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Annual Statement for the year 2015 of the UNITED FlNANClAL CASUALTY COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

© ® N &

. Cash, cash equivalents and short-term investments.......
11.
12.

Bonds:
1.1 U.S. treasury SECUMHES.........ccuiviverieieiese et
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies
1.22 lIssued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding mortgage-
bACKEA SECUMHES)........vvivriviecieieiec et
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations......................
1.42 Political subdivisions of states, territories and possessions and

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

1.511 Issued or guaranteed by GNMA..........ccccovveverrinrnneeeireinne

1.512 Issued or guaranteed by FNMA and FHLMC

1.513 All other....
1.52 CMOs and REMICs:

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

1.522 Issued by non-U.S. Government issuers and collateralized

by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521

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

NYDFId SECUMEIES)......ecveveiecici et
2.2 Unaffiliated non-U.S. securities (including Canada)...........c.cccecevvvevevennnnen.
2.3 Affiliated SECUMHIES. ... rvueereeeeireeeeieeeee ettt enees
Equity interests:
31
3.2 Preferred stocks:
321 AFfIlIALEA.....o.eeciecieci e
3.22 UNQffiliated........covererrerirrisiinsiseise et
Publicly traded equity securities (excluding preferred stocks):
3,31 AFFIlIALEA. ...
3.32 Unaffiliated........ccorieieeieiinirereeee e
Other equity securities:
341 AFFIlIALEA.....o.eeceecieci e
3.42 Unaffiliated........coevrrerieisresisee e
Other equity interests including tangible personal property under lease:
3.51 AFFIlIALEA. ....veoeeeereeeeeieere s
3.52 Unaffiliated........cccvivnimieeiininrcsee e
Mortgage loans:
4.1 Construction and land development.........cccocueveereieienieesieeseeeeees
4.2 Agricultural
4.3 Single family residential properties
4.4 Multifamily residential ProPerties............ovureueerereerrureneneeneessesseeeeseessieens
4.5 Commercial loans
4.6 Mezzanine real estate loans
Real estate investments:
5.1 Property occupied by COMPANY.........ccoruirirrierrireireieeinsineiseeseessssesessesseseenns
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccccoorrrenrrrinrrereiee
Property held for sale (including $.........0 property acquired in
satisfaction Of AEDE).........cruuririeriirerr e
Contract loans

Investments in mutual funds............ccoeveueieicieisieeeec s

33

34

35

53

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

Other invested assets

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

............ 706,120,930
.............. 59,876,160

6

010,643 |....

............ 8.8

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

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

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

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

............ 706,120,930
.............. 59,876,160

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

TOtal INVESIEA ASSELS.........eoeveereieieieeece e snees




Annual Statement for the year 2015 of the UNITED FlNANClAL CASUALTY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHOI YBAN.........cccuiiveiieiieeieieie ettt bbbt ettt s bbb e bbbttt
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ccc.cueiuriieieieeseee et bbb aaes

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........cc.ccoiiiiriiiiiieeeeee et

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13.. ...ttt bbb bbbt
3.2 Totals, Part 3, COIUMN 11, ittt bbb bbb bbb

4. Total gain (10ss) 0N diSPOSAS, Part 3, COIUMN 18.........c.oiiieiicieieisisc ettt bbbt bbbt s bbb bbb

5. Deduct amounts received on disposals, Part 3, Column 15...........ccoecee... IO ... 0 IR B e
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15, ...t

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

74 T0tals, Part 1, COIUMN 12.......oiieieierireieerie i bbb

7.2 Totals, Part 3, COIUMN 10........iuiieiirireeieerieeieseesieeesse s es bbb
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1.....oomieieieeireieri iR

8.2 Totals, Part 3, COIUMN O......uouuuiiriiiiiieiscie it
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8).........cccovrurrrreieriniesissiieiesssiessss sttt ettt ens s ssees
10.  Deduct total NONAAMILEA BMOUNLS............coiiiiiiir bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........ceieriiiiiieisiiesissiesssteise sttt bbb s st aeen

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEN 31 Of PHIOT YEAT...........cuuuierierierierierieriserierise st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ccerrrruririnrnseieiesssessessesss st sssssssessessesssssssssessessesssnens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.couvruririrrininrnrrres st

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 12.......c.ouiiiiieecse ettt bbb bbb bbbt ettt st b baes
3.2 Totals, Part 3, COIUMN 11 ...ttt ettt bbbt es bbb et s st senaes
4. ACCIUAI OF QISCOUNL.......cvueviicviieiecietsiee ettt ettt a bbbt et b b b e s s b b s b s es 2 s b s bbb bbb b s b e s s s b e s b b s bbb bbb s bbb s b et e b e bt n st st

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ..ottt bbb bbb bbb sttt b st

52 Totals, Part 3, COlUMN 8.........cocooemierreeereece e NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovvvvnrnrrrrrnrrncrn J o N IR vt
7. Deduct amounts received on disposals, Part 3, COIUMN 15............c.cuiiiiiiieiciie ettt bbb st bbbttt benee
8. Deduct amortization of premium and mortgage interest points and COMMITMENT FEES.........vuruririiriirrirrrs ettt nsen
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13.......coieiceece ettt s bbbttt bbb saes

9.2 Totals, Part 3, COIUMN 13.......c.oiiieiccese ettt bbbt bbbt bbbt st naes
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 17ttt a bbb bbb s bbbt

10.2  Totals, Part 3, COIUMN 10 ...ttt a bbbt s bbb

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

12, TOtAl VAIUGHON GIIOWANCE.........cocveviiticiciie ettt ettt s s b s bbb s A st s s b b s bbb s b s s s b st s s bbbt s s bt n s e s st s et st
13.  Subtotal (Line 11 plus Line 12)

14. Deduct total nonadmitted amounts

15. Statement value at end of current period (LINE 13 MINUS LINE 14). ...ttt st b s bbb sttt n e
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........cucuiiiieeiereietsiei ettt bbbt bbb bbbt bt aen

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)...........cccviuiiiiieieesee et

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 6. ...tk

3.2 Totals, Part 3, COIUMN 2. ...ttt bbbt bbb bbb a bbbt

ACCIUAL OF BISCOUNL........ouveievcictc ettt ettt bbb bbbt bR bbb bR s bbb bR bbb s bR bbbt s bbbttt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........ccoeuireeceesese s . 0 W W R
5.2 Totals, Part 3, Column 9........cccoeuvereieiererseeeeeessese s .- B i

Total gain (10ss) on disposals, Part 3, COIUMN 19.........c.coiuiiieiseee sttt s bbbt

Deduct amounts received on disposals, Part 3, COIUMN 16.............cceiireiiiieieisceiee sttt bbbttt

Deduct amortization of premium @nd AEPIECIAtION............c..cueieireriicie ettt bbb bbbttt

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtalS, Part 1, COIUMN 17 ..ottt

9.2 Totals, Part 3, COIUMN T4........c ittt

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

101 Totals, Part 1, COIUMN 15. ...t

10.2 TOtals, Part 3, COIUMN 11 ...ttt

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccerrrrieiierereiicrissie et b st s st st sse st sae s sseenes

Deduct total NONAAMItEA BMOUNTS. ..o

Statement value at end of current period (LiNe 11 MINUS LINE 12).......coveiiiieicieiesieeee ettt sttt st s bt a st es st b s bt s e e s tensssanans

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAI.......c..vvuiurrererrerisrieisessssise e esessssssss s s s essssssssses st st ssessess st ss s s ssessans s s s sessessansnssessassansansssssessessnsanssne 1,74
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cciveuieieicicieeecctscte ettt sttt bbb a bbbt s bt st s bt s b s s sensanaenas 1,09
ACCTUAL OF BISCOUNT....... ettt sttt £ e840 E 0882882 E 2SR s e en st
Unrealized valuation increase (decrease):
41 P, COIUMN 12.cuiioieeeeereeieeesee s eeessees st es s8££ 588 (403,848)
4.2 Part2, SECHON 1, COIUMN 5. ...ttt sttt et bbb a st s st s s e s s s sesssnaenes (874,300)
4.3 Part2, SECHON 2, COIUMN 3.ttt bbb s bbb s st s s s s s e s naenes 3,106,532
44 Partd, COIUMN 11 ..o ceseees et sses st es st es s8££ 88 (8,435,467) (
Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 19.........ciiiririeiecireire ettt s8££t s st 1
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7...........c.ceuiuiiriiieieiiceee ettt bbbttt 94.
DeduCt aMOMtiZAtION OF PIEIMIUML.........riiiriieiireieirec ettt st se bt s s8££ 8 ee 8RS58 RS s e E e n b s nreen 1!

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COMUMN 15, sttt bbb s bbbttt bbb a e bt st st

8.2 Part 2, SECHON 1, COIUMN 19.......u ittt ettt bbb bbb s s

8.3 Part 2, SECHON 2, COIUMN 16........cueuieiiieiicieiee ettt ettt et bbbt s s bbb e

8.4 Partd, COIUMN 15........oioiieeeee ettt bbb st et b s bbbt a e b st st

Deduct current year's other-than-temporary impairment recognized:
9.1 Part 1, COIUMN oottt bbbt bbb bbb bbbttt

9.2 Part2, SECHON 1, COIUMN 17......omiiei ettt bttt

9.3 Part2, SECtON 2, COIUMN T4.........oiiiceiecee ettt bbbt bbb bbbt

9.4 Part4, Column 13

Book/adjusted carrying value at end of current period (LINes 142+3+4+5-6-T+8-9).........cccoveiirrireieiieceseese et s sns

Deduct total nonadmitted amounts

Statement value at end of current period (LIne 10 MINUS LINE 11) ...ttt bbbttt



Annual Statement for the year 2015 of the U N lTED FlNAN ClAL CAS UALTY COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Valt
Description Carrying Value Fair Value Actual Cost of Bond
BONDS 1. United States.......covveernvermveees | covrrrrerrereennns 167,361,225 | ..oovvererernnes 167,614,805 | ...coovrvvrernne, 167,309,916 [ ..oovvovvvrernees 168
Governments (Including all obligations 2. CANAA. ... | e [ s stensnes | essessssses st ssessensnnsns | srsessensnsest st ansnes
guaranteed by governments) 3. Other COUNHES.....ivererrerrirs | corerrnmessesessssesssssssessssssansans | ersmessssssssssessssssnssessssssssenssnss | oonsesssnssesnssasssnssssssssessasssnsss | sssosssnsssssessessassnes
4, Totals....ooorcrsrinrnsrinssiinnee | s 167,361,225 | ..o 167,614,805 [ ..ooocrovrernn, 167,309,916 [ ..o, 168
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAS....oioieisisieeiisiieiennnns | eeerssessesissnensssessesssssnseneens | ersnesnssssssssenssnssnssssssssenssnssnes | oensenssssesessensenssnsssssensenesnens | sesesesnsssssssensansanes
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtAIS.....ioviisierierisieiesnnns | erersnessisisssensssessessssnseneens | ersnessesssssesenssnssnsssessssensenssnes | oensenssnsessessensanssnssssensenssness | snsesssnssssessensaseanes
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....ooivrinsrinrnsiisiinns | o, 205,279,430 | ...ooooovvrenee 210,457,944 | ..oooovvvienees 237,725,500 | ...oooovovicienees 146
Industrial and Miscellaneous and Hybrid 8. United States........ccoeevvveees | covververnnnnn 1,187,309,912 | coovvevrnee 1,185,037,540 | ...cooevveeee 1,189,701,525 | ...coovvnee 1,191,
Securities (Unaffiliated) 9. Canada
10. Other Countries.......ccocccvseeees | ovvrrssieniiins 59,876,160 [ ....ccocverrrern 59,554,556 | ....ooovvrieiininne. COREEETE T — 59
11, Totals...occersveirinscinsiisssins |, 1,247,186,072 | ........oc..c... 1,244,592,09 | ............... 1,249,890,198 | ................ 1,251,
Parent, Subsidiaries and Affiliates 12, TotalS....coeciciscincincincincis [ | | | e
13. Total Bonds......oooouuevmsssernsss | o, 1,619,826,727 | .......ooc.ccc.. 1,622,664,845 | ................ 1,654,925,614 | ................ 1,566,
PREFERRED STOCKS 14. United States........ccovvveveecnne [ v 55,399,600 | ...vvvureerrernne 55,399,600 | ...oovvrverrnennn. 27,943,100
Industrial and Miscellaneous (Unaffiliated) 15, CANAGA. ... | et | ettt nnees [ ettt
16. Other Countries........ccocveneres [ovieniieniicsiieniesiesiesicsiesi [ L
17, Totals....ooconsiensirnssiessinsiiss [ v 55,399,600 | ...ooooovreriieence 55,399,600 | ....cooovrrenicenes 27,943,100
Parent, Subsidiaries and Affiliates 18. Totals......oocvrerriincinciniincies [ [ L
19. Total Preferred Stocks....... | ..ccoccvvvcrennce. 55,399,600 | ...oooocreririence 55,399,600 | .oooovvrreeinnieene 27,943,100
COMMON STOCKS 20. United States.........occeverveenes | vevrnerireecinens 208,420,415 | .ooovvvrvrinnen 208,420,415 | ..ovvvrerrrcreenne 113,302,937
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cccocevvererierienis | e 349,635 | oo 349,635 | oo 278,505
22. Other Countries.......cccovcvnieee | covvnirniiiincienes 12,740,903 | oo, 12,740,903 | oo 8,886,344
23. Totals.....cocceniissiriiicsiiniis | v 221,510,953 | ...ovovcienne, 221,510,953 | oo 122,467,786
Parent, Subsidiaries and Affiliates 24, Totals. ..o | i | s | s
25. Total Common Stocks....... ..221,510,953 221,510,953 ...122,467,786
26. Total Stocks.......oumseessensine | covviiiniiiinncs 276,910,553 | ..o 276,910,553 | .ooovivniciennes 150,410,886
27. Total Bonds and Stocks.... | ............... 1,896,737,280 | ....coccvvneen 1,899,575,398 | ..ocvvvvvens 1,805,336,500
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

Over
Throug

2
1 Year
h5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9 10
% from Col. 7 Total
Prior Year Publicly Traded

Privatel

1.1
1.2
1.3
14
15
1.6
1.7

U.S. Governments
NAIC 1.

..93,240,463

NAIC 2.

..74,120,762

....166,415,820

2.1

22
23
24
25
26
2.7

31

32
33
34
35
3.6
3.7

TOtAIS .

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

5.1
52

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

82,998,603
..7,853,944

............. 102,358,120
................. 3,188,803

............. 194,236,683
............... 11,042,747

90,852,547
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SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

8.7

Totals...

1 2 3 4 5 6 7 8 9 10
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 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 Privatel
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC 1ottt | eessesssnsens 293,360,912 335,350,870 | .....coone 227,711,585 | .....c.cuc.e. 11,436,039 | oo 191,669 | ............ 868,051,075 791,375,481 | ..o 536 [ 272,845,475
..37,863,823 229,738,199 ..67,251,052 ...334,853,074 ...211,612,535 ...190,229,131
.................................................... 6,345,593 | ...............25,634,232 cerrnennnn 31,979,825 cerveenrennnn062,201,266 cervennnn20,000,000
.............................................................................................................................................................................................................. 0 cerrrenennnnnn2,250,000
.............................................................................................................................................................................................................. 0
...................... 89,697 |..............861,673 | .............. 13,126,424 | ... 4234 947 [ ..o | e 18,312,741
331,314,432 | ............. 572,296,335 | .....cco..c 333,723,293 | ..cocovennee. 15,670,986 | ...oooovvirniinnns 191,669 | .......... 1,253,196,715 1,070,439,282 483,074,606 |............. i
7.
8.
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

..70,568,622

....119,720,104

...... 21,323,809
.62,201,266

1 2 3 4 5 7 9 10
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Column 6 asa Total from Column % from Col. 7 Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years % of Line 9.7 Prior Year Publicly Traded

9. Total Bonds Current Year

9.1 NAIC 1ottt seen (d)........395,406,545 | ............. 418,349,473 | ............404,190,467 | ...............11,491,853 | ...................210,645 | ..........1,229,648,983 | ...co.covvvrrrrrirercee 756 | e XXX [tk XXX i | 634,443,383

9.2 NAIC 2.ttt (d).ee. 37,863,823 | ............. 237,592,143 | ... 70,439,855 | oo | e | 00000000 345,895,821 | o213 [ b XXX et XX [ i 201,271,878

9.3 NAIC 3.ttt ss s seen () (0] I 6,345,593 | .i0ei0r0n25,634,232 [ o0 |0 | 31,979,825 [ 020 [ e XK s | XXX i 20,000,000

B NAICB..eoeececeeeeeeeeeeeseeeesesesiseseesesssssessessssssessessssesens | (@)eveeienieneeeen 89,697 | oveiiiiieieians 861,673 |.............13,126,424 | ................. 4,234,947 .

9.7 TOtAlS ..o ssessesssssessenes | eenienensn 833,360,085 | covianns 663,148,882 | ............513,390,978 | ............... 15,726,800 | ..cvvvcvcrrnne 210,645 | (b).....1,625,837,370 | ..ceoovvrvererrrrne. 100.0

9.8 Line9.7asa % 0f COL B.....ooviiviiiisiesesssesssissississssssenns | onnsnnessnessnsesnenssss 200 ] | o 40.8 | o316 | 1.0 [, 0.0 ] .o 100.0 | XXX
10. Total Bonds Prior Year

101 NAIC 1ottt ses s sses s ssesssssssesssssnsnses | evsensinsenns 334,189,180 | ............. 500,193,890 | ............ 305,445,602 | .....cvuvne. 48,279,228 | .ovvrreerrn9,262,811 [ oo XXX [ e e XXX s | e 197,370,711 | 811 [ 695,495,710

....139,623,995
..31,105,159
....5,250,000

.48,279,228

............. 178,413,920
................. 9,558,662

............. 192,653,146
............. 116,329,210
................. 6,345,593

............. 224,138,534
............... 18,736,071
................. 5,634,232

................. 4,234,947

10.8 Line 10.7.a5@ % 0F COL. 8.....cooveiiiiiiiesssiiesissssesssssssessssessssesssnens | sossessssssssessssssssans 204 | s 42.3 | s 26.3 [ s 3.3
11. Total Publicly Traded Bonds
T4 NAIC 1ottt sssssssenes | oesesesaens 216,992,625 | ............. 225,696,327 | ...cccone.. 180,051,933 | ccvvvvvrnee. 11,491,853 | oo 210,645 | ............634,443 383 | ..cooovvvvrvrreres 39.0 [.0rernnn095,495710 [ oo 471 [ 634,443,383
..28,305,161 ...121,262,933 B1T03,784 | oo | eeeeeeeeseeneeseseeniensens | everenienn201,271,878 | o124 139,623,995 | 95 | ...201,271,878
......... ..20,000,000 ..20,000,000
117 TOtAIS ..ot seessss s sesnssnsnnes | eeveerennennn 245,297,786 | ...........346,959,260 | .............251,755,717 | ........c...... 11,491,853 | cooovverrrne 210,645
11.8 Line 11.7.@5@ % Of COL B.....coocrvreercicreese s
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccccvvvverrnannes
12. Total Privately Placed Bonds

4,234,947
.05
............................ 0.3

(d

0 current year, §......... 0 prior year of bonds with 5* designations and $

770,122,109 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 prior year of bonds with Z designations and §......... 0 current year, §.....

.....0 current year, $...

........ 0; NAIC35§.........0;

NAIC4§.......... 0;

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.

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

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§......... 0; NAIC2§$ NAIC6S.......... 0.




Annual Statement for the year 2015 of the UNlTED FlNANClAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 9 10
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 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 Prival

U.S. Governments
1.1 1SSUET OBIIGAtIONS.......cvecveiecvcie ettt saenis | cveessensnians 93,240,463 | ..ooveeeeeeereeeeieeiens | e 74,120,762
1.2 Residential Mortgage-Backed Securities..
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured SECUMLIES...........cevucveverriveeiieiiens [rosiieiisiiisiisiissesisiesenes [ erisiiessesssssessessessessssssess | cvsessssssessssssssssisssessansns | eessessessasssesessessssnsanes
1.5 TOtAIS. ovu ettt sns s entsnsenes | srsessasssnsans 93,240,463 | ..o [V I 74,120,762 | oo 0

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

All Other Governments
2.1 1SSUET OBlIGAtIONS. .....cvuvveveeicrceeie ettt
2.2 Residential Mortgage-Backed Securities..
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured SeCUMiES.........cocovrurrrererrurrernieneenns
2.5 TOHAIS. ..ottt es

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........ceuieceeieireeisiire et
3.2 Residential Mortgage-Backed Securities..
3.3 Commercial Mortgage-Backed Securities....
3.4 Other Loan-Backed and Structured Securities............cccoeuerverrisirnnnnns
3.5 TOHaIS. ..ottt s

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBIIGAtIONS. .....uveeececereee ittt
4.2 Residential Mortgage-Backed Securities..
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities...........ccooeuvereevernrnnnnc.

