/15.... <o | 03/31/2015. | MAUFLY.......oovvveveeriiireieeriiceiieriissiieneissiseniiies | oo | coveesiens 795,000 | ........... 795,000 794,809 191 191 795,000 0 9,938 |03/31/2015.
912828 PM 6 |US TREASURY NOTE 2.125% 12/31/15.... < 09/01/2015. [ VAFIOUS.........covurieriiiiiiiciicsiesiesissississiesissienns [ coenissiesiesiiesienes | coiiens 50,326,397 |....... 50,000,000 |... 50,002,448 (2,847) (2,847) | e | v 49,999,601 | ....cvvuricrns [ o 326,796 |........ 326,796 | .....706,526 | 12/31/2015.
912828 QX 1 |USTREASURY NOTE 1.500% 07/31/16.... .. | 04/21/2015. | Barclays Capital............ccccocorrurreeimreiierisnciieciienins | o | e 11,158,984 |....... 11,000,000 |.......11,457,188 1,181,977 (35,039) (35,039) 1,146,938 12,047 | .....119,420 | 07/31/2016.
912828 RE 2 |US TREASURY NOTE 1.500% 08/31/18 . | 02/06/2015. | Barclays Capital ween1,117,617 1 ......1,100,000 ,105,500 1,104,117 (115) (115) 11,104,002 13,615 08/31/2018.
912828 SE 1 |US TREASURY NOTE 0.250% 02/15/15.... .|| 02/15/2015. | Maturity. orrr 1,750,000 | e 1,750,000 1,738,379 | ... 1,749,502 498 498 .1,750,000 0 02/15/2015.
912828 TS 9 |US TREASURY NOTE 0.625% 09/30/17........ccccocesvvevsricnnnennee | .. | 04/09/2015. | Goldman Sachs 22,493,848 | ... 2,500,000 | ........2,488,281 2,493,449 646 646 .2,494,094 (247) (247) 8,239 | 09/30/2017.
0599999. Total - BONAS = U.S. GOVEINMENL. ...tttk £ e £8s fheheeE e E 884 £ £ 88 E 88ttt nntes | brnra 68,642,940 |....... 68,145,000 |.......68,593,124 | ......... 68,326,356 0 (36,678) 0 [ (36,678) | ....cooouunnn 0 8,289,676 |................ 0. 353,263 |........ 353,263 | .....856,181 XXX
Bonds - U.S. States, Territories and P
882721 MZ 3 |TEXASST 0.030% 12/01/36 ..| 01/07/2015. | Goldman Sachs 33,435,000 33,435,000 33,435,000 33,435,000 0 33,435,000 0 12/01/2036.
882722 6L 0 |TEXASST 0.050% 12/01/42 .. 1 01/07/2015. | Goldman Sachs...........ccccoeruriienrioniiiniicnicnninrinsinsinns [ cvenineisensenisenieenes | criens 31,900,000 |....... 31,900,000 |....... 31,900,000 | ......... 31,900,000 0 [eooonvnrecnens | v, 31,900,000 0 12/01/2042.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........rrvuuuuirriiiisrisiiessiiiiiiis v s s s s | o 65,335,000 |....... 65,335,000 |....... 65,335,000 | ......... 65,335,000 0 0 0 0 0 ... 65,335,000 0 0 0 XXX
Bonds - U.S. Special Revenue and Special A
01030R ET 5 [ALABAMAHSG FIN SF  5.500% 10/01/37... .. 10/01/2015. | Call  100.0000. ........1,050,000 1,050,000 | ........1,076,456 | ........... 1,053,904 |....ccoooveviis (3,904) | ..o | e 1,050,000 0. 38,638 | 10/01/2037.
01030R GB 2 [ALABAMAHSGFIN SF  5.500% 10/01/38... .| 10/01/2015.|Call ~ 100.0000 . .495,000 .495,000 526,591 498,741 (3,741) 495,000 0| . 20,350 | 10/01/2038.
20775B N8 5 |CONN ST HSG FIN AUTH HSG MTG 4.000% 11/15/32. .| 12/03/2015. | Call  100.0000. .rr....1,295,000 1,295,000 | ........1,378,515 | ........... 1,362,118 | ..o e BT 8) | [ (67,118) | oo | e 1,295,000 0 35,343 | 11/15/2032.
20775F CG 0 |CONNECTICUT ST HSG FIN AUTH SF 4.500% 06/01/26. .| 12/01/2015. | Call  100.0000. e 1,065,000 | ........ 1,055,000 1,111,210 | ..o 1,089,657 [ ..o | v (34,657) (34,657) | ..o | e 1,055,000 0 35,213 | 06/01/2026.
3137AA  4X 8 |FHMS 2011-K013 X110 0.774% 01/25/21 .. | 12/01/2015. | Paydown ceeenenn 111,395 449,814 | oo [ (449,814) [ ..o [ e (449,814) 0 98,598 | 01/25/2021.
3137AD  TK 3 |FHMS 2011-K014 X110  1.391% 04/25/21.. cee | oo [ 1200112015, [ PAYAOWN.......oooeeeieiiciiceiiniiseiesissssesssines [ cevineiienissssienines | coossssssssssnsssinns | cosssissssssssssnsssns | sovsnniens 576,702 414,330 | .o [ (414,330) [ oo [ s (414,330) 0 ... 69,707 | 04/25/2021.
3137AK KD 2 |FHMS 2012-K705 X110 1.875% 09/25/18. .| 12/01/2015. | Paydown 206,986 118,565 118,565) | cvveoevevrvireies [ e (118,565) 0| . 21,968 | 09/25/2018.
3137AL  6W 4 |FHMS 2012-K706 X110 1.706% 10/25/18.. .| 12/01/2015. | Paydown 52,155 (52,155) (52,155) 0 9,053 | 10/25/2018.
3137B1 BT 8 |FHMS 2013-K026 X110 1.164% 11/25/22.. .| 12/01/2015. | Paydown 93,762 (93,762) (93,762) 0 8,914 | 11/25/2022.
3137B6 ZN 4 |FHMS 2014-K714 X110  0.867% 10/25/20.. wo | | 12/01/2015. | Paydown ceeennn 194,593 166,763 | ..o | s (166,763) [ ... [ e (166,763) (] I 19,788 | 10/25/2020.
3137B7 N2 1 |FHMS 2014-K036 X110 0.935% 10/25/23..........cccovoocvvieeriiccnens 1| 1210172015, | PAYAOWN........oooviicriiricriesiiesiieseiseiieseisniins | covsisenisinsssesesiins | cosssssssssssssnsssans | sonssssssssnsssnnness | oenevsenes 117,756 107,503 | oo [ e (107,503) [ .ooovviecies [ s (107,503) 0 9,640 | 10/25/2023.
31392C MS 0 |FNW2002-W12A 6.335% 02/25/42 .| 12/01/2015. | Paydown 9,474 9,474 9,957 9,626 (152) (152) 9,474 0 344 | 02/25/2042.
45506A EK 3 |INDIANA ST HSG & CMNTY DEV 4.500% 12/01/27.. .1 12/01/2015. | Call  100.0000...........coueurmeerrrirnriiniiissiissriisniens | o | e 985,000 | ........... 985,000 | .......1,059,417 | .......... 1,083,450 | ..o | e (48,450) | ..o [ e (48,450) 985,000 0 32,963 | 12/01/2027.
544435 XE 5 [LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/19. .| 08/03/2015. | Goldman Sachs 3,788,730 | ... 3,665,000 3,965,273 3,853,913 | oo | i (81,877) (81,877) | oo | eeveveenas 3,772,037 | oo | e 16,694 | ....... 16,694 | .....132,856 | 05/15/2019.
60416Q FS 8 |MINNESOTA ST HSG FIN AGY 4.250% 07/01/35 .1 12/01/2015.| Call  100.0000...........cooerveermrernriinmriisniesnrinniens | o | e 450,000 | ........... 450,000 | ...........480,542 467,342 | oo | s (17,342) | oo [ e (17,342) 450,000 0. 18,291 | 07/01/2035.
60637B DV 9 [MISSOURI ST HSG DEV COMMN 4.000% 11/01/41..................... .| 11/01/2015. | Call  100.0000...........coumurriercreiceiierisssiiseriinniins | e | e 380,000 | ........... 380,000 | ........... 417,947 414,034 | oo [ (34,034) (34,034) 380,000 0 9,283 | 11/01/2041.
61212R A6 3 |MONTANA STBRD HSG 5.500% 12/01/37.... .. 12/01/2015. | Call  100.0000. .866,606 823,076 (8,076) (8,076) 815,000 0 33,275 | 12/01/2037.