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

Non-Guaranteed
5.1 ISSUET OblIgatiONS..........ovuivvciicireiiei ettt sssssnnens | eeesnsinsisnes 7,693,928 | ...coovvvnnn 52,517,726 | ...cooevvnnv 83,500,310 [ .ovvvrvvrirnnnn. 47440 [ oo 18,976 | ...coooev..e. 143,778,380 | coovveereerereris 88 [ 112,230,180 | <o 76 [ 143,778,380 | ............
5.2 Residential Mortgage-Backed Securities.. . 1,877,992 |. ....3,206,637 . . . 11,101,090 | .... .0 01.. ...11,101,090 |...
5.3 Commercial Mortgage-Backed SECUties............coovvrvrrrrecerneisrinciinens | covieriniinns 1,103,155 | ..cooovvenne. 30,456,829 | .....ccoooon.. 18,839,976 | ..o | ceveeieniseieeisesissessenes | e 50,399,960 | ...covvervrrirerierirns 3 e 61,946,335 | ..oooveeeeereen. 42 | . 50,399,960 |............
5.4 Other Loan-Backed and Structured SECUMHES............coeueveieiveeiisieriens | ererissiisiesssiessisssssesiens | eoveessesssssesessasssssssssesses | eessessssssessassssssssessansnsss | coessessassasssssessansnssesses | cossssssessosssssessessonsonssns | stssssssessnssssssssassassans (01 I 0.0 | | e 0.0 [ [,
5.5 TOtAIS. .. ovuieieeiesisss st ant st nt s enensans | ersessenssnsianes 8,805,170 | ..ccovvrnnen 90,852,547 |....ccc...... 105,546,923 | .o 55,814 | .vvvvriiiens 18,976 [..cooovnen. 205,279,430 [ ..o 12.6 | 174,244,410 | oo 11.8 |, 205,279,430 | ...........
. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS........coeverericiererse et ssensnnes | oersessessenns 43,874,466 | ............ 290,421,428 | ............... 92,885,284 | .....ccocveu 9,992,058 | ....coovrererreiererieninens | e 437,173,236 | covvverererieiers 26.9 [ .o 325,221,875 | coovevererrerein 22.0 [ .orernnn 251,717,806 | ........... 1
6.2 Residential Mortgage-Backed Securities.. ..38,175,098 ..76,307,514 ..19,193,952 5,678,928 | ... ...139,547,161 | .... . ....158,189,711 . ....73,099,991
6.3 Commercial Mortgage-Backed Securities............coccoerevveververieeiveiinieens | ceeiiennn 103,549,896 | ... 99,102,929 | ..e0eeee211,315,499 | oo [ oo [ e 413,968,324 | .....covvveree, 255 |, 343,763,382 . 12,533,650
6.4 Other Loan-Backed and Structured Securities..........cocoerverveeverrerrens | evsiissinnns 145,714,972 | ............. 106,464,464 | .............. 10,328,558 | ....ooooiiniiiniiniiinniieni | o | essssniaens 262,507,994 | oo (I 243,264,314 | oo 16.5 |, 145,723,159 |........... 1
8.5 TOtAIS. . .ouieeieeieciteii ettt ettt st sesasnesntntans | sensseacsans 331,314,432 | ............. 572,296,335 | ............. 333,723,293 | ............. 15,670,986 | ....ccoovvvnvenes 191,669 |......... 1,253,196,715 | oo, 771 [, 1,070,439,282 | ..o 725 [ 483,074,606 |........... i
Hybrid Securities

7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities..
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities.
7.5 TOAIS ...ttt

Parent, Subsidiaries and Affiliates
8.1 ISSUET ODlIGAtioNS........ccvvrveierierisese e
8.2 Residential Mortgage-Backed Securities...........c.coveerrurineeneeneineencenenns
8.3 Commercial Mortgage-Backed SeCurities.............ccoevveurerersrrncrrereninns
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Annual Statement for the year 2015 of the U N |TED FlNAN ClAL CAS UALTY 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 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 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 Prival
9. Total Bonds Current Year
9.1 ISSUET OblIgatioNS..........cvvurrvenierriniiniieineinsiseineinesneesessesneesesnsenns | coneeeneennn 144,808,857 ] .............342,939,154 | ............. 250,506,356 |............. 10,039,498 | ...oovivernene 18,976 | e 748,312,841 562,857,411 | ........... 1
9.2 Residential Mortgage-Backed Securities.............ccceeververeceercrvererisenns | ceveeirnnn.. 38,183,185 | ..............84,185,506 | ............... 22,400,589 | ...coevnee. 5,687,302 | ..ccooeererner 191,669 | ... 150,648,251 [ ...ovovervevieieineeenn 9.3 [t XXX etk XXX i | i 84,201,081 | ............
9.3 Commercial Mortgage-Backed Securities............cccoeverveeveverieeseeniens | cevivennnn. 104,653,051 1 ............ 129,559,758 | ............. 230,155,475 | oo (U1 ERRRRRRRIN | B [SSORRR 464,368,284 | ..ocovereieieienenn28.6 | XK [ e e XK [ e 62,933,610 |........... L
9.4 Other Loan-Backed and Structured Securities..........c.coceceeevvveveveseens [ e 145,714 972 ] ............. 106,464,464 | ............... 10,328,558 | ..o (U1 [RRRo | I (SOOI 262,507,994 145,723,159 |........... 1
9.5 Totals......cooveerrerrrerrirnns 513,390,978 15,726,800 .1,625,837,370 ..855,715,261 i
9.6 Line9.5a58 % 0f COL B....oovuiiviiiiisiiississssississiesisssssssssnnns | ssnessssnssnsenseesse@00 ]| covnnrnsnssnssnnnne e 0.8 oo, 316 | o 1.0 |00 | i 1000 e XXX s | XXX [ XX [ i, 52.6
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorveerirrirciieiseie e ssssssssns | eesseeiaenns 140,624,531 | ............. 336,070,466 | ............. 158,817,276 | ............. 24,672,311 | v, 9,018,291 | .oooevveere e XXX i | verseieeee XXX [ i) 669,202,875 | ..oovvvrrerrrirrrirnnns 453 [ 531,200,676 |........... 1
10.2 Residential Mortgage-Backed SECUMHES............covurrerrenrenieneerneineins | covveerienens 33,026,546 | ............. 109,347,668 | .........c..... 13,918,662 | .....cccounee. 1,720,210 | .coovvvvcvenene 244520 | .covveerree e XKX s | e XXX s [ 158,257,606 | ..coocvvncvrcricrines 107 [ 91,943,676 | ............
10.3 Commercial Mortgage-Backed SeCUrties............cocuivnivneeenvrineriiniinnnes | covveerennens 80,327,322 | ....cco.u... 108,077,365 | ...cccoou.... 195,418,323 | ..o 21,886,707 [ ..coocvecrrerrcrrrernreninens | eveerneeneee XXX [ XX s | i 405,709,717 | oovoeverrericrnnes 275 | oo 92,066,296 | ...........<
10.4 Other Loan-Backed and Structured Securities...........ccoconeenernnernecniens [rnennne. 150,779,403 | ............... 71,668,495 | ...ccoccvnnee 20,816,416 [ ..o [ [k XXX e e XK | 0000 243,264,314 [ 165 [, 156,264,216 | ............
10.5 TOtAIS ..ot sssssssssssssesssessssnssnnes | coneenennnn 04,757,802 | ............625,163,994 | ............. 388,970,677 | ..ccvvvnne 48,279,228 | .............9,262,811 | oo XXX e ek XXX i | e 1476,434.512 | 100.0 [ .o 871,474,864 |........... ¢
10.6 Line 10.5858 % 0f COL 8......cooiiuiiiiisisiisissississississississnssnsnnes | eonnesnesnssseissnssno 2ol | e 2.3 [ o263 | i 3.3
11. Total Publicly Traded Bonds
11,1 1SSUET OBlGAtIONS........ooivrirrireieieieeee s | eriseniaenes 133,250,409 | ............. 193,412,474 | ............ 226,136,054 | ............. 10,039,498 | ..oovvvvrirines 18,976 | ...coooe...e. 562,857,411 [ oo 346 | 531,200,676 | ...oooovrerrrerrrinnns 36.0 | .o 562,857,411 | ............
11.2 Residential Mortgage-Backed SECUMHES............covvvrrerienrernieneieeineins | cerieeiineens 16,101,470 | ..coovveneee. 59,675,900 | ..ovvvrennad 6,779,687 | ..coevvvrenne 1,452,355 | ..oovvvrirnnn. 191,669 [ ..cooovrrennee 84,201,081 [ .ooovveveeiniieceen 52 [ e, 91,943,676 [ cooovvererieceenn82 [ 84,201,081 |...........
11.3 Commercial Mortgage-Backed SeCUrties...........coc.vrrrrirmrrnriniineinens [ cervreereiinnnnns 1,103,153 | oo 42,990,481 | ..cooeveeeee. 18,839,976 | ..o | cevreeieeiessssssesssessnnes | e 62,933,610 [ coooverrererienrenn 39 [ e, 92,066,296 | ...oovoevvrrirrrennn8.2 | 62,933,610
11.4 Other Loan-Backed and Structured Securities. .94,842,754 ..50,880,405 ....145,723,159 ....156,264,216 145,723,159 |...
115 TORAIS .. s 245,297,786 346,959,260 855,715,261 871,474,864 855,715,261
11.6 Line 11.585@ % Of COL B....oouevvvveiriirieisiresieisssieiessesisssisssinenes | oeeieeieeeeeseseeeen 28.7 | oo 405 [ 294 | e 13 | 00 [ 100.0 oo e XXX s | i XXX [ XXX [ e 1000 .o
11.7 Line 11.5as a % of Line 9.5, Col. 6, Section 9..........cccoucvvcviniiiniiniinine | conivniisiisissii, 150 [, 213 | s 155 |07 | 0.0 | i 52.6 | .o XKX e [, XXX [ XXX [ i, 526 |,
12. Total Privately Placed Bonds
12.1 1SSUEE OBlGAtIONS........ooiveieiiriieiiieeieeieeieeiseseeiseisessesssessssssssenas | eeseeseneens 11,558,448 | ............ 149,526,680 | ............... 24,370,302 [ ..o | e | e 185,455,430
12.2 Residential Mortgage-Backed SECUMHES............covververieeeernreneineieeins | cerveerineens 22,081,715 | oo 24,509,606 | ............... 15,620,902 | .....cocuuev. 4234 94T | oo | e, 66,447,170
12.3 Commercial Mortgage-Backed Securities...........cccuvvivreerververeeerceeeins | cevveveins 103,549,898 86,569,277 | ... 211,315,499 | oo [ e | e 401,434,674
12.4 Other Loan-Backed and Structured Securities. .50,872,218 |. ..55,584,059 ..10,328,558 ... 116,784,835
12.5 TOHAIS....cvvrerrirrieieeee et 188,062,279 | ............. 316,189,622 261,635,261 770,122,109
12.6 Lin€ 12.5858 % Of COL B.......cvvrvererriieiesiesiesiesiessiessiesssesssesssesssensss | oessessssssssssnsssnnes 244 | e A 340 | o085 | 00 |, 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9...........ccoucvvinvcinniiniiinie | o, 116 [ i, 194 [ i, 161 03 [ o000 [ i 474




Annual Statement for the year 2015 of the UNlTED FlNANClAL CASUALTY COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiar
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT.........curirircirrireiriiseire e ses st sse st ssssssseess | sressssssssessesssssessessassassssssessessnens 157428 [ oo TBT 428 [ oo | sttt | ere bbb
2. Cost of short-term iNVEStMENS @CAUINEA...........cviviviiieieiiee ettt bbb sssessessnses | evsesissesses bbbt bnae 8,673,953 [ .eovoviieeeceeeee e 8,873,953 [ .ottt es s [ ettt esse e senssesns | seeteresee ettt et rnaeaas

3. Accrual of discount

4. Unrealized valuation increase (decrease)....

5. Total gain (I0SS) ON QISPOSAIS.......ccururrvrirrerrereireeseiseeesetseisesssseeesessessssesssessessssssessessesssessessasssssssssessessesssssnssessanssnssessessanes | soessesssssessessnssssssessessnssnssessessnsssssessassans 0 | ettt | ertere ettt s sssens | chentese sttt s st a bbbt s st | ebebentes ettt
6. Deduct consideration received 0N dISPOSAS............ciuiieieiiiniiiieessieee ettt sssensenss | evsesissesses ettt enae 8,719,657 | ..oovveeieeeeeeere e 8,719,657 [ .ot sssssesesens | sresisiese sttt sse s | erebnt ettt
7. Deduct amortization Of PrEMIUML...........cccciiiiecieieisee ettt sss st esssnsesies | siesbssessessessss b s s s s bt bs s s s st et 0 | et sssenseens | cerreeens et sensens | cretsene sttt ettt | erserent ettt
8. Total foreign exchange change in book/adjusted CArrYING VAIUE..........c..c.eviuiriiveiieieices ettt ssssessenes | coesessessessssesses s sesssss s ssse s sssse s s beseeses 0 | ettt ass s ssenas | serrere s es et es et s et besse s snsens | sresiesese ettt s et s st s s s s st sttt | erebentes ettt a bt es
9. Deduct current year's other-than-temporary impairment reCOGNIZEA............cuvuiuriereerrireiniireieereieeiseeeseeeesesesseeessssseees | ersmesssssssess s e se st sss st see st 0 ettt | ertes et st es st et ssess st entesessstensenasssnsens | cheniesiesstastes st estessesstensenasssnsensessssantensesentes | oesistentesietntena st st st b entenas
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-8-T+8-9).........ccccceoeeverereercreisiresssiieiieniens | cevesiseiiesie s esss s sessssssas 11724 [ o U724 [ oo 0 | oo 0 | oo
11. Deduct total NONAAMIEd @MOUNLS.........c.crrimririceiireriereserie e es st esesssesssenensensss | _asssesssssssessss s 0 i | e | |
12. Statement value at end of current period (Line 10 MINUS LiNE 1) ssssssssssesssssssssssnssssssssenssssssssssssnssnsns | sessssssssssssassssssnssessessassssssessasssssns 11,724 [ oo 11724 | e 0 ] oo 0] oo




Annual Statement for the year 2015 of the U N lTE D F | NAN C |AL CAS UALTY CO M PANY

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



Annual Statement for the year 2015 of the UNITED FlNANClAL 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..........cccceveeeeicieieiesisese e sesessesiessesees | ceveessesssesissessessnens 3,099,884 | oo 3,099,884 | ....coovireieeiris
2. Cost of cash eqUIVAIENTS ACQUIMEM..........c.ccvevvevereieiereee et bes e ssssnaes | evessessesessssssseesans 94,492,873 | oo 94,492,873 | ..o,
3. ACCIUAI Of GISCOUNL. .....vveveeeeeiirisie ittt sttt | sbsessseentseesisens s s 6,162 | oo, 6,162 | .o,
4. Unrealized valuation INCTEASE (AECTBASE)..........cvwurererrrerereereisresneseeessesessessessessssssssssssessessssssssssssessessas | sesessessnsssssssssessassssssssessessanes 0 | oo | e
5. Total gain (I0SS) ON QISPOSAIS.........cevurrirrierieicieiesieste ettt b et s s s st ssens | sessesssstssssessessss s b s ssestans 0 [ ooy [ e
6. Deduct consideration received 0N diSPOSAIS...........c..cucuiviieeiieeieiiireieiseeee e ssessssessessnses | cevessesesssssssseesns 91,700,000 | cooovveverericrnns 91,700,000 | ..covererereririiennns
7. Deduct amortization Of PrEMIUM..........cccueirireicee st s st s et essneas | sessessessesss s ssessss s b sessestans 0 | | e
8. Total foreign exchange change in book/adjusted Carrying ValUe..............ocrirrenirrirenensenereeeeeneens [ e 0 | oo | e
9. Deduct current year's other-than-temporary impairment reCognIzed............ooveieenenieinnnnienninns |eosressesisessssessessssssesssesses 0 oo | e sneeeeeas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccccevevrevees [ covieiciiiinnnnn.5,898,919 | oiiiiiii000.5,898,919 | e,
11. Deduct total nonadmitted @MOUNS...........cc.cvrierrririiiicnrressee e eesssssesssssessesens | st eseesseens 0 | | v,
12. Statement value at end of current period (Line 10 miNUS LiNE 11).....ov oo ssisisnissisniens | onissessesee s 5898919 | .o 5,898,919 | .o,

)

D



Annual Statement for the year 2015 of the U N lTE D F | NAN C |AL CAS UALTY CO M PANY

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



Annual Statement for the year 2015 of the U N |TE D F | NAN C |AL CAS UALTY COM PANY

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

0L3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21
F
© Current Year's
r Unrealized Other-Than- Total Foreign
ei NAIC Rate Used Valuation Current Year's Temporary Exchange
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec.
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/AC.V. Rateof | Rateof | Paid | Due & Accrued | During Year Acquir
U.S. Government - Issuer Obligations
912828 B4 1 |US TREASURY NOTE 1 .58,005,773 |...100.006 58,003,480 58,000,000 | ... 58,000,209 (2,905) ....0.375 91,019 01/24/2
912828 C4 0 |US TREASURY NOTE e LA 24,962,891 |...100.004 25,001,000 25,000,000 24,995,365 18,635 | oo | e | s 0.375 |....0.450 |MS...... . ...23,822 04/03/2
912828 M4 9 [US TREASURY NOTE.......cooiiiiiiiiiiiiiiisiiississis s sssss s | ceneees o LA 39,429,688 |....98.736 | ........... 39,494,400 | ............ 40,000,000 39,439,829 10,141 | s | e | e 1.875 |.....2.096 |AO...... | ccovveeen. 127,747 | oo 11/06/2!
912828 M5 6 [US TREASURY NOTE.......iiiriimiiriiimerimsssseesssssssesssssssssesesssssssessss st ssssssssssssssssssssssssesssesesssanns | soneees e LA 29,813,564 |.....99.776 29,932,800 30,000,000 29,815,300 VT TR DO PO 2.250 2.320 [MN...... 87,157 11/06/2!
912828 QA 1 |US TREASURY NOTE LA ...100.466 2,260,485 2,250,000 2,249,634 1134 | e [ e | e 2250 |.....2. 12,864 50,625 | 04/01/2!
912828 VR 8 |US TREASURY NOTE 1 ....99.976 7,998,080 8,000,000 7,995,255 7,567 ......0.625 18,886 50,000 | 08/21/21
912828 VS 6 |US TREASURY NOTE LA ...102.595 4,924,560 4,800,000 4,865,633 (7,799) [ v | | oo 2.500 |......2. 45326 | ........... 120,000 | 08/26/2!
0199999. U.S. Government - Issuer Obligation: XXX ....167,614,805 .168,050,000 ...167,361,225 0 28,510 0 0 XXX XXX
0599999. Total - U.S. Government XXX .168,050,000 ...167,361,225 0 28,510 0 0| XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Agencies and Authorities of Governments and Their U.S. Political ivisions - Issuer Obli
01030R  GB 2 [ALABAMA HSG FIN SF........iiiiiiiiiniiisiissssiiissssissssssssssssissssssssssssssssssssssssssssssssssssssssssnsens | coveees U [SSOOOOOY I PO 1FE| ... 159,573 |...100.214 150,321 150,000 150,000 (1134) | e | e | s 5.500 |.....4.031 |AO...... 8,250 | 10/23/2!
130536 QR 9 | CALIFORNIA ST POLL CONTROL FIN......coouiiiuiiiiiiisiiieniissiississesissssssessssesssssssssesssssesssessssnenes | eseees e ...1,995,000 |...105.280 2,105,600 2,000,000 1,995,216 216 | oo [ e [ s 3.375 |....3.405 | J........ 33,750 07/10/2
130536 QW 8 | CALIFORNIA ST POLL CONTROL FIN.......oouiiiiriiiriiniiisriiscisssesississsssssssssssssssssssssssssssssssssssnnes | coneees . ...1,500,000 |...102.170 1,532,550 1,500,000 1,500,000 [ oo [ e | e | e | e 3.125 |....3.125 |MN...... 6,641 10/30/21
20775B° N8 5 |CONN ST HSG FIN AUTH HSG MTG........ooiiiiriiiiiisiicsiiesiesesiiessssessissssssesssse s ssesessssssssenias | cevions . 11,927,610 |...105.876 | ............ 11,863,406 | ............ 11,205,000 | ............ 11,700,784 (84,957) | .o | e | e 4.000 |.....2.582 [MN.....| oo 57,270 | ..ccoveeec 448,200 | 10/11/2
20775F  CG 0 [CONNECTICUT STHSG FIN AUTH SF........coiiiiiiiriiriniiierissieseseiesessesse s | coneees . .....3,070,311 | ...105.758 3,082,846 2,915,000 2,999,425 (11,332) | v | v | e 4.500 |.....3.125 [JD.ccccoe | v 10,931 | i 131,175 | 10/119/2/
235036 N3 0 [DALLAS-FORT WORTH TX....ooiiiiiiiiiiiiiiisiiiseiis i sisssssss s sssssssssssssssssssssssnss | oneees e .13,999,570 |...118.681 | ............ 15,428,530 | ...cocevenee 13,000,000 | ... 13,776,741 (97,169) | .ovvvverrerrenrrennins | rreersessseesessieenes | vevres 5.000 |.....3.991 |MN...... ...650,000 | 08/15/2:
452227  FK 2 [ILLINOIS ST SALES TAX REVENUE..........cccosviiiriiiriiiirissiesicsiiesisssisessssssss s ssssssssnins | eneees o ..4,220,000 |.....99.587 4,202,571 4,220,000 4,220,000 | ..ooooieecrinniinens | [ e | s | s 2681 |.....2.681 | JD....... ...113,138 | 05/10/2
452227 GV 7 [ILLINOIS ST SALES TAX REVENUE...........cimmrrriimmrriesimsssisinsssssssssssssssssssssssssssssssssssssssssssssssssssns | soseees e ..7,079,760 |...116.537 6,992,220 6,000,000 6,760,416 | ...ccvvvvriercscnnis | s (128,559) | .cvvvvverrevisenriinns | covvviiienssiisenniins | o 5.000 |.....2.500 |JD...cco. | ooverrrrenrns 13,333 | s 300,000 | 06/12/21
454906  AC 2 [INDIANA ST DEV FIN AUTH.....oooiiiiiiiiiriiiciieriscsiie s | eneees . ...1,800,000 |...100.428 1,807,704 1,800,000 1,799,983 (17) [ o [ e | e 1.750 |.....1.750 |AO...... 7,875 09/30/2
45506A EK 3 |INDIANA ST HSG & CMNTY DEV........ooiiiiiriiriiieeiisrcieses i ssssssssassoses | seveens . ....4,307,578 |...105.796 4,237,130 4,005,000 4,179,473 (V75 7.55) ) EORRRRRRON DRSNS DO 4.500 |.....2.840 [JD..c...| v 15,019 | oo 180,225 | 11/16/2!
47770V AR 1 |JOBSOHIO BEVERAGE SYS STWD LIQ.......couriiriiiiiiiriiieniiesesiesiissssiessisssisesssessssessssssssssssenas | sevione " 10,000,000 |...100.466 ..10,046,600 10,000,000 10,000,000 | ..ocveeunrveerirrninn [ e [ e | e | s 1.570 |.....1.570 || e 78,500 | ....oeuue 157,000 | 01/29/2!
47770V AV 2 |JOBSOHIO BEVERAGE SYS STWD LIQ.......coiiiieiiciiriiieisiissiiesesissssssssssssssssssssssssssssssnas | seveens o 18,260,000 |...103.467 ..18,893,074 | . 18,260,000 | ... 18,260,000 | ...cooooevevirnriis [ [ e [ e | 2.885 |.....2.885 |JJ........ 263,401 526,801 | 01/29/2
544435 3X 6 |LOS ANGELES CA DEPT OF ARPTS ..120.227 901,703 750,000 895,507 (15,450) | ..o | e | v 5.000 |.....2. 02/06/2!
544435 3Y 4 |LOS ANGELES CA DEPT OF ARPTS . 121.776 913,320 750,000 899,547 (13,698) ......5.000 02/06/2
544435 3Z 1 |LOS ANGELES CA DEPT OF ARPTS .122.734 3,068,350 2,500,000 3,014,435 (3 197(615) ) SRRSO USRI PO 5.000 |......2. 02/06/2!
544435 4A 5 |LOS ANGELES CA DEPT OF ARPTS . 121.767 1,217,670 1,000,000 1,193,783 (15,447) | ..o | v | o 5.000 |......2. 02/06/2
544435 4B 3 |LOS ANGELES CA DEPT OF ARPTS ...120.751 603,755 500,000 591,880 (4072:55) SOOI DRSNS DRI 5.000 |.....2. 02/06/2
57587A  HY 7 |MASSACHUSETTS ST HSG. ...106.660 6,324,938 5,930,000 6,304,026 (51,748) | ooorvevrerrenireernins | reereesiseeseisineenns | veeees 4.000 |......2. 03/12/2
592646 5C 3 |MET WASHINGTON DC ARPTS AUTHA ...118.750 3,562,500 3,000,000 3,233,257 (25,424) ......5.000 01/08/2
59334D HY 3 |MIAMI-DADECNTY FLW &S ..123.828 | ............ 18,574,200 | ..ooovevenee 15,000,000 | ............ 17,587,121 | v | i (132,679) | ccovvvvveerviisenriiins | o | o 5.000 |......2. 05/20/2
60416Q FS 8 [MINNESOTA ST HSG FIN AGY. ...104.399 1,675,604 1,605,000 1,658,506 (8,346) | ..o | i | e 4.250 |....2. 11/22/2/
60637B DV 9 [MISSOURI ST HSG DEV COMMN ...106.677 4,928,477 4,620,000 4,972,861 (80,915) | oo | oo | oo 4.000 |......1. 05/30/2
61212R A6 3 | MONTANA ST BRD HSG ...100.270 30,081 30,000 30,175 (122) [ oo [ e | e 5.500 |.....4. 04/26/2
61212R  ZE 9 |MONTANA ST BRD HSG ...100.272 230,626 230,000 231,292 (1,297) ......5.500 01/18/2
64469D JD 4 |NEW HAMPSHIRE ST HSG . ..299,247 |...104.884 298,919 285,000 300,057 £ T SURTOPTIRROION DUURORITRRSIROOI PP 6.750 |.....5. 08/01/2
647200 PY 4 [NEWMEXICO MTG FIN AGY ...t ssssssssssssssssssssnses | coneees ] 10 1FE | .............1,341,488 |...102.669 1,278,229 1,245,000 1,265,689 (3,344) | oo e [ e 5750 |....4. 01/26/2
649883 H6 5 [NEW YORK ST MTGE AGY HOMEOWNER.........coovviiiiriiiinriiicsiiiisensisiissssssssessssssssssssssssssssanens | coseees [ . 1] 1FE| ... 110,569,700 |...104.902 | ............ 10,490,200 | ............ 10,000,000 | ............ 10,513,008 (56,692) | ..o | e | e 3.500 |.....2. . . 07/09/2!
658909 BF 2 [NORTH DAKOTA ST HSG FIN AGY .....coiiiiiiiiiiiiiriiscriiesiisesiiessiissiie s sssesssssessssssssans. | coneees P [ 1 1FE| .............1,518,890 |...105.083 1,507,941 1,435,000 1,472,540 ((CSX) ) OPOPPIONIORN DRI DRI 4500 |.....3. 64,575 | 11/10/2
771902  GA 5 [ROCHESTERMN HLTH CARE FACS RE.........cooviiiiiiniiiicississsisssssssssssssssssssssssssssssasies | coneees ] 2 [ 1FE| ... ...115.555 1,213,328 1,050,000 1,207,917 (EHVL02<) ) RO DRSNS DO 4.500 |....1. 47,250 | 03/27/2
83755G 3G 0 |SOUTH DAKOTA HSG........oiiiimiiiiiiiciiisiiciiisssis s | ciieees P [ 1 1FE| ... ...100.000 15,000 15,000 15,069 (48) [ oo [ e | e 5.500 |.....4. 04/19/2
83756C AM 7 | SOUTH DAKOTA HSG DEV AUTH.......rviriiieiciscecissisieissssissssssssssssssssssssssssssssssssssssanns | soveens ] 2 [ 1FE| ... ...105.774 2,977,538 2,815,000 2,951,567 (LG 572 ) NSRRI DRSNS PO 4500 |.....2. 05/23/2
882756  2H 1 | TEXAS ST PUB FIN AUTH REV......ciiiiiiiiieriinieiiesiisesieesiiseeise s sssssssse s sssesssen | ceneees P [ 1 1FE| ... ...103.409 7,755,675 7,500,000 7,744,685 (242,933) | cvoouvveerieriinenis | eerirereiseniesiinens | e 4.000 |......0. 04/25/2
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939787  LQ 0 [WASHINGTON ST HSG.... .o | s N 1] 1FE| ... 360,850 |...103.013 360,546 350,000 353,420 (UAK) ] RTINSO O 4.400 |......3.699 |JD....... . 10/09/2!
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: ..145,920,819 XXX ....148,271,152 .135,665,000 ...143,778,380 ........(1,065,436) 0 0] XXX XXX XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Agencies and ities of and Their U.S. Political ivisions - Residenti; Backed i
31392C  MS 0 [FNW 2002-W1 2A.......oomiiiiiiiiisiiesii s nssssines | srssiae ] 2 [ 1FE| ... 60,272 |...115.056 65,985 57,351 58,343 74 6.335 |......5.607 |MON... 303 3,687 | 03/07/2!
3137G0  ET 2 | STACR 2015-DNAT M2.......ccuiruruireriresirsssssssssesssssssssesssssssssnesssssssssssssssssensssssssssssssssssssssnsssssssssssssnss | sesseee I 2 [ 2FE | ... .11,000,000 |....98.631 | ............ 10,849,410 | ..occcvnnee 11,000,000 | ... 11,042,747 Ly .Y A PSRRI FSRTOROIINY PO 2272 |.....3174 |MON... | .cccoorrunnn.s 4,859 | ..o 152,448 | 04/22/2/
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHIES...........cuuuuiiuiieiiii s ssssssssnsssnes | cnsiesssiees 11,060,272 XXX | e 10,915,395 | ............ 11,057,351 | ............ 11,101,090 0 42,821 0 0 XXX XXX XXX | o 5162 | ..o 156,135 XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Agencies and Authorities of Governments and Their U.S. Political ivisions - Commercial Mortgage-Backed Securiti
3137AA  4X 8 |FHMS 2011-KOT3 X1 1. .ottt | siieees w24 [ AFE ] 13,088,252 | ....... 2413 7,216,204 6,872,771 ceereeee( 1,402,896) [ coooovoviriiciiins [ e [ e 0.774 |.....5.173 |MON... | ............ 192,933 | ......... 2,144,566 | 01/02/2!
3137AD  TK 3 [FHMS 2011-KOT4 X1 10 ...t ssssssssssssss s sssssssssssssssssssssnses. | oseees . 16,363,969 | ....... 5383 | oo 10,373,372 | v | e 10,131,977 | oo coereeee 1,624,657) [ oo [ [ 1.391 |.....4.082 |MON... 223,384 2,522,235 | 08/14/2!
3137AK KD 2 [FHMS 2012-K705 X1 10....coouvierrrerrriirreiseniiseisessssesesssessssesssssesssesssssessssssssessssessssesssesssssessssessssnens | sesees . 12,068,826 | ....... 4.004 5,177,212 4,990,450 ceereeee 1,922,789) [ oo [ e [ e 1.875 |.....5.307 |[MON... | c.coneveen. 202,047 | ......... 2,325,931 | 01/24/2/
3137TAL  BW 4 |FHMS 2012-K7068 X1 1O........cuiiiiiiiiiiiiiieciiseciissiis i | cesieae 24| 1FE | .o 4,947,916 | ... 3.737 2,155,525 2,150,790 (835,654) | ..oouvvveriieriinniin [ e | e 1.706 |.....2.554 |[MON... | ..cccoouunuce 82,006 | ............ 940,507 | 05/23/2!
3137B1 BT 8 |FHMS 2013-K026 X1 10.......cocourieieirrieiicrsiiiesseeiiessisssesssssssssssssssssssssssssssssssssssssssssssssssssssnnoss | soveees . 9,231,109 5.657 7,394,037 7,360,900 cereeee1,070,857) [ oo [ o [ e 1.164 |....3.594 |MON... | ..........126,763 | ........ 1,433,224 | 04/01/2:
3137B6  ZN 4 |FHMS 2014-K714 X1 10......comiiiiiiciiisriiisesiise s | sesiins w24 [ AFE 12,227,869 | ....... 2.870 8,557,278 8,510,897 ceereeee(1,968,210) [ oo [ [ 0.867 |.....3.091 |MON... | ..........215/431 | ... 2,378,045 | 02/12/2/
3137B7 N2 1 [FHMS 2014-K036 X1 10......oouieeiiiisiisisisissi s | coveeas 24| D AFE ] 12,816,468 | ....... 4887 | ........... 10,397,769 | ..o | i 10,382,175 | ..o e (131844 [ i [ 0.935 |....3.824 |MON... | ............165,856 | ......... 1,821,773 | 02/10/2
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securitie: 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
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 237,725,500 XXX [ 210,457,944 | .......... 146,722,351 205,279,430 0f... (11,166,099) 0 0[] XXX XXX XXX ] .........2,503,440 | ....... 18,017,834 XXX
Industrial & Mi: (Unaffiliated) - Issuer Obli
025816 AX 7 [AMERICAN EXPRESS CO......oiiiiiiiiriiiiiiiesiiissiiesessis s ssssssssssssssssssessssnns | eneees [P (OO I 1FE | ............4,987,100 |...107.060 5,353,000 5,000,000 4,996,775 IR 1 I UPOORRUOPRORTOOORN ORI PRI 6.150 |......6.185 |FA.....| s 105,063 | ............ 307,500 | 08/22/2!
035287 AE 1 |ANIXTERINC. 20,115,000 |...100.000 20,000,000 20,000,000 20,000,000 14,092 (14,092) . 256,250 09/19/21
037389 AW 3 |AON CORP. 11,448,000 |...109.321 | ........... 10,932,100 | ..oooveveeae 10,000,000 | ............ 10,933,491 | ..o | e (181,076) 01/25/2
037389 AY 9 [AON CORP........ooreiiiirciireisseissii i ssssssssssnsssssssssssssssssssssssssssssnnssssssnnns. | convees | oo [ eovsnninnns | ceneFE [ oo 18,868,168 |...100.776 | ............ 18,324,100 | ..occccveeee 18,183,000 | ........... 18,259,829 | ..o | i (187,957) 03/04/2
05367A  AG 8 | AVIATION CAPITAL GROUP ..4,977,650 |.....99.426 4,971,300 5,000,000 4,979,584 1,934 09/14/2
07177M  AC 7 |BAXALTAINC ..1,992,620 |.....98.800 1,976,000 2,000,000 1,993,325 705 06/23/2
12189L AF 8 |BURLINGTN NORTH SANTA FE 12,058,774 | ...102.264 .11,637,643 | ...........11,380,000 | ............ 11,966,233 (92,540) 01/21/2
151020 AR 5 |CELGENE CORP. ,972,900 |...100.977 ..10,097,700 9,973,943 1,043 08/03/2
161175 AK 0 [CCO SAFARIIILLC .10,000,000 |.....99.427 ....9,942,700 | ............10,000,000 | ............ 10,000,000 07/09/2!
161175 AL 8 |CCO SAFARIIILLC .10,000,000 |....99.652 | .............. 9,965,200 | ............ 10,000,000 | ............ 10,000,000 07/09/2
22822R  AX 8 |CCl ..5,995,812 |...102.248 5,828,136 5,700,000 5,903,906 (91,906) 04/07/2
233851  BA 1 |DAIMLER FINANCE NALLC .20,974,856 |...100.152 20,806,578 20,775,000 20,947,970 (26,886) 07/29/2
26867L AE 0 |EMD FINANCELLC ,999,500 |.....97.358 ...9,735,800 | . 10,000,000 9,999,399 (101) s . 03/16/2
26882P  AX 0 |ERAC USA FINANCE COMPANY. .10,542,468 | ...103.664 9,719,537 9,376,000 9,558,662 (212,476) . 3. . 01/04/2
26884T AM 4 |ERAC USA FINANCE COMPANY .15,039,050 |....98.593 | ............ 14,788,950 | ............ 15,000,000 | ............ 15,032,586 (8,464) | ..o | v | v 2.350 |.....2.289 |AO...... | v TAMT | 352,500 | 03/23/2
31428X AV 8 |FEDEX CORPORATION ..2,227,113 |....97.103 2,187,731 2,253,000 2,229,239 2126 [ oo [ e [ 2.700 |......2.861 |AO...... 12,842 60,831 | 03/30/2!
345397  WT 6 |FORD MOTOR CREDIT CO 25,000,000 |.....98.794 24,698,500 25,000,000 25,000,000 | ...oooorvemnriinniiriens | e [ e | seeeessiessiessienees | s 1.684 |.....1.684 [MS.....| ..ccccooee. 132,147 | e 421,000 | 09/03/2
413875 AP 0 |HARRIS CORP .10,050,900 | .....98.888 9,888,800 10,000,000 .10,039,538 (11,362) 35,538 99,950 | 04/22/2/
539830 BF 5 [LOCKHEED MARTIN CORPORATION 14,946,150 |.....99.648 ..14,947,200 | . 15,000,000 | ... 14,947,017 867 39,583 11/16/2/
56585A AK 8 | MARATHON PETROLEUM CORP. ..9,992,000 |....98.897 | ............. 9,889,700 | ............ 10,000,000 9,992,043 43 12,750 12/07/21
571748 AT 9 |MARSH & MCLENNAN COS INC ...9,505,115 |...100.975 9,592,625 9,500,000 9,502,715 (1,039) 51,142 242,250 | 09/25/2
571748 AZ 5 |MARSH & MCLENNAN COS INC .....9,992,300 |{...100.008 | ............ 10,000,600 | ............ 10,000,000 9,992,058 (242) [ covoovrincricneins [ e | e 3.750 |.....3.759 |MS...... | s 111,458 | oo 09/09/2
573284 AN 6 |MARTIN MARIETTA MATERIALS ...3,476,536 |.....98.193 3,407,297 3,470,000 3,476,326 (P10} USRS SO IO 4.250 |....4.224 |JJ....... 73,328 07/16/2
582839 AJ 5 |MEAD JOHNSON NUTRITION CO ..9,990,200 |...100.015 | ............ 10,001,500 | ..ooovevenae 10,000,000 9,990,243 A3 | i | e | e 3.000 |.....3.021 |MN...... 48,333 10/29/2/
60856B AA 2 |MOLEX ELECTRONICS TECH 12,538,550 |.....97.434 12,179,250 | ............ 12,500,000 | ............ 12,633,035 (GRS 1) ) ORI DRSS DR 2878 |....2.811 |AO...... . 04/02/2
655844 BG 2 |NORFOLK SOUTHERN CORP. 20,097,800 |.....99.764 ..19,952,800 20,000,000 20,095,930 (1,870) | oo | overiieseisenieeneiens | o 3.250 |.....3.157 | JD....... . 11/18/2/
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655844 BJ 6 |NORFOLK SOUTHERN CORP. .....98.853 766,111 775,000 773,309 38 | s [ s [ s 3.000 |......3.038 5,813 09/30/2
666807 BF 8 |[NORTHROP GRUMMAN CORP ...99.211 7,356,496 7,415,000 7,319,253 38,075 A . 10,814 10/10/21
756109 AM 6 |REALTY INCOME CORP. ...5,028,100 |...100.056 5,002,800 5,000,000 5,022,238 (ECR: 17T NSRRI DRSO PO 2.000 1.770 ...41,944 06/16/2!
790849 AM 5 | ST JUDE MEDICAL INC 09,995,400 |...100.038 | ........... 10,003,800 | ...cceveeee 10,000,000 9,995,396 (4) 76,222 09/14/2
832696 AH 1 [JM SMUCKER CO. 6,968,990 99.500 6,965,000 7,000,000 6,971,923 2,933 61,833 03/12/2!
883556 BA 9 | THERMO FISHER SCIENTIFIC INC 10,237,500 |...100.549 ..10,054,900 10,000,000 10,045,332 (72,094) 04/16/2
92343V BQ 6 |VERIZON COMMUNICATIONS INC 110,250,800 |...107.456 ..10,745,600 10,000,000 10,175,880 (33,362) 09/11/21
928668 AL 6 |VOLKSWAGEN GROUP AMERICA ..4,838,900 |.....94.885 5,028,905 5,300,000 4,880,246 41,346 09/29/2
982526 AQ 8 |WRIGLEY WM. JR CO 14,352,517 |...101.989 | ........... 14,011,249 | ........... 13,738,000 | ............ 14,290,338 (62,179) . . 12/08/2!
982526 AV 7 |WRIGLEY WM. JR CO cereeenn9,471,556 | ...100.961 9,539,805 9,449,000 9,468,671 (EIRT074] SRR DRI PN 2.900 .2.839 [AO...... ....53,282 12/05/21
111013 AM 0 | BRITISH SKY BROADCASTING.........ccooimriiiriiriiieriisniissiinsisenisessssssisssssssssssssssssssssssssssssssensses. | conveee | F | evovsseienns | ceeenFE [ i 28,199,383 |....99.576 27,851,407 27,970,000 28,148,600 (44,288) | ..o | v | e 2.625 2443 (MS......| e 214145 | ... 734,213 | 02/11/2
45763P  AE 6 |INMARSAT FINANCE PLC 12,245,686 |....97.500 | ............ 11,979,825 | ........... 12,287,000 | ............ 11,979,825 (204,025) 1,739 | e | e | e 4.875 4.908 [MN...... 76,538 598,991 | 03/27/2
62854A AA 2 |MYLANNV ..5,003,550 |.....99.792 4,989,600 5,000,000 5,003,428 (122) [ oo [ e | e 3.000 2975 |JD....... 9,167 12/07/2/
709629 AN 9 |PENTAIR FINANCE SA ..9,989,100 |....99.912 | ............. 9,991,200 | ............ 10,000,000 9,989,286 186 3.625 3.649 (MS......| oo 105,729 | .o 09/09/2
714264 AH 1 |PERNOD-RICARD SA . ..1,766,164 |...102.722 1,746,274 1,700,000 1,764,147 (VX (XA SRR DRI PR 4.250 3597 [ 33,315 09/30/2!
902133 AN 7 [TYCO ELECTRONICS GROUP S........ccooiiiiiiiiiiiissisniissi s ssisssississsissssssssssssssssienses | coneeee Flo. 1] 1FE o0 2,984,790 |.....99.875 2,996,250 3,000,000 2,990,874 2,929 | .o | | 2375 |.....2.482 |D....... | coccvnnenced VN 71,250 | 11/20/2
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: ....434,130,569 XXX | s 429,853,969 | .......... 428,771,000 | .......... 431,162,593 | ........... (189,933) (963,253) 0 0| XXX XXX XXX | s 3,296,510 | ......... 8,228,785 XXX
Industrial & Miscell (Unaffiliated) - ial Mortgage-Backed Securities
055330 FT 8 |BCAP 2010-RR7 T4AT......coiiirieiisriiiessiisiesssissssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | soveens | oo | conneoien 2 | 1FM ..2,816,504 |...100.400 2,817,206 2,805,982 2,805,452 (U2 4) [N DRI PN 2,684 |......2. 10/20/21
05542G AL 2 |BCAP 2013-RR2 BA ...ttt ssassssesssssssssnens | covens [ o0 | covenions 2 [ 1M ..1,272,206 | ...100.021 1,244,473 1,244,211 1,248,055 (11,379) | oo | v | o 3.000 |......0. 02/22/2
05542X  AJ 0 |BCAP LLC TRUST 2013-RR11 BAT. ... ssissssssssssssssssssssssssnsssnnsens | coneees | o0 | coveoees 2 [ 1M ......6,606,132 |...100.584 6,524,418 6,486,536 6,579,417 (CT2Z15) USRI DRSNS DRI 4.000 11/18/21
05542X  AS 0 |BCAP LLC TRUST 2013-RRT1 BAT....ccoouriiiriirciiieriiessiiesiiesssiessssessssessissssssessssessssssssssssssssssssssins | coevis | oo | coveeens 2 [ 1FM ..5,364,417 |....98.721 5,596,624 5,669,133 5,556,603 71185 [ [ e | e 0.371 | .. 11/18/21
05543A  AA 8 |BCAP 2014-RRT TAT.....oiiiiscssssisssissssssssssssssssssssssssssssssssssssssssssssssssssssssssans | coneees | o0 | soveonees 2 [ 1M 11,987,077 |..100.737 | ............ 11,709,500 | ...occcveeee 11,623,832 | ............ 12,212,630 | .o [ v 113,838 | oo [ e | 2658 |....2. 03/21/2
07387A  GH 2 |BSARM 2005-12 25A ... sssssssssssssssesssssssssssssssssssnnnns | sovens | | conneeii | voeees 1FM ..1,082,529 |....61.971 1,079,321 1,741,655 1,094,474 TATT | oo [ e [ e 1.786 |.....8. 08/23/2!
12643P  AJ 1 |CSMC 2010-BR 2A3........coumiiiiiiiricsiisii s sssssssssssssnsssssssessssenies | cvvees [ on | coveniin | eevens 1M .10,659,765 |...103.293 .10,159,899 | ..... .9,836,000 10,191,329 (254,354) .....8.250 03/18/2
126673 2M 3 [CWL 2005-7 MVB........coosiivricriiiincsiiinsssiisssssisssssssssssssssssessssssssssssssessssssssssssssssssssssssssssssssssssons | aoveese | oo | sovienni [ vevnes 1FM 206,322 |.....38.230 3,556,224 9,302,182 310,244 | ..o [ i 103,922 | .oooouvererierirnneinn [ eevernererneriseseienens | e 1.222 08/09/2!
144531 EW 6 | CARR 2006-NCT A3....oomioeiierriiseeieereeseeesesessesessessssessssessssessssesssssssssessssessssesssssssssssssssnssssessssnnssss. | senssns | oo | evvsnnees 2 | 1FM 19,801,428 |.....96.482 20,331,427 21,072,767 20,540,943 329,452 [ oooorreerreerrirnnenns [ ererrseereinnnennein [ e 0.632 |......2. 01/10/2
17307G UM 1 | CMLTI2004-OPT1 M5.........oioiiriecereesee e ssssssssssssssssssssssssssssnnssns | coneees | o0 | coveenees 2 [ 1M ...63.876 841,193 1,316,916 | oo | v [ erenienesnninenes [ ceonsiisninnnnnines | s | s 1.997 |.....0. 08/14/2
35720P  JE 1 | FHLT 2005-1 Md.....o.ooooieeeioreeeeeeeeeeeeise et ssssssssssssessssessssssssessssesssssssssessssnsssssnsssns | envsine | oo | soveneenn | evvens 1FM ....96.590 4,829,500 5,000,000 4,926,797 93,372 | ooeereineenrirnennins | e | e 1442 |...2. 04/28/2
362631  AB 9 [GSR2006-0A1 2AT ... | cennens | | seinenn | e 1M ....97.409 4,566,057 4,687,510 4,637,383 52,909 ....0.612 08/15/2
576433  UF 1 [MARM 2004-13 BAT.......ooiiiriiiiniriiinsiiisnsisisssiss s ssssssssssssssssssssssssssssssssssssssssssss | aevseee | o0 | svevienns [ aeones 1FM ...102.164 1,729,612 1,692,976 1,841,209 22456 | ..o [ e | e 2772 |...0 08/20/2!
57643L  GJ 9 [MABS 2005-NCT Mé.......oiioiiiiriiciiieriiesiesesiesii s ssssessssssssessssessssessssesssins | oenees | oo | oereevon 2 | 1FM 675,370 |.....82.562 956,973 1,189,096 [ vvveeverrverrrrreiiereneees | eresmeeernessseesesses [ eevresennssisnennsisnns [ eevveesnessessnsessssns | seessessnesssssnessenns | e 1.562 |......0. 08/13/2
61762  BH 5 [MSRR2013-RE5B1.........coooeeeriiiieciireeiiessesisessssssssssssssessssssssssssessssssssssssssssssssssssesssssonsesses. | coneene [ o0 | sevveenes 2 [ 6* 18,027,578 |....85.170 | ....covcce 18,312,741 | ............ 21,501,398 | ....ccccees 18,312,741 | .cooecec (213,915) | .ooonvrnn 499,077 | s | v | e 0.501 |.. 04/21/2
65535V BZ 0 [ NAA2003-A3 Al | ceviens [ or | e | e 1FM ...71,650 |...104.022 74,344 71,469 72,172 (IS4 SRR DOPPORRORRIRNN PYOPON 5.500 |.....4. 09/15/2
68389F  KP 8 [OOMLT 2006-1 2A3.........oomviiriiiiinniisiississssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | convess | | snvienni | coneee 1M ,986,573 |.....97.099 2,284,150 2,352,393 2,214,450 56,317 .....0.612 5.099 [MON... 280 9,034 | 04/21/21
73316P  FT 2 [POPLR 2005-C M1.....ciooriiiriirieiiesiinsiiesiie i siessssessssssssessssssssessisssssssssssessssssssssesssssssssssssnnns | aoviene | oe | sovenniin | evvens 1FM ..3,528,424 |.....98.570 3,606,448 3,658,768 3,626,949 LIV VS DUOIRIROORN DUURRPTRRROIO PPN 0.366 |......2.194 |MON.. 08/13/2
83611M  KE 7 [SVHE 2005-4 MIB........cooiiiiciiiriiiiscisscssiisssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssons | convess | o0 | sovennees 2 [ 1M ..4,253,125 |.....93.588 4,679,400 5,000,000 5,083,086 40,779 [ oo [ s [ e 0.892 |......0.938 |MON.. 02/19/2
85172H  AA 3 | SLFMT 2013-BA A.oecvciciiissiiisssiisssssssssssss s ssssssssssssssssssssssssssssssssssssnns. | woeens | oo | conseoien 2 | 1FM ..9,548,510 |.....99.703 9,521,411 9,549,773 9,540,944 (T E 4] SRR DU DO 1.870 |.....1.827 | MON.. 10/04/21
855541  AB 4 [STARM 2007-S1 2AT ...t ssssessssssssessssssssessssnssins | ennes | oo | oereisen 2 [ 1M ....1,484,121 |....99.132 1,675,194 1,689,862 1,437,548 35,917 [ oo [ e | e 2879 |.....7.230 |MON.. 09/13/2
863576 DG 6 [SASC 2005-WF4A M2.........ooooreiiriinniincissienssississ s ssssssssssssssssssssssssssssssssssssssnssses | cvenees | oo | oonvseon 2 [ 1M ...8,509,375 |....97.058 | ............. 9,705,800 | ............ 10,000,000 9,466,007 308,502 [ ..o [ e [ 0.852 |......3.852 |MON.. 02/26/2
86358E UV 6 | SAIL2005-HET M. ... sssssssssessssssssesssins | connis | oo | coveenes 2 | 1FM ...5,746,252 | .....98.007 6,188,713 6,314,563 6,163,200 96,529 | ..ooureerierririnenrens | e | e 1.127 |.....2.948 |MON... 11/20/2/
86358E  WC 6 | SAIL2005-7 MT.....ooioieiicceiereiieceisesiessie s sssssssssssssssssssssssssssssnnss | coneees | o0 | sovenees 2 [ 1M ...4,768,750 |.....96.283 4,814,150 5,000,000 4,897,190 | ..o | e 100,530 | .oooooveerecriinnis | e | e 1.157 |.....2.698 |MON. 10/10/21
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94980Q AA 7 |WFMBS 2004-W A1 ...100.032 3,374,051 3,372,972 3,385,693 36,079 | .oooeriieriiecriinniis [ cevieniinesiieniieens | e 2.754 |....4.140 [MON... | ..o 7,740 | oo 89,448 | 02/07/2
94983C  AD 9 |WFMBS 2005-AR10 2A1 ...100.625 3,317,377 3,296,772 3,402,555 46,581 [ ..o [ [ 2.738 3.223 [MON... 7,521 87,754 | 01/24/2
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie: XXX | s 143,496,206 | .......... 155,446,766 | .......... 139,547,161 | ........... (213,915)] .........1,836,168 0 0 [ XXX XXX PSS 164,706 | ......... 2,396,351 XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
00183H  AJ 0 [AQA 2015-T177 Do ssssssss s ssss s sssssssssssess | coveees | 2 [ M| e 13,897,227 |.....95.400 | ............ 13,806,288 | ....ccevvvee 14,472,000 | ............ 13,926,764 29,537 [ coveorverreerissnrrensnens [ crversnnsrensenseinns [ ernees 3.110 |......3.769 |MON... [ .ccccoorneren. 37,509 | ..coooeenn. 146,667 | 10/19/2!
05357H  AG 5 |AVMT 2013-AVM B...o.vooriirrceeeeiseriseseeseeeses s essesssssssssesssssssssesssssssssesssssssssssssssssssesssssssssessssnnes | avssiee | oo | seveeeenn | avvens 1M ...6,556,388 |...103.179 6,314,555 6,120,000 6,506,543 (49,844) | ..o | e | o 3.867 |......2.439 |MON... [ .. .. 19,724 09/22/2
05604F AN 5 [BWAY 2013-1515 D...coovvvvierenreeiinriiissiesisessessaessssssesssssssssssssssssssssssssssssssssssssessssssssssssssssssssnnes | aevveee | oo | wvvienni [ vevres 1FM 14,317,850 |....94.307 ..14,146,050 15,000,000 114,382,861 52,769 MON... 1112412
05955R  AA 2 |BALL 2009-FDG A JO [POOOY 1FM| ... 21,873,231 |...102.186 ..20,040,040 | . 19,611,336 | ... 19,916,206 (552,365) | ccvvvvveverrerienreinns | coerreisneessisineeneins | oo 5204 |....2.242 [MON... | .. 05/01/2
096821  AG 8 [BHP 2013-BOCAB.......coooiiiiiccisecise s | s ] 2 [ 1FM| ..............2,850,445 | .....99.761 2,843,189 2,850,000 2,851,255 810 | oo [ e [ 2.081 |......2.023 | MON... 07/14/2
096821 AJ 2 [BHP 2013-BOCA C....cvirriieiiciiesise ittt st | eneees ] 2 [ 1FM| ..............2,269,313 |.....99.762 2,269,586 2,275,000 2,273,977 B85 [ ..o [ e [ e 2481 |.....2.571 [MON... 01/15/2
096821 AL 7 [BHP 2013-BOCA D.....ccovvviiiiiiciiceiess st | eneies ] 2 [ FM| e 100,031 |.....99.550 99,550 100,000 100,065 34 | s [ s [ 3.381 3.305 [MON... 03/20/2
125354 AJ 9 [CGRBS 2013-VNOS D....ooovvvrvariiiriiiiisiiissesisssssisssssis s ssssssssssssssssssss | coveees [ [ 2 | 1FM] .............3,836,593 |.....97.058 3,770,703 3,885,000 3,838,300 1,707 | oeerereireriieees | eveeeseresessssseneiens | v 3.703 |......3.836 |MON... [ .. 10/15/2!
12626A  AA 4 | COMM 2013-THL AT | ceiaes ] 2 [ 1FM| ..............1,150,561 | .....99.541 1,145,818 1,151,101 1,151,112 L1511 OOOPTOPOPROPTOUORY VORI OO 1.276 |.....1.296 |MON...| .. 05/29/2
12632N  AE 0 [COMM 2014-KYO C...ccovvvrociceicii s ssssnssssnsns | oneees ] 2 [ 1FM| ... 12,491,600 |....99.095 | ........... 12,386,875 | ....cccoouee 12,500,000 | ............ 12,503,970 11,942 | e | [ e 1.961 |.....1.935 |MON... | .. 02/03/2
17320Q AL 3 | CGOMT 2013-375P Di....coouevirmiiemciiiiesiscsiis e ssssssssessses st | crniias ] 2 | 1FM] .............8,709,007 |.....95.010 8,522,397 8,970,000 8,721,316 12,309 3.635 |.....4.022 |MON... | .. 10/13/2/
17322F  AC 5 | CGOMT 2014-388G B........oocooeirieeniiiriiciiisiiseiiesesi s ssssnones | cosies ] 2 [ M| e 10,032,031 |.....98.960 | .............. 9,896,000 | ............ 10,000,000 | ............ 10,047,576 15,307 | oo | v | e 1.381 |.....1.341 |MON... 09/05/2
A7776T Al 1 [ JPMCC 2011-COHP C.coooiisete it | siveees ] 2 [ 1FM| ... .10,288,264 |...100.125 | ............ 10,301,124 | ..ccccoeeee 10,288,264 | ............ 10,288,900 {(74) FFSSRSTRRIII DRI PP 4.250 |.....4.286 [MON...| .. 08/18/2
A7776T AL 6 | JPMCC 2011-COHP ... | sesiees ] 2 [ 1FM| ..............5,900,313 |...100.125 5,907,375 5,900,000 5,900,428 (01 ) [T PSRRI IOV 4650 |.....4.692 [MON...| .. 09/12/2
21870L AL 0 [CORE 2015-CALW D...ccvovvmiviiirieiiisiiissiiss s sssssssssssssssssssssssssssssssssnsoss | cosenes ] 2 [ 1FM| ... 32,044,862 |....98.238 ..30,650,256 31,200,000 31,957,949 (LCICHR1C) ) SRR DRSS PPN 3979 |....3.474 |MON... 03/31/2!
245089 AN 9 [DEL 2013-HDC C...coouvireiiiiiiciiisiiciiie it | s ] 2 [ 1FM| ... 10,003,906 |.....99.855 ...9,985,500 | ............ 10,000,000 | ............ 10,003,110 (T9B) [ cvveoereerricrirnniis [ cevireriineiiseniiceens | e 1.931 |.....1.798 |MON... 05/27/2
36190S  AG 7 |GPPT 2014-GPP Bi........ooieerccrecr oo nasasnnes | seveeas ] 2 [ M| e 15,200,000 |....99.441 | .......... 15,115,032 | ............ 15,200,000 | ............ 15,203,070 AV [OOSR (PSR IO 1.631 |.....1.490 |MON... 03/04/2
36192H  AA 2 | GSMS 2012-AL0H Aottt | sesiine ] 2 [ 1FM| ... .16,525,981 |...102.845 | ............ 16,255,681 | ............ 15,806,000 | ...oovover 16,495,669 (30,312) | oovrverrerreeneernins | rveereesieesessieenes | v 3.551 |.....2.793 [MON... | .. 11127/
36192L  AJ 4 [GSMS 2012-SHOP C.....ccovvvviiiiiciiisisesis s ssssans | ceneees ] 2 [ 1FM| ..............7,343,556 |...101.596 7,121,880 7,010,000 7,267,602 (68,737) 3.633 |....2.514 |MON... | .. 01/16/2
36192P  AF 3 | GSMS 2012-GCJ A2......oocvoierrrieinreicssciess s | e ] 2 [ 1FM| ... 12,557,031 |....99.792 | ............ 12,474,000 | ............ 12,500,000 | ............ 12,533,652 (P73 11) ) FSURIRRRII DRSNS PPN 1.762 |.....1.580 |MON...| .. 12/23/2/
361934 AN 8 | GSMS 2013-KING E....oouvernceriieciineiisesisseessesssssssssesssassssssssssssssssssssssssnssssssssssssssssssssssssansssnnses | avvnee | oo | severeenn | evvens 1FM ,880,938 |.....94.995 2,849,850 3,000,000 2,891,788 10,850 e MON... 07/10/2
36250W AG 5 |GSMS 2015-590M B [ [TOO 2 1FM| ... 110,165,330 |...100.086 | ............ 10,008,600 | ............ 10,000,000 | ............ 10,162,968 (2,362) 3.932 |.....3.678 |MON... | .. 10/23/21
46634G  AE 1 [JPMCC 2009-IWST C.....ovvvviriiriiisiiieiiis i | neees ] 2 [ 1FM| ... 19,695,483 |...117.310 ..18,839,986 16,060,000 19,055,235 (640,248) | ....oocrveericriinciis [ cevireriieesieeniiinens | e 7.693 |......2.404 |MON... 10/09/2!
46637E AN 3 [JPMCC 2011-PLSD D....ccovvvvviviiiiiciicescisiseis s ssssssssnns | seveens ] 2 [ 1FM| ... 15,857,422 |...102.135 ..15,320,250 | . 15,000,000 | ... 15,346,701 (510,721) [ ceveoreeevieriieiis [ e | e 5.736 |.....1.767 | MON... 02/10/2
46641K  AJ 2 [JPMCC 2014-FBLU C.....cccovvveiiciiiiniicsiisssiesiiessisessiessssessssssssss s ssssesssssssssssssssssssesssssssssssns | covvens | er | covennini | eevens 1FM . .....99.986 7,998,880 8,000,000 8,011,103 1,195 | oo [ ceervenineeseinnsensenns | e 2.331 |.....2.199 [MON...| .. 02/03/2
50185V AJ 2 [LCCM 2014-909 C....ccocvvoririiciicsissciessssisssisssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssssnns | avvene | oo | covenein | eviens 1M ,380,625 |...101.599 8,127,920 8,000,000 8,340,036 (40,589) s MON... 10/09/2!
55660C AL 2 |MAD 2013-650M D. O [POO N 1FM| ... .25,155,214 | ...101.288 24,694,014 24,380,000 25,063,689 (84,775) | oo | veensiiisessiiiinenns | woenes 4.169 |......3.452 [MON...| .. 10/08/2:
B1763Q AN 1 [ MSC 2014-CPT E.voovoeereeteiiseeese ettt sss st snstnnnes | cenenee ] 2 [ 1FM| .............3,642,125 | .....95.494 3,437,784 3,600,000 3,636,495 (5,630) | .eoveverieiriiicriinens | s | e 3.560 3.293 |MON... 10,681 10/27/2/
B1764B  AG 8 | MSC 2014-150E AS.......ooumrrerreeeeeierreisesesseeessessssesessessssessssses s sssessssessssessssesssssssssessssssssssessssssssnns | seseene ] 2 [ 1FM| ... .11,606,836 |...103.280 | ............ 11,360,800 | ............ 11,000,000 | ............ 11,580,393 (PLR:%) ) ISR DRSS DS 4012 |.....3.324 [MON... | .cccoovrrrnne 36,777 10/08/2!
61764  AF 3 [ MSC 2014-MP Di.....ooiiiiiiiereice it | ciiies ] 2 | 1FM| ... 123,127,194 |...101.207 23,277,610 23,000,000 23,104,340 (77 T4') SRR DRRITRRRIIROIS PP 3816 |.....3.664 [MON...| .. 111972
68275C  AC 2 [FB2005-1 A3.......oioiriicciesiissiisssssssss s | sesns | an | e | e 1M ,127,828 |...113.180 3,961,300 3,500,000 4,087,613 (40,215) s ......3.092 |MON... 09/18/2
74932Q AA 8 |RBSCF 2013-GSP A JO [POOY 1FM| ... 61,524,388 |...103.900 | ............ 60,739,940 58,460,000 61,154,174 (295,049) | ccvvvvvencrririrerreinns | o | e 3.961 3.239 [MON... 05/27/2
94988L  AG 7 [WFCM 2013-120B B........oovoieiiiiiiiiciiissiissssssss s | oneees ] 2 [ 1FM| ..............8,045,469 |.....98.518 7,881,440 8,000,000 8,036,939 ((RSXCI0) ) ORI DRSO DRI 2.800 |.....2.613 |MON... | .. 03/26/2
94988L  AJ 1 [WFCM 2013-120B C....oooovveviiiniiissiiiissssii i sssssessssssesns | coneeee N 2. 1M .............7,613,196 | .....97.104 7,501,284 7,725,000 7,626,525 13,329 | oo | | e 2.800 |......3.057 [MON... | .. ...142,792 | 05/07/2
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 417,781,957 XXX | 409,051,557 | .......... 404,563,701 | .......... 413,968,324 | ...oooierernnnd 0.....(2,331,104) 0 0 XXX XXX XXX | e 1,477,771 | ... 11,137,412 XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
04032Y  AB 5 |ARIFL 2015-A A2......ooiiiiiii et | crsiias ] 2 [ 1FE | ..............8,498,955 |.....99.303 8,440,755 8,500,000 8,499,427 AT2 | o | v | e 1.110 |.....1.121 |MON... 04/15/2
05580P  AE 1 | BMWLT 2015-1 Ad.....oooiiiiicicsecisssssss s sssssssssssnons | srveens ] 2 [ 1FE| ... .29,497,056 |....99.649 29,396,455 29,500,000 29,498,211 1155 | s | [ e 1.340 |.....1.348 |MON...| .. 01/07/2
09658U  AD 1 | BMWOT 2014-A Ad. ..ot | sesiene ] 2 [ 1FE | ..............9,998,927 |....99.809 | .............. 9,980,900 | ...oooeve 10,000,000 9,999,319 K272 DS DU OO 1.500 |.....1.508 |MON... | .. 10/08/2!
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