61212R  ZE 9 [MONTANASTBRD HSG 5.500% 06/01/37.... .| 12/01/2015. | Call  100.0000. . cerennn 190,318 753,385 (8,385) (8,385) 745,000 0. 30,388 | 06/01/2037.
64469D JD 4 [NEW HAMPSHIRE STHSG 6.750% 07/01/39.... ..| 12/01/2015. | Call  100.0000, 285,000 285,000 299,247 299,880 [ ...ovvrvrrierienns | e (14,880) | o [ (14,880) 285,000 0| . 21,797 | 07/01/2039.
647200 FM 1 |[NEW MEXICO MTG FIN AGY 5.500% 07/01/36.... ... | .. | 03/26/2015. | Call ~ 101.8427 906,400 | ........... 890,000 952,300 915,635 (9,235) 906,400 0. 35,124 | 07/01/2036.
647200 PY 4 |NEW MEXICO MTG FIN AGY 5.750% 07/01/38..........cccooocmereunnc .. 07/01/2015. | Call  100.0000. 555,000 555,000 598,013 565,714 | ..o | e (10,714) | [ (10,714) 555,000 () I 23,288 | 07/01/2038.
658909 BF 2 |NORTH DAKOTA ST HSG FIN AGY 4.500% 07/01/41.. .. | 04/01/2015.|Call ~ 100.0000 355,000 .375,753 365,967 | .oooverererierns | eerrene(10,967) [ o | e (10,967) 355,000 0 9,956 | 07/01/2041.
83755G 3G 0 |SOUTH DAKOTAHSG 5.500% 11/01/36 .| 06/18/2015. | Call  100.0000. . 415,000 cevven. 440,083 418,185 (3,185) 415,000 (V) I 14,392 | 11/01/2036.
83756C AM 7 |SOUTH DAKOTA HSG DEV AUTH 4.500% 05/01/31 .| 06/18/2015. | Call  100.0000. 235,000 235,000 251,434 247,808 | ...ooovvverceriiens | e (12,808) | o [ i (12,808) 235,000 0 | 6,668 |05/01/2031.
93978T LQ 0 |WASHINGTON STHSG 4.400% 06/01/40 o[- 12/0172015. | Call  100.0000..........ccouerrveeriirniiisiiisniisesiisniens | e | ceveeneens 180,000 | ........... 180,000 | ........... 185,580 182,167 (2,167) (2,167) 180,000 0 5,940 | 06/01/2040.
95662M UT 5 |WEST VIRGINIA STHSG  5.750% 05/01/37......ccocciiieiiiiniiinac .. | 11/01/2015. | Call __100.0000. 890,000 890,000 | ........... 951,837 896,885 | ..o [ v (6,885) (6,885) 890,000 0] . 32,775 | 05/01/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS............ccicuiiriiiiiiiiins ot | coseans 14,889,604 |....... 14,749,474 |...... 17,733,571 | ......... 16,654,379 | .coooovvrennne 0[..(1,781469) ] ...occoovvvnnns 0...(1,781,469)|................. [ 14,872,911 | .o 0. 16,694 | ......... 16,694 | .....774,552 XXX

Bonds - Industrial and Mi:

037389 AV 5 |AONCORP 3.500% 09/30/15, |..‘09/30/2015. MaLURIY...cooeoc s [ o [ e 17,825,000 |....... 17,825,000 |....... 18,878,636 | ......... 18,137,706 | ....vvoerviennene | ....... (312,706)‘ ..................... ‘ ......... (312,706)‘ ............................. 17,825,000 0 [ .....623,875 | 09/30/2015.
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055298 AC 3 [BBCMS 2013-TYSN A2 3.756% 09/05/32. .| 03/17/2015. | Wells Fargo Bank 16,776,042 15,690,000 16,630,632 16,615,199 (33,501) (33,501) 16,581,699 194,343 |....... 194,343 | .....178,441 | 09/05/2032.
05533D FT 8 |BCAP 2010-RR7 14A1  2.684% 07/26/35.... .| 12/01/2015. | Paydown 1,616,729 | 1,616,729 1,620,731 [ .o [ v (4,003) (4,003) 1,616,729 0| . 21,949 | 07/26/2035.
05542G AL 2 |BCAP 2013-RR23A1 3.000% 03/26/36. .| 12/01/2015. | Paydown crern4,885,056 | ........ 4,885,056 ....4,944,820 (59,765) (59,765) 4,885,056 0. 75,759 | 03/26/2036.
05542X AJ 0 |BCAP LLC TRUST 2013-RR11 3A1 4.000% 11/26/35. .. | 12/01/2015. | Paydown c00ee3,709,520 | ........3,709,520 3,767,924 | ..o | v (58,403) (58,403) . .3,709,520 0| e 80,927 | 11/26/2035.
05542X AS 0 |BCAP LLC TRUST 2013-RR11 5A1 0.371% 07/26/36. .. | 12/25/2015. | Paydown v 1,848,342 | L 1,848,342 ....1,788,444 59,898 59,898 .1,848,342 0 3,206 | 07/26/2036.
05543A AA 8 [BCAP 2014-RR11A1 2.658% 03/26/35.. . | 12/01/2015. | Paydown cereen 3,115,981 ..3,115,981 3,243,303 | oo | s (127,322) | cooooevinriecis | v (127,322)] .. .3,115,981 0 |.....45,508 | 03/26/2035.
05604F AN 5 [BWAY 2013-1515D 3.633% 03/10/33 .|| 05/13/2015. | CSFBdirect coeeen 1,745,794 ....1,556,615 9,583 9,583 7,566,197 | oo | e 179,59 |........ 179,59 | .....132,810 | 03/10/2033.
058498 AR 7 [BALL CORP 5.000% 03/15/22. .. | 02/06/2015. | CSFBdirect 5,200,000 5,146,184 | ......oovvivcrces | e (1,796) (1,796) .5,144,388 55,612 55,612 | .....101,389 |03/15/2022.
05947N  JW 5 |BALL 2006-277A PAA  5.100% 10/10/45.........cccocevvriirrirrirrinnns .. | 10/01/2015. | Paydown 003,805,000 3,916,071 | oo | s (T11,071) [ oo [ (111,071 | oo .3,805,000 0]...163,869 |10/10/2045.
05955R AA 2 [BALL 2009-FDG A 5.204% 01/25/42. < | 1210172015, | PAYAOWN........oooriicceciesenecisseseiinenes | e | coveeneens 487,613 508,927 | ..oovveereirecies | v (21,314) (21,314) 487,613 0. 13,868 | 01/25/2042.
07274E AD 5 |BAYERUSFINANCELLC 2.375% 10/08/19.. < 02/05/2015. | VAIOUS........ooooevierrieeeiiieeriesreiiesiisssseesissssssesisassies | oersssssssesisssssens | cevee 35,770,000 ..34,948,014 873 VA< T [ I 34,948,887 821,113 |........ 821,113 |. 10/08/2019.
07387A GH 2 |BSARM 2005-12 25A1 1.786% 05/25/53 .| 12/01/2015. | Paydown 281,707 317,217 (35,510) (35,510) 281,707 0 | 6,403 | 05/25/2053.
12624W  AA 8 |COMM 2012-MVP A 2.136% 11/17/26.... .| 12/17/2015. | Paydown weerr 1,963,975 R 1,965,69 |. (1,720) | oo | e 1,963,975 0. 36,441 | 11/17/2026.
12625C AN 3 |[COMM 2013-WWP D  3.898% 03/10/31... 1| 03/23/2015. [ VANIOUS........ocovurierieiirinrierissiesissiesississiesiensinns [ coesiesiesiesienienes | evivens 30,792,383 |....... 30,000,000 |.......29,284,666 9,305,050 |. .......14,666 29,319,716 1,472,667 |....1,472,667 | .....342,690 |03/10/2031.
12625H AB 8 |CNH2013-B A2 0.440% 10/17/16... .. | 03/15/2015. | Paydown 3,967,478 3,967,478 3,968,102 ({72 O [ 3,967,478 0 2,956 | 10/17/2016.
126673 2M 3 |CWL 2005-7 MV6  1.222% 11/25/35. . | 12/25/2015. | Paydown ..2,675,818 59,350 (59,350) 0 |.....23,458 | 11/25/2035.
13056L AB 5 |CRART 2014-3A2 0.630% 06/15/17... < | 1211512015, | PAYAOWN........ooooeciirecciecesciesineissinenins | ceveviesisssesisnisnnes | e 11,631,608 |....... 11,631,608 |......11,630,821 | ........ 11,631,066 542 542 | | e 11,631,608 0. 45,604 | 06/15/2017.
144531 BE 9 |CARR2005-NC1M4 1.364% 02/25/45... .| 08/31/2015. | Wells Fargo Bank 3,315,525 | 6,467,345 410,404 0 410,404 ..2,905,121 |.....2,905,121 | ....... 53,788 | 02/25/2045.
144531 EW 6 |CARR2006-NC1A3 0.632% 01/25/36.... .. | 12/25/2015. | Paydown ........6,828,965 | ........ 6,828,965 | .. ,416,968 6,549,855 | .....coovoieriieens | e 279,110 279,110 | e | e 6,828,965 0. 15,208 | 01/25/2036.
161571 FL 3 |CHAIT 2012-A5 A5 0.590% 08/15/17.. <. | 08/15/2015. | PAYAOWN........oooiecriiiriiiceieriseieseseiesiinnnins | cereseesiissssissiienes | e 13,500,000 |....... 13,500,000 |....... 13,517,813 13,510,431 | o [ (10,431) | oo [ e (10,431) | oo | v 13,500,000 0. 53,100 | 08/15/2017.
17305 CX 1 |CCCIT 2005-A9 A9 5.100% 11/20/17.. o | 1172072015, | PAYAOWN......oocvevarienrriirceiieneiiesiseseisesssessisessieness | soersssesseesssssessins | covees 13,750,000 13,750,000 14,576,074 ..14,303,094 (553,094) (553,094) 3,750,000 0 |...701,250 | 11/20/2017.
17319W  AA 7 |CGCMT 2013-SMP A 2.110% 01/12/18.. .| 06/19/2015. | Deutsche Bank. 8,688,303 8,701,898 (23,134) (23,134) 8,678,764 | ..o | s 9,539 | ... 9,539 | .....101,968 |01/12/2018.
17319W  AA 7 |CGCMT 2013-SMP A 2.110% 01/12/18.. < | 06/01/2015. | PAYAOWN.......ccvoumrieeriiicriiereiicsiieseisesiieseiseniieneies. | oereisesiissssisessiens | ceveeniens 146,633 | ........... 146,633 148,887 (2,255) (2,255) 146,633 0 904 | 01/12/2018.
177767 AJ 1 |JPMCC 2011-CCHP C  4.250% 07/15/28. . |- | 09/15/2015. | Paydown e B TILT36 | 4711736 | .. 11,736 | .........4,712,058 (322) (7.7} (SO I 4,711,736 0] ...152,412 | 07/15/2028.
20047P  AH 0 [COMM 2005-LP5AJ  5.046% 05/10/43...........cccoooovvrircricrrris .| 05/01/2015. | Paydown ........5,000,000 | ........ 5,000,000 | ........4,652,148 | ...........4,977,263 22,737 22,737 | oo | v 5,000,000 0 ... 76,666 | 05/10/2043.
25459H AN 5 |DIRECTV HOLDINGS 3.550% 03/15/15. | [ 03/15/2015. | MAIUFIY.......ooovvviiiciiciiciiciiciieiieiieeiesiesieiiesies | sevesissississisninns | oo 15,000,000 |....... 15,000,000 |.......14,894,800 6,008 6,008 0 |....266,250 | 03/15/2015.
25470D AB 5 |DISCOVERY COMMUNICATIONS INC 3.700% 06/01/15.. .| 03/31/2015. | Call  100.0000. 5,306,000 | ........ 5,306,000 | ........5,357,415 | ..........5310,428 | ...ccccovvvvirrics | coriienes (4,428) (4,428) | ... | 2000000005,306,000 | oo i | 0| 96,056 | 06/01/2015.
28108P AA 4 |ESLFT 2012-AAP  3.450% 10/01/25 .| 10/01/2015. | Paydown 2,624,201 | ........ 2,624,201 | .......2,645,892 2,632,265 (8,064) (8,084) | ..o | eereeenni2,824,201 | oo | e [0 [ s 58,283 | 10/01/2025.
30225A AE 3 |ESA2013-ESFL X1FLIO 0.000% 12/05/31 .| .- | 12/05/2015. | Paydown 3,904,688 30,462 (30,462) (30,462) 12/05/2031.
36161R  AD 1 |GFCM2003-1 A4  5.254% 05/12/35........ccooomrremrirnriccriinniies .| 07/01/2015. | Paydown we1,023511 | 1,023,511 | ........1,088,302 | .........1,037,198 | .coooovcriiiiiccans | s (13,687) | ..o [ e (13,687) | ..o | erreeen 1,023,511 | i | i | evrecennieen0 | s 56,695 | 05/12/2035.
36192P  AF 3 [GSMS 2012-GCJO A2  1.762% 11/10/45. .. | 06/19/2015. | Citicorp SecUrities INC...........cc.ccveriverieriiniiiniiiniiiniinns v e 12,591,309 |....... 12,500,000 |.......12,589,844 | .........12,586,435 | .....cccccovvmrcuns | vrrrnnns (16,010) | v [ e (16,010) | .o . .....124,197 | 11/10/2045.
36249K AC 4 [GSMS 2010-C1 A2 4.592% 08/10/43 .| 03/11/2015. | Goldman Sachs e 1,965,140 | Lo 7,192,000 ..7,905,988 | ... (23,767) (23,767) | ..o | eveeeeena 1,793,226 | o | 171,914 {71,914 | L 96,325 | 08/10/2043.
362631 AB 9 |GSR 2006-OA12A1 0.612% 08/25/46. .. | 12/25/2015. | Paydown 3,265,788 | ....... 3,265,788 ..3,122,910 3,194,003 | .o | i 71786 | .o FURORONY & 1y £ - T EO 3,265,788 | ..o | e | 0 [ 6,191 | 08/25/2046.
44923Q AF 1 |HYUNDAI CAPITAL AMERICA 1.875% 08/09/1 . | .. | 03/16/2015. | Mitsubishi Bank of Japan 3,027,660 | ........ 3,000,000 | .. ,998,260 2,999,034 125 125 2,999,159 | .o | 28,501 | ......... 28,501 | ....... 34,375 | 08/09/2016.
44923Q AG 9 |HYUNDAI CAPITAL AMERICA 2.875% 08/09/18..........ccoccvcveunncce .| 03/16/2015. | Mitsubishi Bank of Japan. 2,050,220 | ........ 2,000,000 | ........1,994,000 | ...........1,995,551 251 251 [ | i 1,995,802 | ..o | e 54,418 | ... 54,418 | ... 35,139 | 08/09/2018.
46640A AA 4 |JPMCC 2013-JWRZ A 0.962% 04/15/30. .| 06/15/2015. | Paydown 33,540,000 33,540,000 |.......33,536,213 33,539,010 990 990 33,540,000 04/15/2030.
46641K  AJ 2 |JPMCC 2014-FBLUC 2.331% 12/15/28.. .| .. | 06/02/2015. | Wells Fargo Bank 8,560,688 | ........ 8,550,000 8,561,914 | ..o [ e (4,991) (4,991) | oo | e 8,556,924 12/15/2028.
47787B  AD 7 |JDOT 2012-A A4 0.990% 06/15/18........ccovvivirniiriiriinniniiniiins .. | 06/15/2015. | Paydown errren 1,600,000 | .......7,500,000 7,499,781 219 219 .7,500,000 06/15/2018.
493268 AP 1 |KSLT 1999-AA2 0.656% 12/27/29 .| 12/27/2015. | Paydown v 1,125,545 | L 1,125,545 1,101,974 23,571 23,571 . 11,125,545 12/127/2029.
553514 AA 8 |MSBAM 2012-CKSV A1 2.117% 10/15/30......cccormrrvereriiarrieniens .. | 04/09/2015. | JP MOrgan SECUMHES.............cocrvueereurerieereirenirenes | coeeeieesiieseiinesiiees | coveeniens 848,461 | ........... 847,468 837,140 837,314 296 296 837,610 10/15/2030.
553514 AA 8 |MSBAM 2012-CKSV A1 2.117% 10/15/30.. .| 04/01/2015. | Paydown 32,792 | oo 32,792 | oo 32,392 32,399 393 393 32,792 10/15/2030.
576433 UF 1 |MARM 2004-13 3A1  2.772% 02/21/54 .| .. | 12/01/2015. | Paydown 554,153 554,153 539,498 595,322 [ ..ovvvecriiecris | e (41,170) | oo [ e (41,170) 554,153 02/21/2054.
57643L GJ 9 |MABS 2005-NC1 M4  1.562% 09/25/41........cccovvvviviiririirris .. | 12/25/2015. | Paydown/Return of Capital 99,895 | ............. 99,895 | ............. 58,206 58,206 0 09/25/2041.