v'oL3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21
F
© Current Year's
r Unrealized Other-Than- Total Foreign
ei NAIC Rate Used Valuation Current Year's Temporary Exchange
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec.
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/AC.V. Rateof | Rateof | Paid | Due & Accrued | During Year Acquir
13056L  AB 5 |CRART 2014-3 A2.....ciioriereeoeeiseeisesesseeese st esssssssssesssssssssessssessssessssnssssessssnssssensssns | sonsese | o0 | sevireeni | coneee 1FE ...1,368,300 |.....99.956 1,367,790 1,368,392 1,368,387 £5T< 1 OO IUORIOTOTOPPOPTORPOOO BOPOON 0.630 |......0.638 8,621 | 09/04/2!
17305E FE 0 |CCCIT 2013-AB AB.......oooeveereiirceiciireiiesinesiesesssssssssssss s ssssssssssssssssssssssssssssssssnnss | svvene | oo | covnnnini | evvees 1FE ,042,539 |...100.192 9,017,280 9,000,000 9,023,776 (18,763) s .59,400 | 06/11/21
28108P AA 4 |ESLFT 2012-A AP [ [POOO 1FE| ... .19,306,517 |...102.125 | ............ 19,374,002 | .ooovevenee 18,970,871 | ............ 19,255,948 8,611 [ oo [ e [ 3.450 |......2.592 ...531,470 | 05/05/2
34530T  AB 0 [FORDL 2015-A A2A. ...t | s ] 2 [ 1FE| ... 26,474,023 |....99.812 26,424,461 26,474,232 26,474,138 115 [ [ e | e 0.790 |.....0.792 |MON... [ ..cccccecc0...9,295 | oo 131,878 | 04/21/2/
41284C  AB 0 |HDMOT 2015-2 A2A.......oouriemieimerimreseisesisssessessssesessesssssssssses st esse st sssessssesssses s sssesssnas. | seseeee [ [ 2 | 1FE| ... 13,701,293 |....99.675 | ....coceeee 13,656,864 | ............ 13,701,393 | ............ 13,701,338 A4 e [ e [ 0.800 |......0.802 60,286 | 05/20/2
43814K  AB 7 [HAROT 20151 A2.....oouierierneiisesesssessse st s st sss sttt ssss s ssssssssssssssssnsssas | aessnae IO [ 2 | 1FE| ... 10,571,145 |....99.902 | ... 10,561,337 | coovcrvenee 10,571,697 | ..covevveees 10,571,529 383 01/21/2
44890W  AB 6 | HART 2015-A A2...oucoievorrrcoisseresisesssssessessssssssssssssssssssssssssssssssssssssssssssssssassssssssssssssssssssssnsssss | vevnne | o0 | connensin | vevees 1FE ,865,027 |....99.941 5,861,687 5,865,147 5,865,111 84 01/14/2!
44890X AE 8 |HALST 2015-A B. | 2 | 1FE | .............8,248,461 |...100.055 8,254,538 8,250,000 8,248,851 391 03/04/2
47787U  AB 9 [JDOT 2015-A A2A.......ooiiiiiiicisciseissss s | cesiees ] 2 [ 1FE | ............9,263,474 |.....99.867 9,251,750 9,264,071 9,263,836 362 . 03/03/2
493268 AP 1 [KSLT 1999-A A2......oomiiiurriiaerioesiieesise e sssse s ss bbb | neees [ 2 | 1FE| ... 776,540 |.....99.266 816,468 822,506 814,393 9,112 [ oo [ v e 0.656 |......2.628 ...5,098 | 03/08/21
65490B  AD 7 [NALT 2014-B A3 ...t | crsiiae ] 2 [ 1FE | o 14,999,550 |.....99.737 | ............ 14,960,550 | ............ 15,000,000 | ............ 14,999,788 198 [ oo [ e | e 1120 |....1.124 |MON... | ccoocveveen T 467 | e 168,000 | 10/08/2!
73329B  AC 0 [PILOT 2015-1 AZ....oouiieriieeriereiseeieesessesisesesses s ssssse st esssesssssnnes | sesinne ] 2 [ AFE | oo 7,771,847 [.....99.770 7,754,660 7,772,537 7,772,036 L T UURUROURSIORROIORN DO DO 0.790 |......0.804 36,330 | 05/13/21
78444V AB 7 | SLCLT 2010-B AZ......coouieriereieieeesseisse s ssse st sttt sttt st ssssssssssssssssnsssas | sessnne IO [ 2 | 1FE| .............2,681,503 |...102.378 2,587,969 2,527,856 2,619,277 (12,5487) | v | seersesiseesessineenne | v 3.831 |....1.354 |MON... | ..coovurrceed 573 | ot 94,425 | 02/20/2
78446V AA 7 [SLMA 2012-A Ao s | srsiaas ] 2 [ 1FE| ............1,676,166 |...100.232 1,680,054 1,676,166 1,677,830 27 [ [ e | e 1.731 |....1.613 26,929 |02/02/2
T8A4TR  AA 5 [SLMA 2013-A Al | crniias ] 2 | 1FE | .ccvvv..n.5,284,365 |.....99.713 5,276,293 5,291,479 5,289,248 5,023 [ coovveeerverrenreinneens [ e [ e 0.931 |.....1.014 |MON... | .cceeerrni2,325 | oo 24,556 | 11/112/2
78447V AD 0 [SLMA 2013-B Bi...oco s | crsiiae ] 2 [ 1FE | o 14,103,472 |....96.815 | ........... 14,038,175 | ....ccc...ec 14,500,000 | ............ 14,246,475 52,000 .o [ e | s 3.000 |......3.466 |MON... | ............19,333 | ............ 435,000 | 05/02/2
TBA4TX  AD 6 |SLMA 2013-C Bu.occooriieiiriieis it | srsiiae ] 2 [ 1FE| .............5,598,553 |.....98.422 5,905,320 6,000,000 5,722,511 52,375 | oo [ eeriseriinesiieniinens | oo 3.500 |.....4.726 |MON... | ..cccceee0..n.9,333 | oo 210,000 | 09/18/2
TBATON  AA 4 [ SOFI2015-D Al..cooociicer s | crsiias ] 2 [ 1FE| ... .20,000,000 |...100.023 20,004,600 20,000,000 | ...cccouuee 19,953,388 (46,612) | ..o | e [ e 1.739 |.....1.859 1113/21
86803V AB 5 [ STAT 2015-TA A2...ooociioiieireiiirsieiissisis s | coseses ] 2 [ 1FE | oo 2,499,947 |.....99.941 2,498,525 2,500,000 2,499,972 25 [ o [ e | o 0.990 |......0.994 06/18/2!
92867M  AC 4 [VALET 2013-1 Aottt bbb | s ] 2 [ 1FE | .............5,194,012 |.....99.854 5,191,093 5,198,683 5,197,378 2,156 [ oo [ e | e 0.560 |......0.655 09/19/2
92887D  AD 8 |VFET 2013-TA AL ... | creieae ] 2 [ 1FE| e 20,999,315 |.....99.782 20,954,220 21,000,000 20,999,872 200 [ oo [ s [ e 0.970 |.....0.973 03/20/2
98161 AB 3 |WOART 2015-A A2A......couuiiiiiiiisii i | cisss o 2 [ 1FE] ..............8,946,394 |.....99.860 8,934,618 8,947,144 8,945,955 (439) | oo | o | e 0.790 | ......0.822 02/25/2
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
3899999. Total - Industrial & Miscellaneous (UNGMIIBEEA)............cvwerurrresrisriressissisres s ssssses e e s s e s s ssnnsnens | oo 1,249,890,198 XXX ] .....1,244,592,0% | ....... 1,251,483641 | ...... 1,247,186,072 | ........... (403,848)| ........(1,401,068) 0 0| XXX XXX XXX
Totals
7799999. Total - Issuer Obligation: conne. 147,361,304 XXX [ e 745,739,926 | .......... 732,486,000 | ......... 742,302,198 | ........... (189,933)] ........(2,000,179) 0 0| XXX XXX XXX | .er.4,993,189 | ... 13,056,078 XXX
7899999. Total - Residential Mortgage-Backed Securities ...146,670,563 XXX ....154,411,601 .166,504,117 ...150,648,251 .(213915)] .........1,878,989 0 0 XXX XXX XXX | ... 169,868 | ........ 2,552,486 XXX
7999999. Total - Commercial Mortgage-Backed Securities. ..........498,526,366 XXX | .........460,322,954 | .........404,563,701 | ..........464,368,284 | ...........cc.......0 | ...... (12,474,588) 0 0 XXX XXX XXX ] .......2,386,191 | ...... 24,703,693 XXX
8099999. Total - Other Loan-Backed and Structured Securities. 262,367,381 XXX 262,190,364 262,702,174 262,507,994 57,121 0 0| XXX XXX XXX | 357,311 | v 2,964,059 XXX
8399999, Grand Total - BONGS.........oouuuiieiiiiseiieriie s | s 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
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Annual Statement for the year 2015 of the U N |TE D F | NAN C |AL CAS UALTY COM PANY

SCHEDULE D - PART 2 - SECTION 1

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
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 BJ/AC.V. Total Foreign Exchange | Desig-
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 R (15+16-17) Changein B/A.C.V. nation