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58405U AF 9 [MEDCO HEALTH SOLUTIONS INC 2.750% 09/15/15. . | 09/15/2015. | Maturity ..9,515,000 ..9,515,000 9,472,278 9,507,917 |. 7,083 .9,515,000 0 |...261,663 | 09/15/2015.
61761X AA 6 [MSC2013-WLSRA 2.695% 01/11/32 .| 03/25/2015. | Wells Fargo Bank.............ccc..coevuvrrinnriinneineciinecinens | v | s 15,096,347 |....... 14,670,000 |.......14,704,250 4,699,015 |. (1,846) . 4,697,168 | ...ooovvevveens | e 399,179 |........ 399,179 | .....130,687 |01/11/2032.
65476L AD 3 [NALT 2012-B A4 0.740% 09/17/18. .. | 04/15/2015. | PAYAOWN........oouiecriiriicniieriissiieniseisesiisniins | cevesiesisessssssisenes | s 14,665,000 |....... 14,665,000 |.......14,687,914 (8,665) | ...cvvouriecriian | i 14,665,000 0 23,372 | 09/17/2018.
65476V  AC 3 |NALT 2013-AA3 0.610% 04/15/16. .| 08/15/2015. [ PAYAOWN........oociuiiiiciiciiciiciciieiesiesiesiesisnins [ coeiiesiesiesiienienes [ e 10,000,000 |....... 10,000,000 | ........9,999,956 | ... 9 L TN IV 10,000,000 0| . 23,727 | 04/15/2016.
65477K  AD 4 [NALT 2013-BA3 0.750% 06/15/16. | 111512015, | PAYAOWN. ..o | ceresienisnesinniienes | s 13,900,000 |.......13,900,000 |....... 13,905,029 | ......... 13,904,758 | ..o | e (4,758) (4,758) | oo | v 13,900,000 0. 75,506 | 06/15/2016.
65535V BZ 0 [NAA2003-A3 A1 5.500% 08/25/33 . | 12/01/2015. | Paydown 26,354 | .. 6,354 26,421 26,759 (405) (405) 26,354 0 08/25/2033.
68389F KP 8 |OOMLT 2006-12A3 0.612% 01/25/36 .| . | 12/25/2015. | Paydown 699,179 699,179 590,450 641,441 [ v | e 57,738 57,738 699,179 0 01/25/2036.
73316P FT 2 |POPLR 2005-C M1 0.366% 11/25/35.. .. | 12/25/2015. | Paydown v 1,998,506 | ........ 1,998,506 | ........1,927,309 | ........... 1,959,214 39,292 39,292 .o | e 1,998,506 0 11/25/2035.
73328X AC 3 |PILOT 2013-1 A3 0.700% 08/22/16. | 1202212015, | PAYAOWN........oociiciiciiciiciceciseeeenesiessiies [ coeiieiiesiesiiesienes [ coii 20,000,000 |....... 20,000,000 |... 20,012,534 | ..o [ e (12,534) | oo [ e (12,534) 20,000,000 0 08/22/2016.
74432N  AA 0 [PRUDENTIAL COVERED TRUST 2.997% 09/30/15.. .| 03/30/2015. | Call  100.0000. . 1,494.800 | ... 1,494,800 1,505,875 | ..ooorveevicnis | v (11,075)] ... (11,075) | e | s 1,494,800 0 09/30/2015.
74432N  AA 0 [PRUDENTIAL COVERED TRUST 2.997% 09/30/15.. .. | 09/30/2015. | Maturity 20,927,200 20,927,200 1,082,244 |. 155,044) .(155,044) 20,927,200 0 |....627,188 | 09/30/2015.
74932Q AA 8 |RBSCF 2013-GSP A 3.961% 01/13/32 .. | 06/29/2015. | MerTill LyNCh.........cooovieiriirriinciesscisssiscissninns | cevvvesisseiseniinnes | e 10,725,000 |....... 10,000,000 210,379,716 [ oo [ e (15,504) | ... 2 (15,504) | oo | e 10,364,212 | .oovvoecieens | e 360,788 |........ 360,788 | .....359,946 |01/13/2032.
78444V AB 7 |SLCLT 2010-BA2 3.831% 07/15/42.... .| 12/15/2015. | Paydown 1,586,499 | ... 1,586,499 1,651,749 (65,251) (65,251) .1,686,499 0. 32,118 | 07/15/2042.
78446V AA 7 |SLMA2012-A A1 1.731% 08/15/25. .. | 12/15/2015. | Paydown 1,400,215 | L 1,400,215 1,399,837 378 11,400,215 0| e 11,962 | 08/15/2025.
78447TR  AA 5 |SLMA2013-AA1 0.931% 08/15/22 .| 12/15/2015. | Paydown ...1,806,201 | ........ 1,806,201 | ........1,806,201 | ........... 1,806,113 87 .1,806,201 0. 7,707 |08/15/2022.
85172H AA 3 [SLFMT 2013-3AA  1.870% 09/25/57... .| 12/01/2015. | Paydown ..2,715,095 | ... 2,715,095 2,713,528 1,567 .2,715,095 0 28,954 |09/25/2057.
855541 AB 4 |STARM 2007-S12A1 2.879% 01/25/37.. .|| 12/01/2015. | Paydown 356,103 356,103 12,747 [ oo | 83,355 | | 43,355 356,103 0| 4,236 |01/25/2037.
86358E UV 6 |SAIL2005-HE1 M1 1.127% 07/25/35.. .. | 12/25/2015. | Paydown 01,830,592 | 1,830,592 | ........1,665,839 1,758,728 | ... | v 71,864 | ..ooovoviviiiiins | s 71,864 | .o 11,830,592 0 8,917 |07/25/2035.
89236P AC 7 |TAOT 2012-AA3  0.750% 02/16/16. .| 05/15/2015. [ PAYAOWN........oociuieiririiciiciieeieiieeiesiesiesiesienies | coeeiesiesiesiienienes [ e 13,015,835 |...... 13,015,835 |.......13,038,206 | ... 3,025,422 (9,587) (9,587) 3,015,835 0| . 21,396 | 02/16/2016.
89236P AD 5 |TAOT 2012-AA4 0.990% 08/15/17 .| 12/15/2015. | Paydown ......8,000,000 | ........ 8,000,000 7,999,239 | ....cc..... 7,999,842 158 [ oo [ e 8,000,000 0. 58,932 | 08/15/2017.
913903 AR 1 |UNIVERSAL HEALTH SERVICES INC 4.750% 08/01/2 . | 05/04/2015. | Various. 22,168,288 21,000,000 20,966,250 20,966,427 1,183 20,967,610 ..1,200,678 |.....1,200,678 08/01/2022.
92867M AC 4 |VALET 2013-1 A3 0.560% 08/21/17. < | 122012015, | PAYAOWN........ooooeirciireccieceseieseisneissinenins | cevesienisssesinnisnnes | s 12,286,850 |....... 12,286,850 |....... 12,275,811 | ......... 12,278,672 8,179 8179 | oo [ e 12,286,850 0 08/21/2017.
929160 AR 0 |VULCAN MATERIALS CO 7.500% 06/15/21 .| 04/07/2015. | Various. 8,172,613 | 5,115,000 | ........6,001,013 | ........... 5,947,246 | ........... 8,113 | ..o (31,667) (23,554) 5,935,421 | ..o | 237,191 |........ 237,191 06/15/2021.
9497EN AA 1 |WFHET 2005-3 M1 0.609% 11/25/35. .. | 09/25/2015. | Paydown 2,725,729 | ... 2,725,729 2,328,795 2,700,016 25,712 25,712 12,725,729 0 11/25/2035.
94980Q AA 7 |WFMBS 2004-W A1 2.754% 11/25/34.........coovvvviircriincrs < | 1210172015, | PAYAOWN......ccooeriiriicciericeieseiesieseiesiieneies. | e | coveesiens 772,089 | .......... 772,089 | ........... 753,839 753,839 [ oo | v 18,251 | oo [ e 18,251 772,089 0 11/25/2034.
94983C AD 9 |WFMBS 2005-AR10 2A1  2.738% 06/25/35. .| 1210172015, [ PayAOWN.........couvieriiiiiiieiieieisieisiesissisiiniins | e, | convnnians 918,250 | ........... 918,250 .901,033 934,740 [ .o | e (16,490) | oo | e (16,490) 918,250 0 06/25/2035.
982526 AT 2 |WRIGLEY WM. JRCO 2.000% 10/20/17.... .. | 04/21/2015. | JP Morgan Securities. e0er5,073,350 | ... 5,000,000 | .. ,992,350 | ........... 4,994,510 648 B48 | .o | et 4,995,158 |....ccoovoovrrans | e 78,192 | ......... 78,192 10/20/2017.