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
46625H HA 1 |JP MORGAN CHASE & CO. ...8,000,000.000 1.00 8,144,000 | .........1.018 8,144,000 9,240,000 107,089 632,000 (466,400) (466,400) ...P2VF
69350) AA 7 |PNC PREFERRED FUNDING .10,000,000.000 1.00 8,900,000 0.890 8,900,000 3,103,100 10,209 196,042 (500,000) (500,000) ...P2VF
86800X AA 6 [SUNTRUST PREFERRED CAPITAL .12,000,000.000 A ..9,255,600 9,255,600 3,000,000 22,667 486,667 (44,400) (44,400) ...P3VF
92978A  AA 0 [WACHOVIA CAPITAL .30,000,000.000 1.00 29,100,000 |........0.970 | .............. 29,100,000 | ....ccooooeene 12,600,000 78,905 1,694,132 136,500 136,500 ...P2VF
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 55,399,600 55,399,600 27,943,100 218,870 3,008,841 0 (874,300) 0 (874,300) 0 XXX
8999999. Total - Preferred Stocks 55,399,600 55,399,600 27,943,100 218,870 3,008,841 0 (874,300) 0 (874,300) 0] XXX
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Annual Statement for the year 2015 of the U N |TE D F | NAN C |AL CAS UALTY COM PANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17
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 BJAC.V. Exchange Change in | Indicator
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/A.CV. (a)

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00101J 10 6 |ADT CORP. 9,500.000 313,310 32.980 313,310 287,119 7,980 (30,875) (30,875) L
00206R 10 2 |AT&TINC B 77,193.000 | ....ooovvvvevee 2,666,211 | .......... 34.410 2,656,211 1,237,475 36,281 1,418,736 1,418,736 |
00287Y 10 9 [ABBVIE INC.....oovvveveveveveveeeeeeeeesesesssesesesssesssssesessssssssss oo sssessssssssssssssssssssssssssssssssssssssssssnsnssssnnns | sovvenees 30,401.000 1,800,955 59.240 1,800,955 852,666 61,410 (188,486) (188,486) |
009158 10 6 |AIR PRODUCTS & CHEMICALS INC 7,900.000 1,027,869 1,027,869 540,318 6,399 25,280 (111,548) (111,548) |
013817 10 1 |ALCOAINC 32,800.000 323,736 323,736 305,689 18,047 18,047 L
015351 10 9 [ALEXION PHARMACEUTICALS INC 18,000.000 ...3,433,500 3,433,500 853,534 102,960 102,960 L
023135 10 6 |AMAZON.COM INC 11,200.000 ,569,968 7,569,968 1,935,772 4,094,048 4,094,048 L
02376R 10 2 [AMERICAN AIRLINES GROUP INC.........ccomirirriremimrrerenssssssesissesssssssssessssssssesssssesssessssssssnesssssssssessssssssnsssenss. | seeseses . 2,800.000 118,580 118,580 124,724 1,120 (31,584) (31,584) L
02503 10 3 |AMERICAN CAPITAL LTD B p— 48,500.000 | ..oooovvvvvvvvenennn 668,815 668,815 333,743 (39,770) (39,770) L
025816 10 9 |AMERICAN EXPRESS CO. 1,700.000 118,235 118,235 73,491 1,870 (39,933) (39,933) L
028591 10 5 |AMERICAN NATIONAL INSURANCE. 800.000 81,816 81,816 68,577 2,512 (9,592) (9,592) L
036752 10 3 |ANTHEMINC 13,800.000 1,924,272 1,924,272 848,735 34,500 190,026 190,026 L
038336 10 3 |APTARGROUP INC 13,400.000 | ... .973,510 973,510 468,171 15,276 77,854 77,854 L
045487 10 5 |ASSOCIATED BANC-CORP. B P 74,000.000 | ......ccovvevenens 1,387,500 1,387,500 798,378 30,340 8,880 8,880 L
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 |
060505 10 4 |BANK OF AMERICA CORP........cccocvumrmeremrnsieresssssesssssssesssssssssssssesssssssssssssss s | csssnns | o creeeeenn106,400.000 | i 1,790,712 1,790,712 996,096 21,280 (112,784) (112,784) L
064058 10 0 | THE BANK OF NEW YORK MELLON B S 75,719.000 | ....ccovvvvvces 3,121,137 3,121,137 1,474,766 51,489 49,217 49,217 L
07589 10 0 |BED BATH & BEYOND INC. . 8,100.000 390,825 390,825 253,698 (226,152) (226,152) L
084670 70 2 |BERKSHIRE HATHAWAY INC B I 40,600.000 |......ccccoeeenen 5,360,824 5,360,824 3,344,662 (735,266) (735,266) L
09238E 10 4 | BLACKHAWK NETWORK HD 16.000 707 707 388 104 104 L
105368 20 3 | BRANDYWINE REALTY TRUST ...ooovrrrvererrrerererererreressesssssssesssssessssssseessssesssssesesssssesssssssssssssessesseseessssessssssssesssseeseees | essenees . 57,500.000 785,450 785,450 626,911 34,500 (133,400) (133,400) L
110122 10 8 |BRISTOL-MYERS SQUIBB CO B — 44,400.000 3,054,276 3,054,276 1,085,712 16,872 65,712 433,344 433,344 L
112463 10 4 |BROOKDALE SENIOR LIVING INC 33,000.000 609,180 609,180 506,867 (600,930) (600,930) L
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
12504L 10 9 |CBRE GROUP INC 30,800.000 1,065,064 1,065,064 121,672 10,164 10,164 L
126408 10 3 |CSX CORPORATION 51,900.000 1,346,805 25.950 1,346,805 655,843 36,330 (633,532) (633,532) L
151020 10 4 |CELGENE CORP 9,600.000 1,149,69% | ........ 119.760 1,149,696 255477 75,840 75,840 L
156782 10 4 |CERNER CORP 54,800.000 3,297,316 60.170 3,297,316 1,388,664 (246,052) (246,052) L
169656 10 5 | CHIPOTLE MEXICAN GRILL INC 2,200.000 1,055,670 .479.850 1,055,670 563,162 (450,252) (450,252) |
172967 42 4 |CITIGROUP INC .879,750 51.750 879,750 854,556 2,720 (40,120) (40,120) |
189054 10 9 |CLOROX COMPANY ,369,764 .126.830 1,369,764 651,110 32,616 244,296 244,296 |
189754 10 4 |COACH INC 497,496 32.730 497,496 894,283 20,520 (73,416) (73,416) L
200340 10 7 [COMERICA INC.....comvrrverrrreemrerermessressessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssssssassssssnnssssns | soneenees | ave | svensenneeens 14,200,000 | vovvvrvnserrvernnnnns 593,986 | .......... 41.830 593,986 260,002 2,982 11,644 (71,142) (71,142) L
203668 10 8 |COMMUNITY HEALTH SYSTEMS INC.......ccovvveveumucrrrrveemmsimecressesissssassesesssssssssssaesssssssssssessssesssssssssesssssessenns | seveesees 2,415.000 64,070 26.530 64,070 96,841 (66,147) (66,147) L
203668 11 6 | COMMUNITY HEALTH SYSTEMS INC. 34,800.000 313 0.009 313 (557) (557) L
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
209115 10 4 |CONSOLIDATED EDISON INC B 18,700.000 | .cccccvevevene 1,201,849 1,201,849 801,441 48,620 (32,538) (32,538) L
21036P 10 8 | CONSTELLATION BRANDS INC 100.000 14,244 | ........142.440 14,244 1,268 93 4,427 4,427 L
22160N 10 9 [COSTAR GROUP INC....ooovoiirreererncsccsciscsceressssscesssse st | cosisiees 7,000.000 1,446,830 | ........ 206.690 1,446,830 1,307,131 161,420 161,420 L
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
244199 10 5 |DEERE & CO. 36,000.000 2,745,720 | .......... 76.270 2,745,720 1,591,499 21,600 86,400 (439,200) (439,200) L
254687 10 6 |DISNEY WALT CO 24,000.000 2,521,920 | ....... 105.080 2,521,920 994,176 17,040 43,440 261,360 261,360 L
25470F 10 4 |DISCOVERY COMMUNICATIONS INC 5,500.000 146,740 26.680 146,740 111,718 (42,735) (42,735) |
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Showing all COMMON STOCKS Owned December 31 of Current Year
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17
3 |4 8 10 1" 12 13 14 15 16

F Current Year's Other- NAIC

or Than-Temporary Total Change in Total Foreign Market

ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment BJAC.V. Exchange Change in | Indicator
CUSIP Identification Description Code [gn| Number of Shares Carrying Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease; Recognized (13-14) B/A.CV. (a)
25470F 30 2 |DISCOVERY COMMUNICATIONS C.....coovvvvvvrrrrinnrnrisnsissssessissssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossssss 5,500.000 138,710 138,710 106,976 (46,750) (46,750) L
256746 10 8 |DOLLAR TREE INC 3,055.000 235,907 235,907 244 644 (8,737) (8,737) L
263534 10 9 |DUPONT E.I. DE NEMOURS & CO 28,800.000 1,918,080 1,918,080 891,259 49,536 (104,835) (104,835) |
26483E 10 0 | DUN & BRADSTREET CORP........ccommerimmmmrriitmsnmisseesssiesssssssessssssssssssssssssssssssssssssssssessssssssssssssssssssssssssasessnns. | avsess 4,700.000 488,471 488,471 365,988 8,695 (80,041) (80,041) L
26875P 10 1 |EOG RESOURCES INC 24,600.000 1,741,434 1,741,434 789,783 16,482 (523,488) (523,488) |
30040W 10 8 |EVERSOURCE ENERGY B I 44,500.000 | ....occoovrnenena 2,272,615 2,272,615 1,503,539 74,315 (109,025) (109,025) L
30303M 10 2 |FACEBOOK INC A 11,200.000 172,192 1,172,192 1,156,710 15,482 15,482 L
311900 10 4 |FASTENAL CO. 11,200.000 .457,184 457,184 195,590 12,544 (75,488) (75,488) L
31620R 30 3 [FIDELITY NATIONAL TITLE .. ..o ovoeeeeeeeeeeeeseseseeeeeeesessesseseesessesessssssessssseesessessessssesssesssssesssessssesesesssssesssees | evesees 38.000 1,317 1,317 585 30 8 8 L
31620R 40 2 |FIDELITY NATIONAL TITLE 12.000 135 135 79 1" 1" L
339041 10 5 |FLEETCOR TECHNOLOGIES INC 700.000 100,051 100,051 103,091 (3,040) (3,040) L
345550 10 7 |FOREST CITY ENTERPRISES-CL A 56,300.000 1,234,659 1,234,659 659,949 35,469 35,469 |
354613 10 1 |FRANKLIN RESOURCES INC. 12,000.000 .441,840 441,840 386,188 2,160 13,200 (222,600) (222,600) L
369604 10 3 |GENERAL ELECTRIC CO. 43,024.000 455,198 | .. 4,455,198 2,740,449 32,896 131,582 840,981 840,981 L
375558 10 3 | GILEAD SCIENCES INC 1,500.000 151,785 | ...... 101.190 151,785 162,169 1,935 10,395 10,395 L
382550 10 1 |GOODYEAR TIRE & RUBBER CO. . 22,600.000 738,342 32.670 738,342 335,576 5,650 92,660 92,660 L
406216 10 1 [HALLIBURTON CO....cociiiiesesisssessssssssssssssssesssssssssssssss sttt | cessess 31,900.000 1,085,876 | ......... 34.040 1,085,876 1,398,767 22,968 (168,751) (168,751) |
413875 10 5 |HARRIS CORP 912.000 79,253 86.900 79,253 99,324 912 (20,071) (20,071) L
416515 10 4 |HARTFORD FINANCIAL SVCS GRP 22,100.000 960,466 | ......... 43.460 960,466 508,377 4,641 16,575 39,117 39,117 L
438516 10 6 |HONEYWELL INTERNATIONAL INC. 28,500.000 2,951,745 ..103.570 2,951,745 1,152,825 61,204 104,025 104,025 L
448579 10 2 |HYATT HOTELS CORP-CLA . 1,300.000 61,126 | .. 47.020 61,126 49,937 (17,147) (17,147) L
45337C 10 2 [INCYTE GENOMICS INC.......covrveeemmremimmmeissrmmsseensessseesesssssssssssssssesssssssssessssesssssseessssssssssssssesssssssssssssssns. | vesneees JET I 14,900.000 | ...cooorevvvenens 1,615,905 | ........ 108.450 1,615,905 729,415 526,566 526,566 L
459200 10 1 |INTL BUSINESS MACHINES CORP. 60,300.000 8,298,486 .137.620 8,298,486 8,316,927 301,500 (1,376,046) (1,376,046) L
460146 10 3 |INTERNATIONAL PAPER CO. 19,700.000 ..742,690 742,690 431,422 32,308 (312,836) (312,836) L
460690 10 0 |INTERPUBLIC GROUP COS INC 38,400.000 893,952 893,952 310,145 18,432 96,384 96,384 L
46609 10 6 |JALEXANDER'S HOLDINGS 2.000 22 22 13 9 9 |
46625H 10 0 |JP MORGAN CHASE & CO. ....185,400.000 | .....cccc.c.o 12,241,962 | .........66.030 | .......c........ 12,241,962 8,026,424 311,472 639,630 639,630 L
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
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
501044 10 1 |KROGER CO. B 49,800.000 | ..ooouveevruneeens 2,083,134 | ......... 41.830 2,083,134 526,349 19,671 484,305 484,305 |
53578A 10 8 |LINKEDIN CORP-A. 3,400.000 765,272 225.080 765,272 717,835 47,437 47,437 |
548661 10 7 |LOWE'S COMPANIES B — 43,648.000 | ...cccccocirnnns 3318994 | .......... 76.040 3,318,994 941,182 44,521 316,012 316,012 |
55261F 10 4 |M&T BANK CORPORATION . 9,773.000 1,184,292 | ........ 121.180 1,184,292 707,724 13,718 170,004 170,004 L
552953 10 1 |MGM RESORTS INTERNATIONAL . RO [ 49,300.000 1,120,096 22.720 1,120,096 463,474 66,062 66,062 L
574599 10 6 [MASCO CORP........cioveeueeriecieieeesss e seessssse e | ceveeeees RO [ 16,200.000 458,460 28.300 458,460 175412 5913 99,557 99,557 L
594918 10 4 |MICROSOFT CORP. | weeeeennnn138,300.000 7,672,884 55.480 7,672,884 3,616,584 178,407 1,248,849 1,248,849 L
608190 10 4 |MOHAWK INDUSTRIES INC . 8,600.000 1,628,754 | ....... 189.390 1,628,754 950,027 292,658 292,658 L
61166W 10 1 [MONSANTO CO. B 12,600.000 1,241,352 98.520 1,241,352 830,827 25,326 (263,970) (263,970) L
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
626717 10 2 [MURPHY OIL CORP........coovvvrrermimrirmienssssessssssssssssssssss s ssssssssssssssssssssssssssosss | sossssss 9,000.000 202,050 22.450 202,050 388,042 12,600 (252,630) (252,630) L
626755 10 2 |MURPHY USAINC . 2,250.000 136,665 60.740 136,665 61,608 (18,270) (18,270) L
655664 10 0 |NORDSTROM INC . [ 16,800.000 | ...oooueuvuuennnnnas 836,808 |......... 49.810 836,808 716,841 106,344 (496,944) (496,944) L
B7011P 10 0 [NOW INCIDE.....cceeeeeeesasasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssasssssssasssssasssssssssssssssssssssssssssssssssssss | soseevees 7,455.000 117,938 | ......... 15.820 117,938 41,705 (73,879) (73,879) L
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674599 10 5 | OCCIDENTAL PETROLEUM CORP......ccootuuuuuueueusmmsesesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssensnes | sossssrs 7,560 0 L
675232 10 2 |OCEANEERING INTL INC. 8,700.000 326,424 326,424 345,407 9,396 (185,223) (185,223) |
68389X 10 5 |ORACLE CORPORATION . 33,000.000 1,205,490 1,205,490 1,014,301 18,810 (278,520) (278,520) L
688239 20 1 | OSHKOSH TRUCK CORP.......ccicsesiesresesssesesssssesssssssesssssesssssesss st ssssesesssssesssssesssssssessssssson | sossssss B 13,900.000 542,656 542,656 105,438 9,730 (133,579) (133,579) |
690742 10 1 |OWENS CORNING INC 3,200.000 150,496 150,496 40,896 544 2,144 35,904 35,904 L
693656 10 0 |PVHCORP. . 6,300.000 463,995 463,995 408,425 945 (343,476) (343,476) L
693718 10 8 [PACCARINC B 10,200.000 | ....ooooovvverenne 483,480 483,480 346,445 14,280 19,584 (210,222) (210,222) L
717081 10 3 |PFIZERINC 39,734.000 1,282,614 1,282,614 726,735 44,502 44,899 44,899 L
T18546 10 4 [ PHILLIPS B.......ccoouoeeeeaesseesesssssesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssss | sosssses 26,500.000 2,167,700 2,167,700 705,147 57,770 267,650 267,650 L
729251 10 8 |PLUM CREEK TIMBER CO INC 8,700.000 415,164 415,164 312,722 15,312 42,891 42,891 L
74144T 10 8 | T ROWE PRICE GROUP INC 6,000.000 428,940 428,940 290,122 24,480 (86,220) (86,220) L
741503 40 3 |PRICELINE GROUP INC 1,000.000 1,274,950 1,274,950 456,582 134,740 134,740 L
742718 10 9 |PROCTER & GAMBLE CO. 61,530.000 4,886,097 4,886,097 3,772,182 159,596 (707,386) (707,386) L
754730 10 9 |RAYMOND JAMES FINANCIAL INC 100.000 5,797 5,797 1,721 20 72 68 68 L
759351 60 4 |REINSURANCE GROUP OF AMERICA 16,800.000 1,437,240 1,437,240 1,009,198 23,520 (34,776) (34,776) L
790849 10 3 | ST JUDE MEDICAL INC . 15,900.000 | ..o 982,143 982,143 596,794 4,611 18,126 (51,834) (51,834) |
816851 10 9 | SEMPRA ENERGY...oooouuuuutuuuuuuumuesusuusssssssssssssasssssssssssssessssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | covssns | o | cossssessses 13,800.000 | ..ooouvererenenens 1,297,338 1,297,338 681,852 9,660 38,088 (239,430) (239,430) |
81762P 10 2 |SERVICENOW INC B 12,800.000 | .oooevererenenene 1,107,968 1,107,968 778,756 239,488 239,488 |
83416T 10 0 |SOLARCITY CORP 3,000.000 153,060 153,060 169,698 (16,638) (16,638) L
844741 10 8 [SOUTHWEST AIRLINES. ..1,735,318 1,735,318 1,387,231 3,023 3,023 348,087 348,087 L
855244 10 9 |STARBUCKS CORP. ,929,464 2,929,464 526,608 33,184 927,444 927,444 L
863667 10 1 [STRYKER CORP........ooeecveierieiiieesemssseeesssssesssssesssssssssssssessseessssssssssseesssssssesessssesssssssssssssssssnessssssenssssans. | sosevenes B 14,800.000 1,375,512 1,375,512 752,673 5,624 20,424 (20,572) (20,572) L
867652 40 6 |SUNPOWER CORP 29,700.000 891,297 891,297 161,975 124,146 124,146 L
87165B 10 3 | SYNCHRONY FINANCIAL B 11,635.000 353,820 353,820 213,483 140,338 140,338 L
872275 10 2 |TCF FINANCIAL CORP 54,500.000 769,540 769,540 818,331 4,088 (48,791) (48,791) L
89055F 10 3 |TOPBUILD CORP . 1,800.000 55,386 55,386 24,113 31,273 31,273 L
89417E 10 9 | TRAVELERS COMPANIES INC. B 18,000.000 | ...occcvcrcenens 2,031,480 | ....... 112.860 2,031,480 898,551 42,840 126,180 126,180 L
90385D 10 7 |ULTIMATE SOFTWARE GROUP INC 3,500.000 684,285 .195.510 684,285 681,465 2,820 2,820 |
907818 10 8 |UNION PACIFIC CORP. 23,200.000 1,814,240 1,814,240 713,044 62,640 (949,576) (949,576) L
910047 10 9 |UNITED CONTINENTAL HOLDINGS 26,800.000 1,535,640 1,535,640 593,189 (257,012) (257,012) |
91324P 10 2 |UNITEDHEALTH GRP INC 31,300.000 3,682,132 3,682,132 1,321,571 58,688 518,015 518,015 |
92242T 10 1 |VECTRUS INC. . 494.000 10,320 10,320 7,096 (3,216) (3,216) |
92343V 10 4 |VERIZON COMMUNICATIONS INC |0 165,700.000 | ... 7,658,654 7,658,654 5,100,446 367,026 (92,792) (92,792) L
923454 10 2 |VERITIV CORP . 376.000 13,619 13,619 6,181 (5,884) (5,884) L
92532F 10 0 [VERTEX PHARMACEUTICALS INC........commerrerrieucemimnnessessessenesessseesssssse e ssssssssassssesssssssssssssssssssssseseesessses | soveesnes S I 11,400.000 | ...cocccoevvnenens 1,434,462 1,434,462 518,493 80,142 80,142 L
92553P 20 1 |VIACOMINC CLASSB. 7,500.000 308,700 308,700 130,577 3,000 10,950 (255,675) (255,675) L
92826C 83 9 |VISAINC-CLASS A SHARES 220,000.000 17,061,000 | .........77.550 | ................ 17,061,000 3,967,639 110,000 2,640,000 2,640,000 L
931142 10 3 |WAL-MART STORES INC . 60,700.000 3,720,910 3,720,910 3,206,962 29,743 118,365 (1,492,006) (1,492,006) L
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
95040Q 10 4 |WELLTOWER INC......oooovivvvvcrrcrnisiensnnnssssessssssssss st | covsenens B 11,800.000 | oo 802,754 802,754 609,279 38,940 (90,152) (90,152) L
96145D 10 5 |WESTROCK CO 2,600.000 118,612 118,612 83,524 3617 (39,936) (39,936) L
963320 10 6 |WHIRLPOOL CORP . 1,300.000 190,931 .146.870 190,931 101,396 4,485 (60,931) (60,931) L
983134 10 7 |WYNNRESORTS LTD B 10,000.000 691,900 69.190 691,900 649,800 42,100 42,100 L
98419M 10 0 |XYLEMINC 8,900.000 324,850 36.500 324,850 251,910 5,012 (13,973) (13,973) |
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98954M 10 1 | ZILLOW GROUP INC Aottt | oviiinns 2,200.000 57,288 26.040 57,288 69,533 (12,245) (12,245) L
98978V 10 3 |ZOETISINC 956.000 45812 | ..oovove 47.920 45,812 17,665 317 4,675 4,675 |
063671 10 1 |BANK OF MONTREAL . 6,197.000 349,635 56.420 349,635 278,505 15,567 (88,679) (88,679) |
001103 12 6 | MYLAN LABORATORIES.......ccooiiirriiiniisnsiies s issssssss st sss s st ssssssssssssssssssesssssesssssssssssssssssnns | sossssses F. 24,200.000 1,308,494 1,308,494 283,825 (55,660) (55,660) L
00B56G VS 1 |ALKERMES PLC Pl 11,800.000 | ..ovvovvrerrernnec 936,684 936,684 778,544 158,140 158,140 L
00B8W6 76 3 |LIBERTY GLOBALPLCA .. |F. 9,000.000 381,240 381,240 104,926 (45,719) (45,719) L
00B8W6 7B 2 |LIBERTY GLOBALPLCC . |F. 9,000.000 366,930 366,930 99,084 (38,126) (38,126) L
00BLSO 9M 5 |PENTAIRPLC . |F. 4,558.000 225,758 225,758 169,326 5,834 (76,985) (76,985) L
00BQRQ  XQ 2 |TYCO INTERNATIONAL PLC.......cocoeremrrerrrrmresesesmesessessssesssssssssssssessssesssssssssssssssssesssssesssesssssssssessssesssesssssssne. | sevesees Fol o 19,000.000 | ...ovooorvvrerenec 605,910 605,910 440,928 15,086 (227,430) (227,430) L
00BTCO M7 3 [LIBERTY LILAC GROUP A ...|F. 450.000 18,617 18,617 6,116 12,501 12,501 L
00BTCO MD 0 [LIBERTY LILAC GROUPC ...|F. 450.000 19,350 19,350 7,273 12,077 12,077 L
00BYOD 54 4 [ALLERGANPLC . |F. 4,684.000 1,463,750 1,463,750 426,121 258,042 258,042 L
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
999900 62 4 |AVAGO TECHNOLOGIES LTD P s 12,300.000 | ..ococccverevene 1,785,345 | ....... 145.150 1,785,345 1,520,029 5412 265,316 265,316 L
G0450A 10 5 | ARCH CAPITAL GROUP LTD......coiiiiiiisissicsesssssesssssesssssssesssssssssssssssessesssssssessssesssssssssssesssssssesssse | sossssss 3% 14,700.000 1,025,325 69.750 1,025,325 340,523 156,555 156,555 L
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 221,510,953 XXX e 221,510,953 | .............. 122,467,786 229,195 4,085,723 0 3,106,532 0 3,106,532 0 XXX
9799999. Total - Common Stock. 221,510,953 oS S 221,510,953 | ..ooovvvvenees 122,467,786 229,195 4,085,723 0 3,106,532 0 3,106,532 0 XXX
9899999. Total Common and Preferred Stock. 276,910,553 XXX e 276,910,553 | .............. 150,410,886 448,065 7,094,564 0 2,232,232 0 2232232 0 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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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Intere
Bonds - U.S. Government
912828 M4 9 |US TREASURY NOTE 1.875% 10/31/22 11/06/2015........ CSFBAINECE. ...t 39,429,688 | ....coovviireriiienen 40,000,000 | .cooovereriririreriernines
912828 M5 6 |US TREASURY NOTE  2.250% 11/15/25 .| 11/06/2015........ GOIAMAN SACKS. ...t 29,813,564 30,000,000
0599999,  TOtal - BONAS = U.S. GOVEINIMENL..........covevieieirieeeieeteieeeieeteeteteeete et e tevevs et eae e sess e aessaetesesesasesssaetee evassssesasssssssssssses s esses s aes et s esseeessesesesesassseasseaet et s ass e e s e s et es s se s e s e e s et et s sssae e s et et s e s s et as e s eees s ae s et s e e e e et sans et s s seesesssaes et s anaesnssnaetass  vsetessssesssesassssasnsesesesansesansaeansnantanas 69,243,252 | ..ooovvvrrieeeieeer 70,000,000
Bonds - U.S. Special and Special A
130536 QR 9 | CALIFORNIA ST POLL CONTROL FIN 3.375% 07/01/25........cvvoivieririeiinirinerieriseessseissinenes. | vevienirenens 07/10/2015........ BNk Of AMEIICA COMP.......ouuiuuiiuiieiiiniiseris it | shiessess sttt ssens | sebsessess st 1,995,000 | ...ccovvvnenen. 2,000,000
130536 QW 8 | CALIFORNIA ST POLL CONTROL FIN 3.125% 11/01/40........ccovvveiiriireiineirernsisiesinerssiseiennns. | oerineiennnes 10/30/2015........ Bank Of AMETICA COMP.........ueuririiiuiiriiciiseite ettt esies | esbseesess bbbt entns | ebietsetaes et 1,500,000
3137G0  ET 2 |STACR 2015-DNA1 M2 2.272% 10/25/27 ... | 04/22/2015........ CSFBUAINECE.......ouvveeieiiiieriii et 11,000,000
454906  AC 2 |INDIANA ST DEV FIN AUTH 1.750% 10/01/31.......ccorvrvrrvirrirs ... | 09/30/2015........ Bank of America Corp...........cccvuvuee
544435  3X 6 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/23 ... | 02/06/2015........ Morgan Stanley.
544435  3Y 4 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/24 . | 02/06/2015........ Morgan Stanley. ...750,000
544435  3Z 1 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/25 02/06/2015........ MOFGAN SEANIEY.........veeeerriri et senines | enireseninennniensensenssesenenssenenssnenins | ceerenenenensnneenessenenenerse 33099, 100 | Liiiniiiienireesse e 2,500,000 | ..vourerreireninrierienins
544435  4A 5 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/26 ... | 02/06/2015........ MOTGAN SEANIEY......oouevereeiririerieeseire st ss st ensssnsseninns | criesssesssensssnnsessessessensssssnessnssnes | oennnenensnnessesenssssersn 1,209,230 | it 1,000,000 | ..ooooveriiernirireninns
544435 4B 3 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/27 ... | 02/06/2015........ MOTGAN SEANIEY.......ooveeeerriiee e | eriseeensnsies s enessssnentens | crnreenenneseneneesssenene D99, 168 | s 500,000
57587A  HY 7 |[MASSACHUSETTS ST HSG 4.000% 06/01/39 ... | 03/12/2015........ ROYal BaNK Of CANAGA..........cveuieeiiiireieii e nines | eeesessess ettt | erierieni et 6,355,774 5,930,000
59334D  HY 3 |MIAMI-DADE CNTY FL W & S 5.000% 10/01/25 .| 05/20/2015........ Jefferies & Co.......ccoovvvenec 17,719,800 15,000,000 | ...cvoverrererrrreirerinnins
649883 H6 5 |NEW YORK ST MTGE AGY HOMEOWNER 3.500% 10/01/35........ccovvrreriirierinirnenrirerenirerenine | cevenirereninns 07/09/2015........ Citicorp Securities InC...........ccevveenee 10,569,700 | ..ovoererireririereres 10,000,000 | ...cvoverereriririrerinninne
771902 GA 5 |ROCHESTER MN HLTH CARE FACS RE 4.500% 11/15/38 .| 03/27/2015........ CHtICOTP SEOUMHES INC...vvvoiverieiristisstiieiiieii st | fene sttt nnnes | dbsnsiens s snas s snsisensenes 1,226,925 | oo 1,050,000
3199999. Total - Bonds - U.S. SPecial REVENUE NG SPECIAI ASSESSIMENES. ........c.iuiiieieieeiesetieteiesieetesetssseseesessssetss | eeessessessssassessesasssssessessesassessesasssssessessesassessessssesessessessssessesssssesessessessssessessssasssssessessesassessessessssessessesansessesessesessessetassessessessnsesses | sbsstassessessesossassessssansessesssssssassessssnsns 58,855,497 53,780,000
Bonds - Industrial and Mi:
00183H  AJ 0 [|AOA2015-1177 D 3.110% 12/13/29.....cm it esssseensns | essesssesenen 10/19/2015........ Various................ 13,897,227 | oo 14,472,000 | c.ooveverrerrceris
04032Y  AB 5 [ARIFL2015-A A2 1.110% T1/15/18.....cmieiiciiceeeicieeie e nsssseeensssinens. | esisseressenes 04/15/2015........ Bank Of AMETICA COM..........curriiieririieiisiisciesissisese s enis | enesessessss bbbt ensentes | ebsessesssessess et nes 8,498,955 | ....ccoovvvirnn 8,500,000
05357TH  AG 5 |AVMT 2013-AVM B 3.867% 12/05/32 ... | 09/22/2015........ MOTGAN SEANIEY ...t | enbseeses bbbt | Sbers s 6,556,388
05367A  AG 8 |AVIATION CAPITAL GROUP 2.875% 09/17/18.. ... | 09/14/2015........ DEUISCNE BANK. ..ot | enbsee sttt | bt 4,977,650 ....5,000,000
05580P  AE 1 |BMWLT 2015-1 A4  1.340% 06/20/18... ...| 01/07/2015........ JP Morgan Securities 29,497,056 29,500,000
07177M  AC 7 |BAXALTAINC 2.875% 06/23/20. ... | 06/23/2015........ JP MOTGAN SECUMHES......ceovvveveeiriiieie sttt nes | ehbebeses bbbttt | fessesbtises bbb 1,992,620 | ...ocoovvrenee. 2,000,000
096821 AG 8 |BHP 2013-BOCAB 2.081% 08/15/26. ... | 07/14/2015........ JEFFEIIES & €0t | eeie et | sttt 2,850,445 2,850,000
096821 AJ 2 |BHP2013-BOCAC 2.481% 08/15/26.. ... | 01/15/2015. CSFBdirect ..2,269,313 2,275,000
096821 AL 7 |BHP 2013-BOCAD 3.381% 08/15/26 ... | 03/20/2015........ Union Bank of SWItZEMANG. ..o eeees 100,000
12189L  AF 8 |BURLINGTN NORTH SANTA FE 3.450% 09/15/21......cvvvvrvreireriniiirirnrirerseirsnnnenns ... | 01/21/2015........ Various 12,058,774 11,380,000
125354  AJ 9 |CGRBS 2013-VNO5D  3.703% 03/13/35 ... | 10/115/2015........ VIHOUS. .1ttt bbbt | Hheb R a et | eeesent bt 3,836,593 | .oooveeriiines 3,885,000
12626A AA 4 |COMM 2013-THL A1 1.276% 06/08/30.... ... | 05/29/2015........ DEUISCNE BANK. ...t | eni et | eriesi s 1,150,561 1,151,101
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 ... | 08/03/2015........ DEUISCNE BANK.........ocvoirii et | eeesee st | erieni e 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........ DULSCRE BANK.........cviiiiiiii bbbt | et eb bbbt | Shesien bttt 9,042,539
17320Q AL 3 |CGCMT 2013-375P D  3.635% 05/10/3 ... | 10/113/2015. Various. 8,709,007 8,970,000
21870L AL 0 |CORE 2015-CALWD 3.979% 02/10/34... ... | 03/31/2015........ GOlAMAN SACNS. ... vvevvirrirrei e 32,044,862 ..31,200,000
22822R  AX 8 |CCl 4.174% 08/15/17 ... | 04/07/2015........ MIZURO SECUMIES........vvuviiiiiiiiii bbb | Shisebb s bbb bsens | srbstib bbb 5,995,812 | oo 5,700,000
233851 BA 1 | DAIMLER FINANCE NA LLC 2.375% 08/01/18................ ... | 07/29/2015........ Bank of America Corp..........ccccvvvuee 20,974,856 20,775,000
245069 AN 9 |DEL2013-HDC C 1.931% 03/15/26 ... | 05/27/2015........ Morgan Stanley................ 10,003,906 10,000,000
26867L  AE 0 |EMD FINANCE LLC 2.400% 03/19/20. ... | 03/16/2015. JP MOTGAN SECUMHES.......coooevveeirisreeie ittt sesnenes | ebbebesss bbbt nienes | fressesssesest s s ens e 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
28108P  AA 4 |ESLFT 2012-A AP 3.450% 10/01/25. ... | 05/05/2015........ ROYal BaNK Of CANAAA. ........vuuieiriiiie et | erbsessess bbbttt | bttt 7,816,011 T574,566 | ..o
31428X AV 8 |FEDEX CORPORATION 2.700% 04/15/23 { 03/30/2015.....c. [US BANK....ceoirveiierice ittt | Shni bt | eresen et 2,227,113 2,253,000
2AR2NT AD N ICNDNI 9N41E A ADOA N 70N0/ 49I14RI17 NAIDAINNAR 2R AT7A N2 R AT7A D20
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Annual Statement for the year 2015 of the U N |TE D F | NAN C |AL CAS UALTY COM PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Intere
36192H  AA 2 | GSMS 2012-ALOH A 3.551% 04/10/34.........ocooivirieieriericieeisesessiesiesesessssssss s | senessensseeens 11/127/2015........ Various................ 16,525,981 | ..o 15,806,000 | ...oovverirerriireninns
36192L  AJ 4 |GSMS 2012-SHOP C  3.633% 06/05/31.........ccovvuueirriiicirniierseissiresiesiseeesisssesesiessssssssessssisens | cesessnssensenes 01/16/2015........ CSFBAINECE. ...t | ehbebetes bbbttt | sttt 5,248,875 | ..ovveeeericrirereniei 5,000,000 | ..oooeroierireriirninnnine
36193A AN 8 |GSMS 2013-KINGE  3.435% 12/10/27 ... | 07/110/2015........ WEIIS FArGO BaNK........vuueiriiiicireriicieiei et nines | shenssesies st nias | seesest s 2,880,938 3,000,000
36250W  AG 5 |GSMS 2015-590M B 3.932% 10/10/35. ... | 10/23/2015........ GOIAMAN SACKS....... v 10,165,330 10,000,000 | ..ooovvnvereririeirerieis
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% O7/17/17 c.oromivmiieieriseircrsiseiesisiesissienssissiesis s | oevsnsssesenens 01/21/2015........ Bank of America Corp..........ccccvuvuee 10,571,145 | oo 10,571,697 | ..o
44890W AB 6 |HART 2015-A A2 0.680% 10/16/17 ... | 01/14/2015........ BarCIAYS CAPIAL.........vvrrereernieaiiirieei sttt | Shie bttt | sebs et 5,865,027 5,865,147