62886H AK 7 [NCL CORPLTD 5.000% 02/15/18.......cc0mimiiiiiiiiiiisiiissiennees F | 02/20/2015. | Bank of America Corp. .......5,374,688 5,250,000 5,256,563 5,250,000 3,383 (34) 3,349 ..5,263,349 | .o | 121,338 |........ 121,338 | .....138,542 | 02/15/2018.
3899999. Total - Bonds - Industrial and Miscellaneous .....517,728,536 | ..... 516,423,144 |....514,844,179 | ....... 510,463,136 | ......... 11,496 | ....(1,125,208) | ....c.coo.eccc..d 0 [ (1M3712) ] e 0 .......509,302,949 ..8,425,583 |....8,425,583 | ..7,235,751 XXX
8399997. Total - Bonds - Part 4. .....666,596,080 |..... 664,652,618 |.....666,505,874 | ....... 660,778,871 | ......... 11,496 | ....(2,943,355) 0 (2,931,859) 0.... 657,800,536 | ................ 0 [..8,795,540 |.....8,795,540 | ..8,869,136 XXX
8399998. Total - Bonds - Summary Item from Part 5. .....263,582,072 |..... 259,216,793 |....262,768,241 | ....cooovvoviiviicnniss [ | oo (488,309) | ... (488,309) 262,279,932 ..1,302,139 |.....1,302,139 | ..1,573,477 XXX
8399999. Total - Bond ....930,178,152 | ..... 923,869,411 |.....929,274,115 | ....... 660,778,871 | ......... 11,496 | ....(3,431,664) | ... ....(3,420,168) | ................. 0f... 920,080,468 |................ 0 [ 10,097,679 |...10,097,679 | 10,442,613 XXX
Preferred Stocks - Industrial and Miscellaneous
92978A AA 0 [WACHOVIA CAPITAL | . l 02/04/2015. | Wells Fargo Bank ....3,000,000.000 | ........2,970,000 | .....ccoovicrrrinnne. ......1,260,000 | ........... 1,260,000 | ...(1,638,000) | ....ooovvveicrieens | o (1,638,000 [ oo | i 1,260,000 |...ccooooovvrneeeee ..1,710,000 | .....1,710,000 | ........ 25,992 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous........ .......2,970,000 XXX 21,260,000 | oo 1,260,000 | ...(1,638,000) 20(1,638,000) | oo | e 1,260,000 ..1,710,000 |.....1,710,000 | ....... 25,992 XXX
8999997. Total - Preferred Stocks - Part 4 ........2,970,000 XXX ..1,260,000 1,260,000 | ...(1,638,000)] ... ......(1,638,000) | .. .1,260,000 ..1,710,000 |.....1,710,000 | ....... 25,992 XXX
8999999. Total - Preferred Stocks ....2,970,000 XXX ..1,260,000 1,260,000 | ...(1,638,000)] .... ....(1,638,000) | .. .1,260,000 ..1,710,000 | .....1,710,000 | ........ 25,992 XXX
Common Stocks - Industrial and Mi
060505 10 4 |BANK OF AMERICA CORP .1 07/01/2015. | Class Action LItIGation..............ccccumrvnnriinniiiineiinnis | e | o 152,892 XXX 0 [ oo [ e [ e [ e 152,892 |........ 152,892 |...oovvecri XXX
25490A 30 9 [DIRECTTV .| 07/27/2015. | State Street Bank..............cccvecreerreeeerieereineniiennines | o 40,800.000 | ........2,400,284 XXX 1,237,484 | 3,537,360 | ...(2,299,876) (2,299,876) [ ..o | v 1,237,484 | .....ccoovvn ..1,162,800 |.....1,162,800 |......cccoouunes XXX
263534 10 9 [DUPONTE.l. DENEMOURS & CO.......ccccovvvumrrinricnciinniinnnis | 07/01/2015. | Spin Off. corvennnnn 46,947 XXX | e 46,947 | .l 106,557 (59,610) (59,610) 46,947 0 XXX
30162A 10 8 [EXELISINC . | 05/29/2015. | State Street Bank 8,900.000 247,314 XXX ] 99,351 | 156,017 | L (56,666) (56,666) 99,351 [ | e 147,963 |........ 147,963 | ......... 2,758 XXX
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307000 10 9 [FAMILY DOLLAR STORES .| 07/07/2015. | State Street Bank.............cccvuervecrieneriieriissiiiesiines | o 12,300.000 XXX crrnen 250,182 | ..974,283 | ..... (724,101) | covveeeriicriienns [ e [ s (724,101) 250,182 | ..oveeeveerieeis | e 727,568 |....... 727,568 XXX
31620R 40 2 |FIDELITY NATIONAL TITLE .| 09/29/2015. | Spin Off. XXX 42 65 (24) (24) 42 0 XXX
369604 10 3 |GENERAL ELECTRIC CO .| 11/17/2015. | Tax Free EXChange..........ccc.coeuvuerevieriisneiinniinsiiies | o 11,076.000 | ........... 213,489 XXX 213,489 | ..o 279,891 | ........ (66,402) | ...ovvovriercriins | e [ e (66,402) 213,489 0 XXX
428236 10 3 |HEWLETT PACKARD .. | 12/18/2015. | Class Action Litigation 4,642 XXX 0 [ s [ e [ e | e 4,642 | ... 4,642 XXX
443683 10 7 |HUDSON CITY BANCORP INC .| 11/02/2015. | State Street Bank.............ccco.crrverrerrciinresneiinriiins | e 65,000.000 | ........... 469,278 XXX .......398,853 | ..............657,800 | ..... (258,947) (258,947) 398,853 | ..o | e 70,425 | ... 70,425 XXX
55261F 10 4 |M&T BANK CORPORATION ..| 11/17/2015. | State Street Bank 0.820 102 XXX (51) (51) 52 51 51 2 XXX
574599 10 6 |MASCO CORP. .. 1 07/01/2015. | Spin Off. 24113 XXX [ 24,113 | 49,337 | (25,224) (25,224) 24113 0 XXX
628530 10 7 |MYLAN LABORATORIES .. | 03/02/2015. | Security CONtribUtion...............covwerereeerrieieriisriisenii | o 24,200.000 | ........... 283,825 XXX 0 283,825 0 XXX
637071 10 1 [NATIONAL-OILWELL VARCO INC.......ccocevvrimiiniinriniirrienienias .. | 10/26/2015. | State Street Bank............c.cccoccvuciicciiccricciicciicciiccicnns [ v 29,821.000 | ........1,113,883 XXX (1,573,682) [ oo [ e ...(1,573,682) 380,488 |.....ccoovveceris | e 733,395 |....... 733,395 XXX
64118Q 10 7 |NETSUITE INC .. | 10/26/2015. | State Street Bank.............ccccocovrveirreeinreinriinriinriiinns | o 6,000.000 .508,814 XXX 21,404 676,424 ...(167,610)| ...... (167,610) XXX
75281A 10 9 |RANGE RESOURCES CORP. .| 10/26/2015. | State Street Bank 16,000.000 .466,423 XXX ...(45,019) 810,181 ....(343,757) | ......(343,757) | . XXX
786514 20 8 |SAFEWAY INC .| 01/29/2015. | State Street Bank . XXX (1,252) 2,260 | oo | e 1253 | .........1,253 XXX
87264S 10 6 [TRWAUTOMOTIVE HOLDINGS CORP..........coovvumeriirrrirariines .| 05/15/2015. | State Street Bank 23,200.000 | ........2,449,920 XXX .....(1,678,283) 707,837 1,742,083 |....1,742,083 | .....cocccoevius XXX
00B8W6 76 3 |LIBERTY GLOBAL PLC A F | 07/02/2015. | Spin Off. 6,116 XXX | i, 116 | 024,886 | e (18,770) | e e | e (18,770) 6,116 0 XXX
00B8W6 7B 2 |LIBERTY GLOBALPLCC F | 07/02/2015. | Spin Off 7,273 XXX (22,460) 7,273 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneou: ........9,376,620 XXX 0 (6,808,963) .5,144,917 .4,231,703 |.....4,231,703 61,246 XXX
9799997. Total - Common Stocks - Part 4. ........9,376,620 XXX . .0 |.....(6,808,963) | .. .5,144,917 .4,231,703 |...4,231,703 | ....... 61,246 XXX
9799998 Total - Common Stocks - Summary Item from Part 5 2,222,860 XXX 2,851,825 | .o | e | e | v 58,000 |...........(58,000) | .. .2,7193,826 ....(570,965) ...... (570,965) ] ....... 13,206 XXX
9799999. TOtAl - COMMON SHOCKS. ...kt eht ettt | caniias 11,599,480 XXX 2 1,996,742 | ... 13,034,209 | ...(6,808,963) | .........co..cc.u 0 [ . 58,000 | ......(6,866,963) | .. .7,938,743 ..3,660,738 |.....3,660,738 | ...... 74,452 XXX
9899999. Total - Preferred and COMMON SHOCKS..........vuuuiieiiisiisi s ot | coseans 14,569,480 XXX ..9,256,742 | .........14,294,209 | ...(8,446,963)| ................... 0 [ . 58,000 | ......(8,504,963) | ................. [ 9,198,743 |...cccoen. 0 [.5370,738 |....5370,738 | .....100,444 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....944,747,632 XXX ....938,530,857 | ....... 675,073,080 | ...(8,435,467)| ....(3,431,664) | ......... 58,000 | ....(11,925,131) 0 929,279,211 0 | 15,468,417 | ...15,468,417 | 10,543,057 XXX
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Bonds - U.S. Government
912828 J4 3 |USTREASURY NOTE 1.750% 02/28/22...........cccovvumrirririans .. | 03/06/2015 | Barclays Capital.............cccccoveuniinrinrinnns 03/31/2015 | Various............ccoeuverienierieiiecieiiieisies | v 25,000,000 | ....... 24,529,297 | ....... 24,886,523 | ........ 24,531,619 2,323 2,323 354,904 | 354,904 | ....... 27,344 | ... 10,700
912828 J8 4 |US TREASURY NOTE 1.375% 03/31/20.......cccccucisiiciriiirinne. .. | 03/27/2015 | CSFBdirect 03/31/2015 | Goldman Sachs 25,900,000 25,848,916 | ....... 25,901,012 25,848,940 24 24 52,072 52,072 973
0599999. Total - BONAS = U.S. GOVEIMMENL. ... bbbk e6 oL bbbkttt | e 50,900,000 | ....... 50,378,213 | ....... 50,787,535 | ......... 50,380,559 0 2,347 0 2,347 0 0]......406,976 |........ 406,976 | ....... 28,317 |..... 10,700
Bonds - U.S. Special Revenue and Special A
13033L 7V 3 |CALIFORNIA ST HLTH FACS FING A 4.000% 02/01/20... .| .. | 04/24/2015 | Citicorp Securities Inc.. .| 08/13/2015 | Morgan Stanley. .1,000,000 | ......... 1,110,890 | ......... 1,105,460 | ..........1,104,518 | ....cccceernucrn. 942 942 | ... 11,222
13033L 7Y 7 |CALIFORNIA ST HLTH FACS FING A 5.000% 02/01/23... .| .. | 04/24/2015 | Citicorp Securities Inc.. .| 09/28/2015 | BB&T Capital Markets. .| -+eeer..700,000 839,202 831,523 832,519 (996) (996) | ....... 14,000
13033L 72 4 |CALIFORNIA ST HLTH FACS FING A 5.000% 02/01/24................ .. | 04/24/2015 | Citicorp Securities INC..........c...coocvverrieens 09/24/2015 | BB&T Capital Markets............c.ccccoeeveennns | voveees 1,120,000 | ......... 1,347,181 | ......... 1,336,978 1,337,836 [ | e (859) (859) | ....... 22,089 |..ccoovennen.
13033L  8A 8 |CALIFORNIA ST HLTH FACS FING A 5.000% 02/01/25... .|.. | 04/24/2015 | Citicorp Securities Inc.. .| 09/24/2015|BB&T Capital Markets. ....800,000 967,200 959,728 961,141 cereeneee(8,089) | o [ (6,059) [ ..o [ everiericnnieens [ e (1413) [ (1,413) | 15,778 | ...
414009 JQ 4 [HARRIS CNTY TX CULTURAL EDU FA 5.000% 10/01/24 .. | 05/14/2015 | JP Morgan Securities.. 10/06/2015 | Wells Fargo Bank .3,000,000 3,576,390 3,661,770 3,557,103 | .oovoocienns [ s (19,287 .... (19,287) | v | s [ 0. 104,667 ... 104,667 | ... 52,500 |...
544435 3U 2 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/20.... .. | 02/06/2015 | Morgan Stanley... 11/17/2015 | Citicorp Securities Inc. 830,000 979,101 956,168 958,662 (20,439) (20,439) (2,494) (2,494) | ....... 30,664 |...
544435 3V 0 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/21.... .| .- | 02/06/2015 | Morgan Stanley... 11/17/2015 | Citicorp Securities Inc. 950,000 | ......... 1,135,649 | ......... 1,108,954 LMAB8T | | s (21,062) (21,062) cveereene(5,633) | o (5,633) ....... 35,097 |...
57587A  HY 7 [MASSACHUSETTS STHSG 4.000% 06/01/39.........cccooorrvuunnecn .| 03/12/2015 | Royal Bank of Canada...........ccccooocvuuunece 12/01/2015| Call  100.0000 235,000 251,873 235,000 235,000 [ ..oovvveeriieniies | v (16,873) ) 0 6,397
647370 GH 2 |NEW MEXICO ST HOSP EQUIPMENT L 5.000% 08/01/20.. .. | 05/08/2015 | JP Morgan Securities.. 08/13/2015 | Barclays Capital............cccoccevurrirriccrinnes ......1,650,000 | ......... 1,799,302 A787,901 | | e (11,401) ). 4,209 | ... 19,160
647370 GJ 8 |NEW MEXICO ST HOSP EQUIPMENT L 5.000% 08/01/21... .. | 05/08/2015 | JP Morgan Securities.. 08/13/2015 | Goldman Sachs 900,000 | ......... 1,056,672 . 11,050,753 (5,919) )| .. ceeenn 1,698 | 1,698 | 11,125
647370 GL 3 |NEW MEXICO ST HOSP EQUIPMENT L 5.000% 08/01/23... .. | 05/08/2015 | JP Morgan Securities.. 09/28/2015 | BB&T Capital Markets 825,000 980,389 988,383 974,027 ceereeeene(8,362) | i [ eerieeeend(6,362) | o [ e | s 14,356 | ......... 14,356 | ...... 15,125
647370 GN 9 |[NEW MEXICO ST HOSP EQUIPMENT L 5.000% 08/01/25... .. | 05/08/2015 | JP Morgan Securities.. 09/24/2015 | BB&T Capital Markets..............ccccvvrevrens | woveriens 1,665,000 | ......... 1,989,608 | ......... 2,013,085 | .........1,979,485 | ...ccooovrvvrverns | v (10,124) | oo | eereeeenn(10,124) [ | e | v 33,600 | ......... 33,600 | ....... 30,063
93978H NS 0 [WASHINGTON ST HLTH CARE FACS A 5.000% 08/15/23........... .. | 04/17/2015 | JP Morgan Securiies..........ccccoocvsrucnnieeae 09/29/2015 | BB&T Capital Markets............ccccoocoocriennis | coveunes 4,085,000 | ........ 4,906,575 | ......... 4,864,949 | .........4,867,942 | ..o | s (38,633) (2,993) (2,993)] ....... 86,806 |...........o....