44890X  AE 8 |HALST 2015-AB 2.070% 02/18/20, ... | 03/04/2015........ Bank Of AMETICA COMP........uuiurriiieririieiieiisiesiesisi et esies | enbseesess bbb bsnntes | ebiessass st 8,248,461 8,250,000

46634G  AE 1 |JPMCC 2009-IWST C  7.693% 12/05/27... ... | 10/09/2015........ Various 19,695,483 16,060,000

46637E AN 3 |JPMCC 2011-PLSD D  5.736% 11/13/44.. .| 02/10/2015........ Various 15,857,422 15,000,000

46641K  AJ 2 |JPMCC 2014-FBLU C  2.331% 12/15/28........cooimeiiiiiieineiieinsiseissiee s sssssisensssseninns | eviesisenenens 02/03/2015........ GOIAMAN SACKS.......cevveiiriii bbb | ehbebe ettt | fesieri e 5,002,344 | ..o 5,000,000 | ..oovoreveerrirerienineirnes
477870  AB 9 |JDOT 2015-A A2A  0.870% 02/15/18, ... | 03/03/2015........ CHICOTD SECUMHES INC...vvevvvevvirrircerseieiriesiese sttt | restseees sttt ennes | cosesstest st enes 9,263,474

50185V  AJ 2 [LCCM 2014-909 C  4.028% 05/15/31.......cvuivmermiirieiiiiiesinsieisssisessssss st ... | 10/09/2015........ WEIIS FArGO BAMK.........vveieeirririiiici et es | ehbebesss bbbttt | fesiesiti s 8,380,625 ....8,000,000

539830 BF 5 |LOCKHEED MARTIN CORPORATION 2.500% 11/23/20. ... | 11116/2015........ JP Morgan Securities 14,946,150 15,000,000

55660C AL 2 |MAD 2013-650M D  4.169% 10/12/32 .| 10/08/2015........ Various................ 16,148,698 15,575,000

56585A  AK 8 | MARATHON PETROLEUM CORP 2.700% 12/14/18........covvrireinrirererniirersriseiesinessesesieneninsens | eriesirensenes 12/07/2015........ Bank Of AMETICA COMP.........ururriiiuriiiirerieiiseiesiesisee sttt enies | enbseesess bbbt nsentes | ebsessesiress sttt nee 9,992,000 | .voveuerriririerieiieienine 10,000,000 | ...cvoverereriririrerinninne
571748  AZ 5 |MARSH & MCLENNAN COS INC 3.750% 03/14/26.... ... | 09/09/2015........ Bank Of AMEIICA COMP.......ouuriuuiiruiieiiieiiieni it enete | sheebsess bbb s nssens | srbstibess st 9,992,300 .

573284 AN 6 |MARTIN MARIETTA MATERIALS 4.250% 07/02/24... ... | 07/16/2015........ VIIOUS. ..ottt | Shbe bbbttt | st 3,476,536 ....3,470,000

582839  AJ 5 |MEAD JOHNSON NUTRITION CO 3.000% 11/15/20.......ccmverrvemirrrerierercerennns ... | 10/29/2015........ CHICOTD SECUMHES INC...vvvvvvvvvirrircerseieiriesiese st ssienes | st eess bbbt ens st | cbsesstent st enes 9,990,200 | oo 10,000,000 | ...covvorererriiiirerinninne
60856B  AA 2 |[MOLEX ELECTRONICS TECH 2.878% 04/15/20......... . | 04/02/2015........ Various................ 12,538,550 12,500,000

61762L  BH 5 |MSRR 2013-R6 5B1  0.501% 04/26/53..........ccoveiireieiereinriesiseisiesise s sisssseesesssssnssenesens | ceseneenesinns 04/21/2015........ JP Morgan Securities 18,027,578 | ..o 21,501,398 | ..o
61763Q¢ AN 1 |MSC 2014-CPTE 3.560% 07/13/29 ... | 10/27/2015........ MOTGAN SEANIEY ...ttt | enbsees s bbbt | Sbers st 3,642,125 3,600,000

61764B  AG 8 |MSC 2014-150E AS  4.012% 09/09/24. ... | 10/08/2015........ Various................ 11,606,836 11,000,000 | .o
655844 BG 2 |NORFOLK SOUTHERN CORP  3.250% 12/01/21 .| 11118/2015........ Wells Fargo Bank... 20,097,800 20,000,000

655844 BJ 6 |NORFOLK SOUTHERN CORP  3.000% 04/01/22 ... | 09/30/2015........ WEIIS FArGO BANK.........vvueeieiriiii ittt | ehbsebessb bbbt | Sttt 773,272 | ......... 775,000

68275C AC 2 |FB2005-1 A3 5.278% 08/10/35, ... | 09/18/2015........ VHIOUS. ...t | 1ttt | seesen et 4,127,828

73329B  AC 0 |PILOT 2015-1 A2 0.790% 11/21/17 ... | 05/13/2015. Barclays Capital. 7,771,847

74932Q AA 8 |RBSCF 2013-GSP A 3.961% 01/13/32 ... | 05/27/2015........ Various................ 21,115,089 .

756109 AM 6 |REALTY INCOME CORP 2.000% 01/31/18 ... | 06/16/2015........ WEIIS FArGO BaNK........covuveiiriiiiciriiiie e sens | ehetitiesaes bbbttt enetes | fetbeni ettt 5,028,100 | .ooevererirrierercirineeens 5,000,000 | .oocvreierrieierciriinens
78447TR  AA 5 |SLMA 2013-AA1 0.931% 08/15/22 .| 11112/2015........ Bank Of AMETICA COMP.........ururriiiuiiiiiciieiistiesiesissese sttt enies | enbessess bbbt essentes | ebsessasisensess et enee 2,389,683 2,396,797

78470N  AA 4 |SOFI2015-D AT 1.739% 10/25/36.......ccvvrrrrerirrernerrerrnrrierienes .| 11113/2015........ GOlAMAN SACNS. ...t 20,000,000 20,000,000

790849 AM 5 | ST JUDE MEDICAL INC  2.800% 09/15/20 ... | 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 AMETICA COMP..........curriiieriiiierieiinciesis ittt enis | eeeseesess st b st ensentes | ebsessenisessess et s s 6,968,990 ....7,000,000

86803V  AB 5 |STAT 2015-1AA2 0.990% 06/15/18 ... | 06/18/2015........ CSFBUAINECL. ... | st bbbt | bbb 2,499,947 2,500,000

928668 AL 6 | VOLKSWAGEN GROUP AMERICA 0.848% 05/22/18. ... | 09/29/2015........ Bank Of AMETICA COMP.........uruuriiieriiiieiieiitieriesise ettt enis | enbseesess bbb nsentes | ebsessenisens st nes 4,838,900

94988L AG 7 |WFCM2013-120BB 2.800% 03/18/28. ... | 03/26/2015........ WEIIS FArGO BaNK........covuveiiriiiiiriiiei ittt sens | ehetitiesses bbbt enetes | fetseni et 8,045,469

94988L AJ 1 |WFCM2013-120BC 2.800% 03/18/28 ... | 05/07/2015. Various.. . . ..7,613,196

98161  AB 3 |WOART 2015-A A2A  0.790% 07/16/18.... ... | 02/25/2015........ BaNK Of AMEIICA COMP.......ovureruermiieirierisesiseesseiesesie st ssnte | sbsesssess st ss st snsees | sebsessessseest st sse 8,946,394

982526 AQ 8 |WRIGLEY WM. JR CO 3.375% 10/21/20 ... | 12/08/2015........ Barclays Capital.........cocrevvrvrvernrinnne 14,352,517

111013 AM 0 | BRITISH SKY BROADCASTING 2.625% 09/16/19. .| 02/11/2015........ VHIOUS. ...ttt | 1ttt | eeesen et 8,056,940

45763P  AE 6 | INMARSAT FINANCE PLC 4.875% 05/15/22... 03/127/2015........ CSFBAINECE. ... ns | ebbsbssss s bbbt nnnns | esiess s 2,052,431 | oo 2,055,000 | .oocvviierieierciiinane
62854A  AA 2 |[MYLANNV 3.000% 12/15/18... 12/07/2015. Barclays Capital. . ..5,003,550 5,000,000

709629 AN 9 |PENTAIR FINANCE SA  3.625% 09/15/20 09/09/2015........ JP MOPGAN SECUMHES. .......uveererriresseieis it | frests st sees sttt ssennts | cosessiests st enes 9,989,100 10,000,000 | ...covvorereririieirerinninns
714264 AH 1 |PERNOD-RICARD SA  4.250% 07/15/22.....c.cccnivininiiririniisinninirsnis 09/30/2015........ HSBC SECUMIES. ... vvevesvsisie et 1,766,164 1,700,000