3199999. Total - Bonds - U.S. Special Revenue and Special A LLC T OO PO OO P OO PO PO PO OOOOOPO P O PO OO PO PO OO OO OO PO PO PO PO PP PP PO PPPPPRPPRPRPPOS ISP 17,660,000 | ....... 20,940,032 | ....... 20,906,559 20,761,474 | ...... 0. (178,559) | ......occee.e.l0 | ... .(178,559) | ... 0 0]....145084 |........ 145,084 350,026 | ............. 0
Bonds - Industrial and Miscell
052769 AC 0 |AUTODESK INC 3.125% 06/15/20. .. | 06/02/2015 | JP Morgan Securities.. 10/22/2015 | Societe Generale .5,000,000 | ......... 4,992,800 14,993,220 420 420 | e e | e 57,780
055258 AA 8 |BAMLL 2013-WBRK A  3.652% 03/10/37. .. | 04/17/2015 | Barclays Capital 05/07/2015 | Wells Fargo Bank.. vereeen$,590,000 | ... 4,846,788 4,840,466 | ... | e (6,322) | o | i (6,322) (85,334)
05546) AL 2 |BBCMS 2015-VFM D  3.599% 03/15/36.........ccovourrriemriercrirnnianns .| 03/18/2015 | Barclays Capital...........cccocueecruerrrercnennns 03/25/2015 | Morgan Stanley.............ccc.ecveeveveecrieinens | voveenss 9,965,000 | ......... 9,418,669 ...9,418,669 0 <o 445,124
05947N JW 5 |BALL 2006-277A PAA  5.100% 10/10/45 .|.. | 04/06/2015 | Variou 10/01/2015 | Paydown 5,085,000 | ......... 5,194,887 5,085,000 5,085,000 | ...vooereirerins | e (109,887) | .... .(109,887) 0]...135841 |..... 6,298
05947N KD 5 [BALL 2006-277APAH 5.816% 10/10/45. .. | 04/06/2015 | Various 10/01/2015 | Paydown 000r.6,330,530 | ... 6,492,052 6,330,530 6,330,530 | oo [ e (161,522) | ... .(161,522) 0...199,634 |.... 12,031
12592F AA 3 |COMM 2014-277P A 3.732% 08/10/49... .. | 02/02/2015 | Various. 05/07/2015 | Morgan Stanley.............cccccevevveiveicciians | covii 12,000,000 | ....... 12,878,320 | ....... 12,591,094 (22,704) (22,704) | oo | e | v (264,523) | ......(264,523) | .....138,273 | ..... 15,147
12626A AA 4 |COMM 2013-THLA1 1.276% 06/08/3 .. | 05/29/2015 | Deutsche Bank .| 12/08/2015 | Paydown 1,216,259 ..1,215,688 ,216,259 571 571 0 NAKK
126650 CH 1 |CVSHEALTH CORP 1.900% 07/20/18... .. | 07/13/2015 | Barclays Capital.. . | 11/03/2015 | JP Morgan Securities. 25,000,000 | ....... 24,982,500 25,119,650 839 839 136,311 | 136,311
161175 AK 0 |CCO SAFARIIILLC 3.579% 07/23/20.... .| 07/09/2015 | Goldman Sachs... .| 08/25/2015 | Stifel Nicolaus. .5,000,000 5,000,000 0 (350) (350)
161175 AL 8 |CCO SAFARIIILLC 4.464% 07/23/22.... .| 07/09/2015 | Goldman Sachs... .| 11/04/2015 [ JP Morgan Securities.............ccccoreruues .5,000,000 5,000,000 (VN PPN IO PP 81,000 | ......... 81,000
20047T AL 3 |[COMM 2014-TWCD 2.422% 02/13/32 .. | 02/02/2015 | Deutsche Bank .| 03/20/2015 [ Barclays Capital............cccccccvwerrecmricnrcnrns | v 435,000 | e 433,505 | ............ 435,000 433,581 7 1419 | 1,419
233851 BV 5 |DAIMLER FINANCE NA LLC 2.450% 05/18/20.. . | 05/11/2015 | Citicorp Securities Inc.. 07/29/2015 | Bank of America Corp.. 19,960,800 .19,769,200 1,170 .(192,770) | ......(192,770)
26867L AE 0 |EMDFINANCE LLC 2.400% 03/19/20. .| 03/16/2015 | JP Morgan Securities.. .| 03/20/2015 | JP Morgan Securities............c.cccrvwemcrecnens | coniene 10,000,000 | ......... 9,999,500 | ....... 10,042,900 (13) | v e | e 43413 | ......... 43,413
28108P AA 4 |ESLFT 2012-AAP  3.450% 10/01/25... .. | 05/05/2015 | Royal Bank of Canada. .| 10/01/2015 | Paydown 890,582 918,970 890,582 (28,388) (28,388) 0
34530T AB 0 |FORDL 2015-A A2A  0.790% 12/15/17. .. | 04/21/2015 | Citicorp Securities Inc.. .| 12/15/2015 [ Paydown...........ccocvveeriieriinniiesiiinnins | ceviis 1,525,768 | ... 1,525,756 | ......... 1,525,768 ....1,525,768 12 12 0
375558 BE 2 |GILEAD SCIENCES INC  1.850% 09/04/18. .| 09/09/2015 | JP Morgan Securities.. 11/02/2015 | Bank of America Corp..........c.c..ccovuvnrruenns .3,500,000 | ......... 3,499,615 3,533,810 3,499,603 (12) (/2 ) PP R s 34207 | e 34,207
41284C AB 0 |HDMOT 2015-2 A2A  0.800% 01/15/19 . | 05/20/2015 | JP Morgan Securities.. 12/15/2015 | Paydown 2,898,607 2,898,585 2,898,607 2,898,607 21 21 0
43814K  AB 7 |HAROT 2015-1 A2 0.700% 07/17/17... . |.. | 01/21/2015 | Bank of America Corp. 12/15/2015 | Paydown v 3,428,303 | ... 3,428,124 | ......... 3,428,303 3,428,303 179 179 0
44800W AB 6 |HART 2015-AA2  0.680% 10/16/17.......cocveorvrricrriiccicris .. | 01/14/2015 | Barclays Capital 12/15/2015 | Paydown............cooeemrvenecrincieniinnns | e 4,134,853 | ......... 4,134,768 | ........ 4,134,853 4,134,853 85 85 0
458140 AQ 3 [INTELCORP 2.450% 07/29/20. .| 07/22/12015 | Wells Fargo Bank.... 10/22/2015 | Union Bank of Switzerland.............ccccccoeu | woeien. 10,000,000 | ......... 9,990,600 | ....... 10,226,300 .9,990,845 245 245 235,455 235,455
46640A AA 4 |JPMCC 2013-JWRZ A 0.962% 04/15/30. .. | 04/27/2015 | Variou 05/15/2015 | Paydown...........ccoovecvervvinniinnninnciinninnns | 2000..20,755,000 | ... 20,750,446 .20,755,000 20,755,000 | ...ovvoreerieriens | e 4,554 4,554 0
47787U AB 9 |JDOT 2015-A A2A  0.870% 02/15/18... . | 03/03/2015 | Citicorp Securities Inc.. .| 12/15/2015 | Paydown .735,882 ..735,929 735,929 47 47 0
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SCHEDULE D - PART §

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
el 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 BJAC.V. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Descrip n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends
58933Y AS 4 |MERCK&COINC 1.850% 02/10/20... .. | 02/05/2015 | JP Morgan Securities.. . | 04/14/2015 | Various. ...15,000,000 | ....... 14,997,150 | .......15,061,450 | ......... 14,997,099 (51) (51) | v e | e 64,351 | ......... 64,351 | ...... 43,424 |...
61761X AA 6 |MSC2013-WLSRA 2.695% 01/11/32. .. | 03/09/2015 | Merrill Lynch .| 03/25/2015 | Wells Fargo Bank...........ccccccouciuciircninnes ceneeeenn 020,000 | 731,503 | ...cooeec. 740,925 731,385 (118) (118) 9,540 9,540
61762L BH 5 [MSRR2013-R6 5B1 0.501% 04/26/53............covvveericrricris .. | 04/21/2015 | JP Morgan Securities..............c.cccowuerrueeae 12/25/2015 | Paydown 35,397 42,218 42,218 6,821 6,821 0
73329B AC 0 [PILOT 2015-1 A2 0.790% 11/21/17. . | 05/13/2015 | Barclays Capital 12/21/2015 | Paydown .1,227,354 1,227,463 | ..........1,227,463 109 109 0
78447R  AA 5 [SLMA2013-AA1 0.931% 08/15/22. .| 1112/12015 | Bank of America Corp. 12/15/2015 | Paydown 123,060 | ............123,426 123,426 366 366 0
91324P  CL 4 |UNITEDHEALTH GRP INC  1.900% 07/16/18. .| 07/20/2015 | JP Morgan Securities.. 10/15/2015 | JP Morgan Securities............c.cocvecrereceens | coriene 12,000,000 | ....... 11,984,760 | ....... 12,170,280 11,985,827 | ...cvveervccrins | i 1,067 1,067 v 184,453 | 184,453 | ....... 55,100 |...
98161) AB 3 |WOART 2015-A A2A  0.790% 07/16/18 . | 02/25/2015 | Bank of America Corp. 12/15/2015 | Paydown ciern4,052,856 | ........ 4,052,517 | ......... 4,052,856 | .. 4,052,856 340 340 0. 20417 |...