3899999. Total - Bonds - INAUSIIAl BN MISCEIIANEOUS............euuiierieeis ittt fod8oeeseEd s s 0808080088088 0800808408888 0008408400800 8 0840884080 E 4008084008088 0080840080808 0808100408 EE 400 4008808t ..692,225,680 ....684,381,083
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Intere
8399997, TOtAl - BONAS = Pt 3. .ottt 8000 E o0 fEeE8eeEeEEeEEoE RS o0 E R E S8 hfeEE e o0 £ SRR f LS EEEE LR LR eEE e R EE LR E LR SRR R LS EE £ E LR E e E LR h e E R et eeEeeE et ettt | seene st 820,324,429 | oo 808,161,083 | ..o
8399998. Total - BONAS = SUMMAIY M fTOM Pt 5...........ciiiieiiieiei ettt ettt ettt ss e tessessebseesesesss esessessessesassessesasssesessessetassessetessesessee et et eesetseesesessee et aeseesesseeseseesee et et eetesseeeseeseesee et eetesseeseeeeseese s et aeseesessessetenses et eeseesessessntanses | ebsessstossessessnsassessessnsessessesnsansessesnsans | fetssssssossessessesansansasansacs 262,768,241 | ...cooovvveeeee 259,216,793 | ...covcvvevieeiene
8399999, TOAl = BONAS. ...ttt s s E 8888 E SR E R eEE SRR £ LE1eEEeeEEEE LR R R e eEE R E SRR E R E SRR EE SRR E LR EE LR R E LR f LR E et fnkient e en ettt | ereres ..1,083,092,670 | ..o 1,067,377,876 | .o
Common Stocks - Industrial and Miscell
00206R 10 2 [ ATET INC ..ottt enes | enisinesenine 07/27/12015........ State StrEet BANK........c..vvreerieiriicse e 77,193.000 | oo 1,237,475 XXX e
013817 10 1 |ALCOAINC 12/21/2015........ State Street Bank 32,800.000 305,689 XXX
23331A 10 9 |[DRHORTON INC .1 09/29/2015........ State Street Bank 63,500.000 ...1,850,581 XXX
256746 10 8 | DOLLAR TREE INC......coouiiuiriiirreieseieiiesiess sttt nssenssssssssensnes | sevesssesnssson 07/07/2015........ State St BANK.........cveerirrereeiricieri s 3,055.000 | coooverevrireieiees 244,644 XXX
30303M 10 2 |FACEBOOK INC A 10/26/2015........ State Street Bank 11,200.000 ...1,156,710 XXX
339041 10 5 |FLEETCOR TECHNOLOGIES INC... .| 10/26/2015........ State Street Bank 700.000 103,091 XXX
413875 10 5 [HARRIS CORP......tviiiiiierii ittt | cessessennniens 05/29/2015........ State Street BaNK.........c..cviriiiiiriie s 912.000 XXX
46609 10 6 |J ALEXANDER'S HOLDINGS........ccoviiiiiiiieriiicieric st .1 09/29/2015........ SPIN Offc e 2.000 XXX
53578A 10 8 [LINKEDIN CORP - A......cevviririrrerrrinnricninenes 10/26/2015........ State St BANK.........cvverirrirceiiriieri e 3,400.000 XXX
55261F 10 4 | M&T BANK CORPORATION.......ccvuiiiirriiiiirerieiseieieriesissee s sssesisenss | soesssssnensnnes 11/02/2015........ State SIrEEt BANK.......c.uiveririicii e 4,873.820 XXX
742718 10 9 |PROCTER & GAMBLE CO.......cvuiiiiieiiieieiiseiesiesieeesiesessssee s sesessesssssss e sssssenssenene 12/2112015........ State Street Bank 900.000 XXX
83416T 10 0 |SOLARCITY CORP........cccrivvrrrrnnes [ 121212015........ State Street Bank 3,000.000 XXX
844741 10 8 | SOUTHWEST AIRLINES........oiiiiiieiriceieiintieeissesiesie s sssesesssenesssenene | eessnsenessenes 06/24/2015........ State StrEet BANK.......c..cvureiriiciieee e 40,300.000 XXX
871658 10 3 | SYNCHRONY FINANCIAL .| 111712015........ Tax Free Exchange 11,635.000 XXX
872275 10 2 | TCF FINANCIAL CORP.......otimiiiiieiiiciitiseterisiess ittt | eren .1 09/30/2015........ State Street Bank 54,500.000 . XXX
89055F 10 3 |TOPBUILD CORP .| 07/01/2015. SPIN Off.ceie s 1,800.000 ..24113 XXX
90385D 10 7 |ULTIMATE SOFTWARE GROUP INC 10/26/2015.. State Street Bank 3,500.000 ..681,465 XXX
983134 10 7 |WYNN RESORTSLTD 12/2112015........ State Street Bank 10,000.000 . XXX
98954M 10 1 |ZILLOW GROUP INC A 03/26/2015........ State Street Bank 2,200.000 ....69,533 XXX
001103 12 6 |MYLAN LABORATORIES......... .| 03/02/2015.. State Street Bank 24,200.000 ..283,825 XXX
00B56G VS 1 [ALKERMES PLC.......coutiiiiiiireieiieseieiie ettt 06/24/2015........ State Street Bank 11,800.000 XXX
00BTCO M7 3 |LIBERTY LILAC GROUPA.......ccccovvrnnee 07/02/2015. Spin Off 450.000 XXX
00BTCO MD O [LIBERTY LILAC GROUP C .| 07/02/2015.. Spin Off 450.000 XXX
999900 62 4 |AVAGO TECHNOLOGIES LTD......ccococvvvrinnnias 10/26/2015........ State ST BANK. ...t s 12,300.000 XXX
9099999. Total - CommOn StoCKS - INAUSEIAl ANA MISCEIANEOUS.......... ettt et serefesenteeEeesoeE e e s e e £ R e 8o Ef e E S0 E 10 EEEEEESEE £ E e EE SRS E £ EEEE RS E 018 E RS E S E A0S E oo ehE R re EeEsee et E bbbttt 12,794,352 XXX
9799997. Total - Common Stocks - Part 3... . 12,794,352 XXX
9799998. Total - CommOn StOCKS - SUMMAY HEM fTOM P 5. oottt e st eeseseeseeiets eeeesesseeeesesessesaeeaeseesesseeaeseeseseeseseesessetaeseesesssesesesseesesassaesessessesaesessessesaesessessesseseesessesassessessessesaesessesasssesessessesassessesanssesessessesasses | oesessesessessessssassessessesassassessnsassessesesans | soessesssassessessessnsassessesnscs 2,851,825 XXX
9799999, TOAI = COMIMON SEOCKS. ... reetrsresemesstaesseessers s sees s es s8R0 £E £ f 08 oEE £ S0 E LR E 86 o484 60 L HEEEHEE LR HEEE 0 E£LE £ E LR EE£EE 1 EEE LR E L EE L84 EE LR R L E L HEE 0L E LR E 0L E R0 E AR eEE b L ek 15,646,177 XXX
9899999. Total - Preferred and Common Stocks 15,646,177 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS............c..uiureiiirriierieiieteeeieete ettt ssise e eesesseeseesass et seeseeesessee st esee s b ese et eb ettt ettt sttt esine | ettanesees et as et ens e enssenesianies | cereres ..1,098,738,847 XXX
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20
1 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends
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
CUSIP Identification Description n Date Name of Purchaser Stock Consi { Par Value Actual Cost Carrying Value (Decrease) Accretion Re (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal Disposal During Year
Bonds - U.S. Government
912828 B4 1 |USTREASURY NOTE 0.375% 01/31/16. .. | 03/30/2015. | Barclays Capital w.rr1,001,094 | ........1,000,000 1,000,100 .1,000,054 (12) (12) ..1,000,041 1,052 1,052 .2,486
912828 MW 7 |US TREASURY NOTE 2.500% 03/31/15... oo [ 0313172015, [ MBHUIY.......oooveeieeie i sisessssesisesesesensans | eosensssssseenssnssions | eereseeees 795,000 | ...........795,000 | ..........791,957 794,809 191 191 795,000 0 9,938
912828 PM 6 |US TREASURY NOTE 2.125% 12/31/15... .| .. | 09/01/2015. | Various .......50,326,397 |.......50,000,000 |.......50,011,719 50,002,448 (2,847) (2,847) [ oo | e 49,999,601 |... o] ..326,796 |........ 326,796 | ..... 706,526
912828 QX 1 |US TREASURY NOTE 1.500% 07/31/16... .|.. | 04/21/2015. | Barclays Capital ...11,158,984 |.......11,000,000 |.......11,457,188 (35,039) (35,039) 11,146,938 | ovvvvvvvvvvvrrnnns | v 12,047 | e 12,047 | ..... 119,420
912828 RE 2 |US TREASURY NOTE 1.500% 08/31/18... .| .. | 02/06/2015. | Barclays Capital.................ccuueueruumriiueriinriiieniiinniins | ceviieriisssisnsiinenes | oveeees 1,117,617 | ........1,100,000 | ........ 1,105,500 . (115) (115) 21,104,002 | | 13,615 | ......... 13,615 7,384
912828 SE 1 |US TREASURY NOTE 0.250% 02/15/15. .. | 02/15/2015. | Maturity. . ,750,000 . ,738,379 1,749,502 498 498 ..1,750,000 0]....2,188
912828 TS 9 |US TREASURY NOTE 0.625% 09/30/17... . | 04/09/2015. | GOlAMAN SAChS.........vvuurieniisiiisiisriisssisssiissiiias | i | cvess 2,493,848 | .......2,500,000 | ........ 2,488,281 2,493,449 646 646 2,494,094 (247) (247) 8,239
0599999. Total - Bonds - U.S. Government 68,642,940 |.......68,145,000 |.......68,593,124 | ......... 68,326,356 0 (36,678) 0 (36,678) 0f.... 68,289,676 |................ 01]...353,263 |..... 353,263 | ..... 856,181
Bonds - U.S. States, Territories and F
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 (U 1,420
882722 6L 0 |TEXASST 0.050% 12/01/42 . 1 01/07/2015. | Goldman Sach ....31,900,000 |.......31,900,000 |.......31,900,000 31,900,000 (0] IR [ 31,900,000 0 [ 1,232
1799999. Total - Bonds - U.S. States, Territories & Possession 65,335,000 |.......65,335,000 |.......65,335,000 65,335,000 0 0 0 0 0 65,335,000 0 0 0 2,652
Bonds - U.S. Special Revenue and Special A
01030R ET 5 [ALABAMAHSGFIN SF  5.500% 10/01/37.......ccoovrvveeriiarrieniens .. [ 10/01/2015.{ Call  100.0000..........ccrueereeeeriereeieenieereisseniseseiens | soreresesssssenssessienes | seeeees 1,050,000 | ........ 1,050,000 | ........ 1,076,456 | ........... 1,053,904 | .....cccovvvriane ceereennn(3,904) (3,904) [ ..oooverrreri | e 1,050,000 0| . 38,638
01030R GB 2 [ALABAMAHSG FIN SF  5.500% 10/01/38..........cccooorvrrerarriannens .. [ 10/01/2015.{ Call  100.0000..........c.rveeemreeerereereeieeiieniseeiieniias [ oo | oo 495,000 | ...........495,000 526,591 498,741 coeenn(3,741) (3,741) 495,000 0 ... 20,350
20775B N8 5 [CONN ST HSG FIN AUTH HSG MTG 4.000% 11/15/32... .. [ 12/03/2015. [ Call  100.0000..........cmrueerreererierenieeriiressenisseseiens | coveresssesssessssssienes | eveeees 1,295,000 | ........ 1,295,000 | ........ 1,378,515 1,362,118 |.... (67,118) (67,118) (1 35,343
20775F CG 0 |CONNECTICUT ST HSG FIN AUTH SF 4.500% 06/01/26. .. [12/01/2015.{ Call  100.0000..........ccmueureeeeriririiierisereiesisesiiens | eresessssssesisnsssees | ceeeees 1,055,000 | ........ 1,055,000 | ........ 1,111,210 11,089,657 |.... ) (34,657) 0 35,213
3137AA  4X 8 [FHMS 2011-K013 X110  0.774% 01/25/21 .. | 12/01/2015. | Paydown 449,814 ) 0 98,598
3137AD TK 3 |FHMS 2011-K014 X110  1.391% 04/25/21 <o |- | 12/01/2015. | Paydown 414,330 )| ... N 0 ... 69,707
3137AK KD 2 |FHMS 2012-K705 X110 1.875% 09/25/18...........ccovvvirrrirrrie .. | 12/01/2015. | Paydown 118,565 (118,565) | .....ooovvvvrriennne ....(118,565) 0 ... 21,968
3137AL  6W 4 |FHMS 2012-K706 X110 1.706% 10/25/18 .. | 12/01/2015. | Paydown 86,409 52,155 (52,155) (52,155) 0 9,053
3137B1 BT 8 |FHMS 2013-K026 X110 1.164% 11/25/22 o [ 1200172015, [ PYOWN.......ooovviiiiiiiinisisississisissnnies | sesersssssssnsssnnsesas | crnsssssssnsssnnss | s | s 102,651 93,762 | oo | e (93,762) (93,762) 0 8,914
3137B6 ZN 4 |FHMS 2014-K714 X110 0.867% 10/25/20. .. | 12/01/2015. | Paydown ..194,593 166,763 )| ... 0. 19,788
3137B7 N2 1 [FHMS 2014-K036 X110  0.935% 10/25/23. .. | 12/01/2015. | Paydown 117,756 107,503 ) 0 9,640
31392C MS 0 |FNW2002-W12A 6.335% 02/25/42 .. | 12/01/2015. | Paydown 9,474 9,474 9,957 9,626 ) 9,474 0 344
45506A EK 3 |INDIANA ST HSG & CMNTY DEV 4.500% 12/01/27. .. [ 12/01/2015.{ Call  100.0000..........corvuerereeereieeriiaesieenieeeeiseneaes | eereressnsisenssnnsiens | cereieeees 985,000 | ...........985,000 | ........ 1,059,417 | ... 1,033,450 ) 985,000 0 32,963
544435 XE 5 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/1 .. | 08/03/2015. | GOlAMAN SACHS...........coourviirieiiiisriiciisriisieisniias | e | coreees 3,788,730 | ........ 3,665,000 | ........ 3,965,273 3,853,913 | .o | e (81,877) (81,877) 3,772,037 | oo | e 16,694 | ......... 16,694 | ..... 132,856
60416Q FS 8 |MINNESOTA ST HSG FIN AGY 4.250% 07/01/35.... .. | 12/01/2015.|Call ~ 100.0000 ..450,000 ..450,000 R 467,342 | .o | e (17,342) | oo [ e, (17,342) 450,000 (N 18,291
60637B DV 9 |MISSOURI ST HSG DEV COMMN 4.000% 11/01/41 .. | 11/01/2015. | Call ~ 100.0000 ..380,000 ..380,000 417,947 414,034 | oo [ s (34,034) (34,034) 380,000 0 9,283
61212R A6 3 |MONTANA ST BRD HSG 5.500% 12/01/37. .. [ 12/01/2015. | Call  100.0000 ..815,000 ..815,000 | ...........866,606 823,076 (8,076) (8,076) 815,000 0. 33,275
61212R ZE 9 [MONTANA ST BRD HSG 5.500% 06/01/37. .. [ 12/01/2015.{ Call  100.0000..........ccrveeereeeriiereriieeieerieeniseniies | eorenssensisenssensiens | cereieeees 745,000 ...745,000 | ........... 790,318 753,385 (8,385) (8,385) 745,000 0. 30,388
64469D JD 4 |NEWHAMPSHIRE STHSG 6.750% 07/01/39... ..| 12/01/2015. | Call  100.0000 285,000 285,000 299,247 299,880 | ...oovoererrereres | e (14,880) | ovvvvvrrirerienns | e (14,880) 285,000
647200 FM 1 [NEW MEXICO MTG FIN AGY 5.500% 07/01/36... .. | 03/26/2015.|Call ~ 101.8427 ..890,000 | ........... 952,300 915,635 (9,235) (9,235) 906,400
647200 PY 4 [NEWMEXICO MTG FIN AGY 5.750% 07/01/38... .. | 07/01/2015. | Call ~ 100.0000 . ..565,000 598,013 565,714 ..(10,714) (10,714) 565,000
658909 BF 2 |NORTH DAKOTA ST HSG FIN AGY 4.500% 07/01/41. .. | 04/01/2015.|Call ~ 100.0000 355,000 355,000 | ........... 375,753 365,967 | ..o | e (10,967) | ... ...(10,967) 355,000
83755G 3G 0 |SOUTHDAKOTAHSG 5.500% 11/01/36. .. 106/18/2015. [ Call  100.0000..........c.crvmeemreeereieerieieeiienieseiieneies [ oo | cereieneees 415,000 ...415,000 | ........... 440,083 418,185 (3,185) 415,000
83756C AM 7 [SOUTH DAKOTA HSG DEV AUTH 4.500% 05/01/3 . |.. | 06/18/2015.|Call ~ 100.0000 235,000 235,000 251,434 247,808 L(12,808) [ oo | e (12,808) 235,000
93978T LQ 0 |WASHINGTON STHSG  4.400% 06/01/40.........cocoovvourerieenrricns .. [ 12/01/2015.{ Call  100.0000..........correeereeeriieeriieeeiierieeesiseneies | eoseessessisesisensiens | eereieeees 180,000 ....180,000 | ........... 185,580 182,167 (2,167) (2,167) 180,000
95662M UT 5 |WEST VIRGINIASTHSG  5.750% 05/01/37......cooovvvisciisriiinne .. | 11/01/2015. [ Call _100.0000 890,000 890,000 951,837 896,885 coovenennn(6,885) (6,885) 890,000 0. 32,775
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments ....14,889,604 |...... 14,749,474 |.... 17,733 571 | ........ 16,654,379 | .oovvcnnnnnd 0]..(1,781,469) | ..ccocvvuvnnn 0. (1,781,469) | ... 0. 14,872,911 | ..oocooced 0. 16,694 | ......... 16,694 | ... 774,552
Bonds - Industrial and Miscell
037389 AV 5 |AONCORP 3.500% 09/30/15. | ‘ 09/30/2015. | Maturity. ...17,825,000 |.......17,825,000 |.......18,878,636 | ......... 18,137,706 | .....ccoevveeee ‘ .......(312,706)| ..................... | ......... (312,706)| ............................. 17,825,000 0. 623,875
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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 |.....ocoovvvvn ...194343 | 194,343 | .....178,441
05533D FT 8 [BCAP 2010-RR7 14A1  2.684% 07/26/35 .. | 12/01/2015. | Paydown . 616,729 | . ,616,729 | . 622,791 ....(4,003) (4,003) ..1,616,729 0
05542G AL 2 |BCAP 2013-RR2 3A1 3.000% 03/26/36. o [ 1200172015, [ PAYAOWN......ooovvivnriiriieriieiieseisiessiesiessisenins | sovesessessssensssssienes | sveeees 4,885,056 | ........ 4,885,056 | ....... 4,994,970 . (59,765) (59,765) ..4,885,056 0
05542X AJ 0 |BCAP LLC TRUST 2013-RR11 3A1 4.000% 11/26/35.. o [ 1200172015, [ PAYOWN......ooovvviiiiiiiisissississsissiens | svesesssssssssssssiens | soeiees 3,709,520 | ........ 3,709,520 | ....... 3,777,915 3,767,924 (58,403) (58,403) 3,709,520 0. 80,927
05542X AS 0 |BCAP LLC TRUST 2013-RR11 5A1 0.371% 07/26/36.. o | 1212512015, [ PaYdOWN.........coovvvrriniiiiiirississssissississisnins | cvveesieenessieeseenienns | oo 1,848,342 | 11100 1,848,342 | ......1,748,994 | ........... 1,788,444 59,898 59,898 | ..ovveveerieris | e 1,848,342 0 3,206
05543A AA 8 |BCAP 2014-RR1 1A1 2.658% 03/26/35. .. | 12/01/2015. | Paydown 3,243,303 (127,322) | o, ...(127,322) 3,115,981 0| . 45,508
05604F AN 5 [BWAY 2013-1515D 3.633% 03/10/33.... .. | 05/13/2015. | CSFBdirect . .7,556,615 9,583 9,583 ..7,566,197 .....179,596 179,596 | .....132,810
058498 AR 7 |BALL CORP 5.000% 03/15/22. o+ [ 02/06/2015. [ CSFBAIMECL..........cverervercierciiiriieceiiesiieseiesiisiiins | coverissssssenissssienes | seieees 5,200,000 5,146,184 ceereennns(1,796) (1,796) ..5,144,388 | ... B 55,612 | ......... 55,612 | .....101,389
05947N  JW 5 [BALL 2006-277A PAA  5.100% 10/10/45, o [ 10/01/2015. [ PAYOWN......oooivriiiiiiniiisiisisssisisssisniees | cvessssssssssssnsssans | soeeees 3,805,000 | ........ 3,805,000 3,993,021 3,916,071 e (T071) | e ..(111,071) 3,805,000 0 |....163,869
05955R AA 2 |BALL 2009-FDG A  5.204% 01/25/42 | [ 1200172015, [ PaydOWN.........couiiiiiiiiiniiniiisinississississins | o | oo 487,613 | ..........487,613 | . ..543,853 508,927 | ...oovvicrivcricens | e (21,314) (21,314) 487,613 0. 13,868
07274E AD 5 |BAYERUSFINANCE LLC 2.375% 10/08/19.........cccooooverierrrrs .. | 02/05/2015. | Various. ....35,770,000 |.......35,000,000 |.......34,946,300 | ......... 34,948,014 873 873 | v | s 34,948,887 |....ccooovvvvinnne L8213 | 821,113 | .....269,497
07387A GH 2 |BSARM 2005-12 25A1 1.786% 05/25/53 .. | 12/01/2015. | Paydown 281,707 | ...........510,363 317,217 317,217 (35,510) (35,510) 281,707 0
12624W  AA 8 |COMM 2012-MVP A 2.136% 11/17/26... o [ 1211712015, | PAYOWN......oooviviiiiniiesesssiisisesisniins | coesesesssssssssssiens | sveeees 1,963,975 | ........ 1,963,975 | . ,965,819 | ..cccveeae 1,965,696 |.....oocoovveunnee <(1,720) (G 0) | OO R 1,963,975 0f..
12625C AN 3 [COMM 2013-WWP D  3.898% 03/10/31.. .. | 03/23/2015. | Various. ......30,792,383 |.......30,000,000 |.......29,284,666 29,305,050 |...ooovvvrriinnns | e 14,666 | ..o [ o 14,666 29,319,716 1,472,667 |..... 1,472,667 | .....342,690
12625H AB 8 |CNH2013-B A2 0.440% 10/17/16. | [ 03/15/2015. | PAYAOWN. .....ocvvveiiiiiciiisiiciiisessicsiiessissssiesiens | seenissssissessssssinns | seieees 3,967,478 | ........ 3,967,478 | ........ 3,969,493 3,968,102 (624) (624) [ ..o | e 3,967,478 0 2,956
126673 2M 3 [CWL 2005-7 MV6  1.222% 11/25/35..........ocovvvvivirriiciiriis oo [ 1212512015, [ PAYOWN.......ooovviiiiiniciisissisinsiisinns | coesesiesssssasssssssns | sosnssssssssssssnnies | seveeenn 2,675,818 59,350 59,350 | ..o [ s (59,350) (59,350) 0 ... 23,458
13056L AB 5 |CRART 2014-3A2 0.630% 06/15/17. .. | 12115/2015. | Paydown .....11,631,608 |.......11,631,608 |.......11,630,821 | ......... 11,631,066 542 542 [ | v 11,631,608 0| ...t 45,604
144531 BE 9 |CARR2005-NC1M4 1.364% 02/25/45.. .. | 08/31/2015. | Wells Fargo Bank..............ccvurvecriinreiiciiisciiinsiiins | covevesssiisssisssiinns | cvvees 3,315,525 | ....... 6,467,345 | . 410,404 410,404 0 410,404 .2,905,121 | ..... 2,905,121 | ....... 53,788
144531 EW 6 |CARR2006-NC1A3 0.632% 01/25/36... o | 1212512015, | PAYAOWN........cooorviiiiiiniiniisisieiesisiississisises | conrisssssissinsinnes | cvveees 6,828,965 | ....... 6,828,965 | ........ 6,416,968 6,549,855 | .....coovviviiins | e 279,110 |... ..279,110 |. 0| 15,208
161571  FL 3 |CHAIT 2012-A5A5 0.590% 08/15/17 .. | 08/15/2015. | Paydown .......13,500,000 |.......13,500,000 |.......13,517,813 | ......... 13,510,431 | oo | e (10,431)]... ...(10,431)|. 0....53,100
17305  CX 1 |CCCIT 2005-A9 A9 5.100% 11/20/17 ..o .. | 11/20/2015. | Paydown .......13,750,000 |.......13,750,000 |.......14,576,074 | ........ 14,303,094 |.....cocccvvvvenves ...(563,094) | ... ...(553,094) | ... 0 |.....701,250
17319W  AA 7 |CGCMT 2013-SMP A 2.110% 01/12/18 .. | 06/19/2015. | DEULSCNE BANK..........ourveueiiiriirciieiiissiieesiieniiees | coerissesissensssssienes | sveeens 8,688,303 | ........ 8,570,132 8,709,266 8,701,898 (23,134) (23,134) 8,678,764 |...covvvvviins | e 9,539 | .......... 9,539 | .....101,968