3899999. Total - Bonds - Industrial and Miscellaneous ......190,656,793 |...... 191,449,996 | .....191,887,978 | ....... 191,137,902 | oo, 0... (312,094) | .ooovovvvnnen. 0 [ (312,094) ] ............... (] P 0......750,076 |........ 750,076 | ..1,195,136
8399998. Total - Bonds ....259,216,793 |...... 262,768,241 |......263,582,072 | ....... 262,279,935 | ...ccocvviennnd 0]... (488,306) | .......cccvuucend 0 | (488,306 | ............... (L 0 .. 1,302,136 | ..... 1,302,136 | ..1,573,479
Common Stocks - Industrial and Miscell
00206R 10 2 [AT&TINC. .| 07/27/2015 | State Street Bank.............ccccoeecvevrriennees 08/12/2015 | State Street Bank 0.600 10 20 10 0 1 1"
163851 10 8 |CHEMOURS CO/THE .| 07/01/2015 | Spin Off. 10/26/2015 | State Street Bank............cccooooereverreiereecns | e 5,760.000 46,947 37,341 46,947 0 cveereenn(9,606) | e (9,606) | ......... 3,168 | .o
165167 10 7 |CHESAPEAKE ENERGY CORP .. | 09/29/2015 | State Street Bank.............cccccevevevrrriennees 10/26/2015 | State Street Bank............ccccceeveevrviveriens | coniens 41,000.000 282,064 298,749 282,064 (VN PO IR IV 16,686 | ......... 16,686 | ..ooovvvvecii | e
256746 10 8 |DOLLAR TREE INC .. | 07/07/2015 | State Street Bank.... 08/04/2015 | State Street Bank 0.320 26 25 26 0 (1) (1)
38268T 10 3 |GOPROINCA .. | 06/24/2015 | State Street Bank.... 10/26/2015 | State Street Bank............ccccccocvvvcvevericns | coveeeend 6,700.000 | ............ 382,394 | ........... 192,406 382,394 (VN PRSP NSRRI N (189,989) | ......(189,989) | ....cvvvuvvvnns [ o
413875 10 5 |HARRIS CORP. .. | 05/29/2015 | State Street Bank.... 06/16/2015 | State Street Bank 0.250 27 19 27 0 (8) (8)
462222 10 0 [IONIS PHARMACEUTICALS INC .. | 06/24/2015 | State Street Bank.... 10/26/2015 | State Street Bank............cccccovvevrcecinricns | v 11,200.000 704,305 521,644 704,305 (V1 FRUPOSPORURIORS IRUPORRPIRPRRPINY ISP (182,661) | .....(182,661) | ...vvvvervreere | cerierienir
46609) 10 6 |JALEXANDER'S HOLDINGS .. | 09/29/2015 | Spin Off. 10/20/2015 | State Street Bank 0.070 1 0 0
562690 10 9 |MDURESOURCES GROUP INC .| 03/26/2015 | State Street Bank.... 10/26/2015 | State Street Bank...........cccoocoevevereecrercces | coneees 27,500.000 585,549 515,170 585,549 (V1 FSUUUUUIS DUUPIRIRRRURIN IOV (70,379) | ........ (70,379) | ...
698354 10 7 |PANDORA MEDIA INC .. | 03/26/2015 | State Street Bank.... 10/26/2015 | State Street Bank............ccccecvuceeveveriins | oveieeas 7,000.000 | ............ 110,795 93,102 110,795 0 [ | e [ s (17,693) | ........ (17,693)
74587V 10 7 |PUMA BIOTECHNOLOGY INC. .. | 06/24/2015 | State Street Bank..............cccoocvucciiccricnnens 10/26/2015 | State Street Bank............ccccccovvivricrinnias ......2,600.000 322,804 222,104 322,804 (V1 FRUPORPORUPIIRS PPN IO (100,700) | ......(100,700) | ...coouvvrrinies | cevvrericnins
75971M 10 8 |REMY INTERNATIONAL INC. .| 01/02/2015 | Spin Off. 11/10/2015 | State Street Bank 2.150 29 62 29 0 33 33 1
786CVR 20 9 |SAFEWAY CASALEY RIGHTS .| 04/01/2015 | State Street Bank.............ccccvuecveeneieennees 05/26/2015 | State Street Bank.............ccccuecruevereevcreens | crveriii 100.000 0 0
786CVR 30 8 |SAFEWAY PDC LLC RIGHTS . | 04/01/2015 | State Street Bank.... 05/26/2015 | State Street Bank............cccoceveericericnrcnns | v 100.000 0 0
87165B 10 3 | SYNCHRONY FINANCIAL ..| 11/17/2015 | Tax Free Exchange. 12/08/2015 | State Street Bank 0.340 6 1 6 0 5 5
985817 10 5 |YELPINC. .. | 03/26/2015 | State Street Bank.... 10/26/2015 | State Street Bank............c.cccoovvuvvicrinnias <vvr.2,400.000 109,984 58,861 51,984 58,000 (58,000) 6,877 6,877
98954M 10 1 |ZILLOW GROUP INC A .. | 03/26/2015 | State Street Bank. .| 08/17/2015 | Spin Off. .153,443 ..153,443 153,443 0 0
98954M 20 0 |ZILLOW GROUP INC. . | 08/17/2015 | Spin Off. 10/26/2015 | State Street Bank...........ccocvecrienciiccsiiens | ot 4,400.000 153,443 ..129,903 153,443 0 (23,540) (23,540)
9099999. Total - Common Stocks - Industrial and Miscellaneous 2,851,826 2,222,861 2,793,826 0 0] 58,000 (58,000) 0 0. (570,965) | ......(570,965) | ....... 13,207
9799998. Total - Common Stocks 2,851,826 2,222,861 2,793,826 0 0 [ 58,000 (58,000) 0 0 ... (570,965) | ......(570,965) | ....... 13,207
9899999. Total - Preferred and Common Stocks. 2,851,826 2,222,861 2,793,826 0 0 58,000 (58,000) 0 0 ... (570,965) | ......(570,965) | ....... 13,207 | ............. 0
9999999. Total - Bonds, Preferred and COMMONM SHOCKS.......... v ssis i ooiisssssss s esss s | s 265,620,067 |......265,804,933 | ...... 265,073,761 | ..ooooovennn0 | e (488,306) | ......... 58,000 .(546,306) | .. 731,171 731,171 | ..1,586,686 | ... 83,496
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures 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
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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 BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Class One Money Market Mutual Funds
861123 8A 8 |SHORT TERM INTEREST FUND SSgA. ‘ ........... | . | 12/31/2015. | State Street Bank...........ccooccveiivniisiisiisiisiississisnis [ D, S I 111,724 111,724 ....0.014 | ... 0.014 |MON..
8999999. Total - Class One Money Market Mutual Funds 111,724 0 0 0 111,724 0 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 111,724 0 0 0 111,724 0 0 XXX XXX XXX




Annual Statement for the year 2015 of the UNITED FINANC'AL CASUALTY COMPANY

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

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
CITIBANK NEW YORK, NY. XXX
STATE STREET BANK KANSAS CITY, MO. R XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 0 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 0 | XXX
0599999. Total Cash XXX XXX 0 0 0 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 4. April 7. July. 10. October.
2. February. 3,136 | 5. May (679) | 8. August. 11. November.
3. March 6. June 9. September. 12. December.

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

XA

1 2 3 4 5 6 7 8
Description { Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
EXXON MOBIL CORP 121312015 | ... 0.250 |...... 02/02/2016 3,899,133
MITSUB UFJ T&B .12/22/2015 | .. 350 |....... 01/12/2016 1,999,786
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation 5,898,919 0
3899999. Total - Industrial and Miscellaneous (Unaffiliated). 5,898,919 0
Total Bonds
7799999. Subtotals - Issuer Obligation: 5,898,919 0
8399999. Subtotals - Bonds. 5,898,919 0
8699999. Total - Cash Equivalent: 5,898,919 0
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Poli 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........cccccveicniiiniiniiian AL .o
2. Alaska...
3. Arizona.
4. Arkansas...........ccoceveveeeirreenenns Collateral for Insurance Underwriting 238,213 241,098
5. California..
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Del
9. District of Columbia
10, Florida. ..o .
11.  Georgia. Collateral for Insurance Underwriting 60,820 61,557
12.  Hawaii
13, Idaho [0 S
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas.
18.  Kentucky.
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22. Collateral for Insurance Underwriting 537,247 543,754
23.  Michigan...
24. Minnesota.
25.  Mississippi
26.  Missouri
27.  Montana...
28.  Nebraska..
29.  Nevada
30.  New Hampshire.
31, New Jersey.
32.  New Mexico.. Collateral for Insurance Underwriting 339,581 343,693
33.  New York..
34, North Carolina.. Collateral for Insurance Underwriting 354,786 359,083
35. .
36. Collateral for Insurance Underwriting 2,777,466 2,811,103
37.
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina.. Collateral for Insurance Underwriting 223,008 225,709
42, South Dakota.
43, Tennessee....
44.
45.
46. .
47, Virginia........cceeeneseees Collateral for Insurance Underwriting 329,444 333,434
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands.........MP | ............
57.  Canada. CAN | oo
58.  Aggregate Alien and Othel XXX XXX 0 0 0 0
59.  Total XXX XXX 3,015,679 3,052,201 1,844,886 |................ 1,867,230
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........coccvrvecriincniees XXX XXX 0 0 0 0

E28
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