17319W  AA 7 |CGCMT 2013-SMP A 2.110% 01/12/18 <. [ 06/01/2015. [ PAYOWN.........covooiiiiiiiiissisisssssisssnies | coseesssssssnsssnsesens | ceveseneees 146,633 | ...........146,633 | . ..149,013 148,887 <vvnr(2,255) (2,255) 146,633 0 904
17776 T  AJ 1 |JPMCC 2011-CCHP C  4.250% 07/15/28 oo [ 09/15/2015. [ PAYAOWN......coovvvmriiriiiniiiieseississessiesisessisnsins | covesessssssessssssienes | svenees 4,711,736 | ........ 4,711,736 | ........ 4,711,736 (322) (322) 4,711,736 0]...152,412
20047P  AH 0 |COMM 2005-LP5 AJ 5.046% 05/10/4 .. | 05/01/2015. | Paydown 5,000,000 5,000,000 | . ,652,148 22,737 22,737 ..5,000,000 0 76,666
25450H AN 5 [DIRECTV HOLDINGS 3.550% 03/15/15. .| .. | 03/15/2015. | Maturity. .......15,000,000 |.......15,000,000 |.......14,894,800 | .........14,993,992 | ......ccccovvrmurcc | cerrrurr 6,008 6,008 15,000,000 0 |.....266,250
25470D AB 5 |DISCOVERY COMMUNICATIONS INC 3.700% 06/01/15. .. 103/31/2015.{ Call  100.0000..........ccrueureeereriearrieerieeriissenieeseiens | creresessisesianssienes | i 5,306,000 5,306,000 5,357,415 5,310,428 (4,428) (4,428) [ ..o | e 5,306,000 0 ... 96,056
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) (8,064) 2,624,201 0 ... 58,283
30225A AE 3 |ESA2013-ESFL X1FLIO 0.000% 12/05/31 oo [ 12/05/2015. [ PaYOWN.......oooooiiirciiiciiceiisiieeiiesiicssisssisesses | soeesssesssesssssesssens | sosmssisssssenssinnees | eoviessssssssinnsienns | oneeees 3,904,688 30,462 (30,462) (30,462) 0
36161R AD 1 |GFCM2003-1 A4 5.254% 05/12/35... .. | 07/01/2015. | Paydown ce1,023,511 | 01,023,511 . ,088,302 .1,037,198 ..(13,687) (13,687) . .1,023,511 0
36192P  AF 3 |GSMS 2012-GCJO A2  1.762% 11/10/45 .. | 06/19/2015. | Citicorp Securities Inc. 12,691,309 1.......12,500,000 |.......12,589,844 | .........12,586,435 |.... (16,010)] ... ...(16,010)]. 12,570,425 | .o | s 20,883 | ......... 20,883
36249K AC 4 [GSMS 2010-C1A2 4.592% 08/10/43 .. [ 03/11/2015. | GOlAMAN SACKS.........covvuriiriiiciisriiseiiesiissiieeiies | coeresssssiesisesiines | cveeees 7,965,140 | ........ 7,192,000 | ........ 7,905,988 | .......... 7,816,993 (23,767) (23,767) | vvereveniins | v 7,793,226 | ....oovvvvven. LAT1914 | 171,914
362631 AB 9 |GSR2006-OA12A1 0.612% 08/25/46... .| .. | 12/25/2015. | Paydown 3,265,788 3,265,788 | ........ 3,122,910 3,194,003 | ..o | s T1T86 | oo [ v 71,786 3,265,788 0
44923Q AF 1 |HYUNDAI CAPITAL AMERICA 1.875% 08/09/16.. .. | 03/16/2015. | Mitsubishi Bank of Japan.............c..coucuerveriineiiineries | overiesesiseniiesesines | cveeees 3,027,660 3,000,000 2,998,260 2,999,034 125 125 2,999,159 | ..oviiiiiriinns | i 28,501 | ......... 28,501
44923Q AG 9 |HYUNDAI CAPITAL AMERICA 2.875% 08/09/18.. .. | 03/16/2015. | Mitsubishi Bank of Japan..............ccccuereiinriinniiinnins | oo | cvvee 2,050,220 | ........ 2,000,000 | ........ 1,994,000 .1,995,551 251 251 21,995,802 | oo | s 54418 | ... 54,418
46640A AA 4 [JPMCC 2013-JWRZ A 0.962% 04/15/30 .. | 05/15/2015. | Paydown 33,540,000 33,540,000 33,536,213 33,539,010 990 990 33,540,000 0
46641K  AJ 2 [JPMCC 2014-FBLU C  2.331% 12/15/28. .. | 06/02/2015. | Wells Fargo Bank..............cccvurvemriinneinnriissiiiniiiins | covevesssisissiissiinns | cvvees 8,560,688 | ........ 8,550,000 | ........ 8,565,328 8,561,914 ......(4,991) (4,991) 8,556,924 | .....cocoovvriins | o 3,764 | .......... 3,764
47787B AD 7 |JDOT 2012-A A4 0.990% 06/15/18. o] | 06/15/2015. [ PaYdOWN........oooivimiiiiciiiiiisciiiseieissiieiines | coerinsissiessissinnes | v 7,500,000 | ........ 7,500,000 | ........ 7,498,336 | ........... 7,499,781 219 219 [ | s 7,500,000 0
493268 AP 1 [KSLT 1999-AA2  0.656% 12/27/29.........ccvooomrveicriincrircricscriens o [ 1202712015, | PAYOWN......oooviviiiciiissesissiisisssisniins | coerssssssisssssssiens | sveeees 1,125,545 | ........ 1,125,545 | ........ 1,062,644 | .......... 1,101,974 23,571 23,571 [ oo | v 1,125,545 0
553514 AA 8 |MSBAM2012-CKSV A1 2.117% 10/15/30. .. | 04/09/2015. | JP MOrgan SECUMHES..............rvueuruvreeinriinriisnriinns [ coeressrsisnnisnsiiens | cerevennees 848,461 | ...........847,468 837,140 837,314 296 296 837,610 | .o | 10,851 | ......... 10,851
553514 AA 8 |MSBAM2012-CKSV A1 2.117% 10/15/30. .. | 04/01/2015. | Paydown 32,792 32,792 32,392 32,399 393 393 32,792 0
576433 UF 1 |MARM 2004-13 3A1  2.772% 02/21/54... .| | 12/01/2015. | Paydown 554,153 554,153 539,498 595,322 | ..o | e (41,170) | oo [ (41,170) 564,153 0
57643L GJ 9 |MABS2005-NC1M4 1.562% 09/25/41.. . | 12/25/2015. | Paydown/Return of Capital 99,895 99,895 58,206 58,206 0 [ s [ | e | e 99,895 | ......... 99,895
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58405U AF 9 [MEDCO HEALTH SOLUTIONS INC 2.750% 09/15/15.. oo [ 09/15/2015. [ MAHUFLY.......oocvveeeecrieeiiecreissisceiissssssesiisssisesiies | corensssensisessanssienes | sieaees 9,515,000 | ........ 9,515,000 | ........ 9,472,278 9,507,917 7,083 ..9,515,000 0. 261,663
61761X AA 6 [MSC2013-WLSRA 2.695% 01/11/32. .. | 03/25/2015. | Wells Fargo Bank .......15,096,347 |.......14,670,000 |.......14,704,250 14,699,015 | .... (1,846) . 14,697,168 | ......cccocovvnnnr | ...399,179 | ........ 399,179 130,687
65476L AD 3 [NALT2012-B A4 0.740% 09/17/18.... .. | 04/15/2015. | Paydown .......14,665,000 |.......14,665,000 |.......14,687,914 | .........14,673,665 (8,665) [ ..o | e 14,665,000 0 ... 23,372
65476V AC 3 |NALT 2013-AA3 0.610% 04/15/16.... .. | 08/15/2015. | Paydown .......10,000,000 |.......10,000,000 | ........ 9,999,956 9,999,992 9 [ | e 10,000,000 0 ... 23,727
65477K  AD 4 |NALT 2013-B A3 0.750% 06/15/16.... .. | 11/15/2015. | Paydown ....13,900,000 |.......13,900,000 |.......13,905,029 | ......... 13,904,758 | ....ovvovvirinn (4,758) 0]....75506
65535V BZ 0 [NAA2003-A3 A1 5.500% 08/25/33 .|.. | 12/01/2015. | Paydown 26,354 26,354 26,421 26,759 (405) 26,354 0
68389F KP 8 |OOMLT 2006-12A3 0.612% 01/25/36. .. | 12/25/2015. | Paydown 699,179 699,179 590,450 641,441 57,738 699,179 0
73316P FT 2 |POPLR 2005-C M1 0.366% 11/25/35 o [ 1212512015, | PAYOWN......cooivvmiiriiiiieiicsiecissiississssiesiens | sovenssnsssssesissssienes | seieees 1,998,506 | ........ 1,998,506 | ........ 1,927,309 | ........... 1,959,214 39,292 ..o | i 1,998,506 0 6,905
73328X AC 3 |PILOT 2013-1A3 0.700% 08/22/16.................... .. | 12122/2015. | Paydown 20,000,000 20,000,000 |.......20,017,969 20,012,534 ...(12,534) 20,000,000 0 88,543
74432N  AA 0 |PRUDENTIAL COVERED TRUST 2.997% 09/30/15. .| 03/30/2015. [ Call  100.0000.........ccoummuurierimrierierienieninniieniens | cenrississinsinsinnes | s 1,494,800 | ........ 1,494,800 | ........ 1,630,494 | ........... 1,505,875 | ..o e (11,075) [ | i 1,494,800 0
74432N  AA 0 [PRUDENTIAL COVERED TRUST 2.997% 09/30/15 .. | 09/30/2015. | Maturity. 420,927,200 |.......20,927,200 |......21,426,915 | ......... 21,082,244 | ....ccooovvvvicn | ceenn(155,044) | L <oev...(155,044) 20,927,200 0
74932Q AA 8 |RBSCF 2013-GSP A 3.961% 01/13/32.. .. | 05/29/2015. | Merrill Lynch .......10,725,000 |.......10,000,000 |.......10,401,563 | ........ 10,379,716 | ...ccovvvovrrrverrne | cerereenn(15,504) | oo ...(15,504) | . 10,364,212 | ...ccovvviviinn | .....360,788 | ........ 360,788
78444V AB 7 [SLCLT 2010-BA2 3.831% 07/15/42... o [ 1211512015, | PAYOWN.......ooviviiiiniiiisesissiissssisniins | covessssssssssssnssiens | sveeees 1,586,499 | ........ 1,586,499 | ........ 1,682,928 ...(65,251)|. ..1,586,499 0
78446V AA 7 |SLMA2012-AA1 1.731% 08/15/25.... o [ 1211512015, | PAYOWN.......oovvimiriiciriicisisisssisissssnnines | covnessssssssnsssnsssens | soneees 1,400,215 | ........ 1,400,215 | ........ 1,400,215 . 378 ..1,400,215 0
78447TR  AA 5 [SLMA2013-AA1 0.931% 08/15/22.... o [ 1211512015, [ PAYAOWN......coovioiiriiiiiicsiiesiesiisssissssiesiens | covesssssssssesssnssienes | siieees 1,806,201 | ........ 1,806,201 | ........ 1,806,201 | .. .1,806,113 87 ..1,806,201 0
85172H AA 3 [SLFMT 2013-3A A 1.870% 09/25/57. o [ 1200172015, [ PAYOWN.......oovviiiiiiiiiissiieissiissiens | coeeesssssssssssssiens | coeens 2,715,095 | ........ 2,715,095 | ........ 2,714,736 2,713,528 1,567 2,715,095 0
855541 AB 4 |STARM2007-S12A1 2.879% 01/25/37. .. | 12/01/2015. | Paydown 356,103 356,103 312,747 312,747 . 356,103 0
86358E UV 6 |SAIL2005-HE1 M1 1.127% 07/25/35 oo [ 1212512015, [ PAYOWN.......oovvviiiiiiiiissiisissssssiins | svesessssssssssssssens | sveees 1,830,592 | ........ 1,830,592 | . ,665,839 | ........... 1,758,728 T1,864 | | e 1,830,592 0
89236P AC 7 |TAOT 2012-AA3 0.750% 02/16/16.... .. | 05/15/2015. | Paydown .......13,015,835 |.......13,015,835 |.......13,038,206 (9,587) 0 ... 21,396
89236P AD 5 |TAOT 2012-AA4 0.990% 08/15/17.... o [ 1211512015, [ PAYOWN......coovivmiiniiriiiiicissiiesisssisniins | coeresessisssisnnsienes | sviees 8,000,000 | ........ 8,000,000 | ........ 7,999,239 158 R 0f....58,932
913903 AR 1 [UNIVERSAL HEALTH SERVICES INC 4.750% 08/01/22............... | .. | 05/04/2015. | Various .......22,168,288 |.......21,000,000 20,966,250 1,183 20,967,610 | ........cccceeo... | 1,200,678 | .... 1,200,678 | ..... 689,470
92867M AC 4 |VALET 2013-1 A3 0.560% 08/21/17. .. | 12/20/2015. | Paydown ......12,286,850 |.......12,286,850 |.......12,275,811 12,278,672 8,179 || e 12,286,850 (1 35,412
929160 AR 0 [VULCAN MATERIALS CO 7.500% 06/15/21.. oo [ 0410712015, [ VAMIOUS.........coovverierriiiiissiisisssissssisssssssisisssses | sessssssssssssnsssens | soeeed 6,172,613 | ........ 5,115,000 | ....... 6,001,013 | .. 5,947,246 (23,554) 5935421 | oo | 237,191 [ 237,191 | ... 121,922
9497EN AA 1 |WFHET 2005-3 M1 0.609% 11/25/35 oo [ 09/25/2015. | PaYAOWN........ooorvivririiiincsiiiesiiissessisssssisisseniins [ cevsiissnssssssnsssisns | oo 2,725729 | ........ 2,725,729 2,328,795 2,700,016 25,712 2,725,729 0 6,560
94980Q AA 7 |WFMBS 2004-W A1 2.754% 11/25/34 .. | 12/01/2015. | Paydown ..772,089 ..772,089 ..753,839 753,839 .18,251 772,089 0| 10,123
94983C AD 9 [WFMBS 2005-AR10 2A1  2.738% 06/25/35. .| 12/01/2015. | Paydown ..918,250 ..918,250 | ...........901,033 934,740 (16,490) 918,250 0| 12,794
982526 AT 2 |WRIGLEY WM. JRCO 2.000% 10/20/17 .. | 04/21/2015. | JP MOIgan SECUMHES.............cvuuurreucriieniineiiiieriiinnns | corerisessisessinnsienes | sveeees 5,073,350 | ........ 5,000,000 | ........ 4,992,350 | ........... 4,994,510 648 [ ..o | i 4,995,158 | ..o | 20 78,192 | i 78,192 | ....... 51,111
62886H AK 7 [NCL CORPLTD 5.000% 02/15/18 ..| F102/20/2015. | Bank of America COrp...........ccoovuosniiossiessisssicssiens | oo | v 5,374,688 | ....... 5,250,000 | ....... 5,256,563 5,250,000 3,383 3,349 5253349 | ..o | ... 121,338 ... 121,338 | ..... 138,542
3899999. Total - Bonds - Industrial and MISCEIANEOUS.............iuuiiiii i i | cova 517,728,536 | ..... 516,423,144 |....514,844,179 | ......510,463,136 | ........11,496 | ....(1,125,208) | .................. 0 (1,113,712) 0] ......509,302,949 0 ].8,425583 |.... 8,425,583 | ..7,235,751
8399997. T0tal - BONAS = PAM 4. e | o 666,596,080 | ..... 664,652,618 | .....666,505,874 | .......660,778,871 | ........11,496 0 (2,931,859) 0. 657,800,536 |................0 | ..8,795,540 |..... 8,795,540 | ..8,869,136
8399998. Total - Bonds - Summary Item from Part 5.........c.iiiiiii s ottt | oo 263,582,072 |..... 259,216,793 |.....262,768,241 | ....cccoocvvvrvnieniions [onrenninninnienne | 20eenn(488,309) | oo ........(488,309) 262,279,932 | ..o | 1,302,139 | ... 1,302,139 | ..1,573,477
8399999. TORAL = BONGS. ... fhb b b e s | e 930,178,152 |..... 923,869,411 |.....929,274,115 | .......660,778,871 | ........11,496 | ....(3,431,664)| ........cc....... 0 (3,420,168) | ..........c.....d 0[.... 920,080,468 |................ 0 ..10,097,679 | 10,442,613
Preferred Stocks - Industrial and Mi
92978A AA 0 [WACHOVIA CAPITAL I . ‘ 02/04/2015. | Wells Fargo Bank ....3,000,000.000 | ........ 2,970,000 | ..o | s 1,260,000 ...(1,638,000) (1,638,000)
8499999. Total - Preferred Stocks - Industrial and Miscellaneous. ........2,970,000 XXX . ,260,000 ...(1,638,000) 1,638,000) | .
8999997. Total - Preferred SEOCKS = PAM 4. ...k ehbe bbbk | snsieea 2,970,000 XXX [ 1,260,000 | .. . ...(1,638,000) | ... (1,638,000) | .
8999999. TOtal - PrEferTe SHOCKS. ... s s | s 2,970,000 XXX | 1,260,000 | ........... 1,260,000 | ...(1,638,000) | ....ooococvceen0 | v, 0 (1,638,000)
Common Stocks - Industrial and Miscell
060505 10 4 |BANK OF AMERICA CORP .| 07/01/2015. | Class Action LIIGAtioN...............cruueriieerieeniiieniieniis | osreinesiiseniiisesiiens | cevierinns 152,892 XXX 0 [ [ e | 0.152,892 [ 162,892 | .covocrins
25490A 30 9 [DIRECTTV .| 07/27/2015. | State Street Bank ........40,800.000 2,400,284 XXX .3,537,360 | ...(2,299,876) (2,299,876) [ ...oovvvecieerins | v 1,237,484 | ..o | 1,162,800 | ... 1,162,800 |.....coccovvvvenee
263534 10 9 [DUPONT E.l. DE NEMOURS & CO......ccccoervuerirrmriiiniireniiennin | 07/01/2015. | Spin Off. ...46,947 XXX . ....106,557 (59,610) (59,610) 46,947 0
30162A 10 8 [EXELISINC . | 05/29/2015. | State Street Bank 8,900.000 | ............ 247,314 XXX | 99,351 | 156,017 (56,666) | .......cocvvorrirens | o [ e (56,666) 99,351 | .o | . 147,963 | 147,963 | ......... 2,758
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20
1 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / | Impairment BJACV. Change in Carrying Value at | Gain (Loss)on|  (Loss) on (Loss) on Received
CUSIP Identification Description n Date Name of Purchaser Stock C Par Value Actual Cost Carrying Value (Decrease) Accretion Recogni (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal Disposal During Year
307000 10 9 [FAMILY DOLLAR STORES .. | 07/07/2015. | State Street Bank +012,300.000 | ........... 977,750 XXX [ e 250,182 | ...covone 974,283 | ...... (724,101) | oo [ e, ceen(724,101) 250,182 127,568 |........ 727,568 |...ocovvciiinne
31620R 40 2 |FIDELITY NATIONAL TITLE .. | 09/29/2015. | Spin Off. 42 XXX 42 65 (24) (24) 42 0
369604 10 3 |GENERAL ELECTRIC CO. .. | 11117/2015. | Tax Free Exchange ...11,076.000 | ............ 213,489 XXX | 213,489 | ..o 279,891 | ........ (66,402) (66,402) 213,489
428236 10 3 |HEWLETT PACKARD .. | 12/118/2015. | Class Action Litigation 4,642 XXX 0 [ [ e, [ e 4,642
443683 10 7 |HUDSON CITY BANCORP INC .. | 11/02/2015. | State Street Bank. ....65,000.000 | ........... 469,278 XXX | 398,853 | ...cccoennad 657,800 | ...... (258,947) (258,947) 398,853 | ..o [ s 70,425
55261F 10 4 |M&T BANK CORPORATION .. | 11117/2015. | State Street Bank 0.820 102 XXX 52 103 (51) (51) 52 51
574599 10 6 |MASCO CORP .. | 07/01/2015. | Spin Off. 24,113 XXX 24113 49,337 (25,224) (25,224) 24113 0
628530 10 7 |MYLAN LABORATORIES .. | 03/02/2015. | Security Contribution ....24,200.000 | ............ 283,825 XXX [ 283,825 | .......... 1,364,154 0 283,825 0
637071 10 1 |NATIONAL-OILWELL VARCO INC........ccoovvvmrirrrrirerirnens .. | 10/26/2015. | State Street Bank 29,821.000 | ........ 1,113,883 XXX ..380,488 1,954,170 | ..(1,573,682) | vvvovvecviinnns [ e [ e (1,573,682) 380,488 133,395 | 733,395 | ...
64118Q 10 7 [NETSUITE INC. .. | 10/26/2015. | State Street Bank 6,000.000 508,814 XXX . .676,424 | .. ...655,020 | .........21,404 21,404 676,424 ...(167,610) | ......(167,610) | ....
75281A 10 9 |RANGE RESOURCES CORP. .. | 10/26/2015. | State Street Bank ....16,000.000 | ........... 466,423 XXX | 810,181 | ......ccc..... 855,200 | ........ (45,019) [ ..o | e, [ (45,019) 810,181 ...(343,757) | ......(343,757)
786514 20 8 |SAFEWAY INC .| 01/29/2015. | State Street Bank. 100.000 3,513 XXX 2,260 | oo 3512 | (1,252) (1,252) 2,260 | .o | e 1,253 | ..........1,253
87264S 10 6 | TRWAUTOMOTIVE HOLDINGS CORP..........cccoovummrrirs .. | 05/15/2015. | State Street Bank 23,200.000 | ........ 2,449,920 XXX ..707,837 (1,678,283 | .o | [ (1,678,283) 707,837 1,742,083 | ..... 1,742,083
00B8W6 76 3 |LIBERTY GLOBALPLCA F | 07/02/2015. | Spin Off. 6,116 XXX | 6,116 | ..............24,886 | ....... (G (0)) OO PO PO (18,770) 6,116 0
00B8W6 7B 2 |LIBERTY GLOBALPLCC F | 07/02/2015. | Spin Off. 7,273 XXX 7,273 29,734 (22,460) (22,460) 7,273 0
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS................cvueuiiiiiiisiisii i s | ansieeas 9,376,620 XXX | 5144917 | ......... 13,034,209 | ...(6,808,963) | .......c..oo...cc. 0 [ 0 ... (6,808,963) 0 5,144,917 0].4231,703 |..... 4,231,703 | ....... 61,246
9799997. Total - COMMON SEOCKS = PAI 4........uuuiiuuiiieiiieie ek bbb bbb bbbttt | coinies 9,376,620 XXX | 5144917 | ......... 13,034,209 | ...(6,808,963) 0 0 (6,808,963) 0] s 5,144,917 |...ccccceeecd 0 ].4,231,703 |..... 4,231,703 | ....... 61,246
9799998 Total - Common Stocks - Summary Item from Part 5 2,222,860 XXX 2,851,825 | ..o [ | [ s 58,000 (58,000) 2,793,826 ....(570,965) | ......(570,965) | ....... 13,206
9799999. Total - Common Stock .......11,699,480 XXX [ 7,996,742 13,034,209 | ...(6,808,963)] ... 0] 58,000 | ...... (6,866,963) | . ..3,660,738 | ..... 3,660,738 | ....... 74,452
9899999. Total - Preferred and Common Stocks -......14,569,480 XXX [ 9,256,742 | .........14,294,209 | ...(8,446,963) | ... 0] 58,000 |...... (8,504,963) | . ..5,370,738 | ..... 5,370,738 | .....100,444
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........vuuuruuuiiiisieiis i ssiiens | cosissss s s | oo 944,747,632 XXX -...938,630,857 | .......675,073,080 | ...(8,435,467)| ....(3,431,664)| ......... 58,000 | ....(11,925,131) 15,468,417 | ...15,468,417 | 10,543,057
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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 1 Change in Book/Adjusted Carrying Value 17 18 19 20
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign|  Foreign Interes
ei Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Divide
g Date Disposal or Number of Carrying Value at Increase (Amortization) / |  Impairment BJ/ACV. Changein | Gain (Loss) (Loss) on (Loss) on Recel
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost C Disposal (Decrease) Accretion Recognized (12+13-14) B.JA.C.V. | on Disposal Disposal Disposal During
Bonds - U.S. Government
912828 J4 3 |USTREASURY NOTE 1.750% 02/28/22... .| | 03/06/2015 | Barclays Capital............cccocorrveemrererruennee 03/31/2015 | Various. 25,000,000 | .......24,629,297 | ....... 24,886,523 | ......... 24,531,619 2,323 2,323 | oo | s [ 354,904 |....... 354,904 | ...... 27
912828 J8 4 |US TREASURY NOTE 1.375% 03/31/20... . | 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 | ..cccuneee
0599999. Total - Bonds - U.S. Government ....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
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..........cccccorurvveennens 08/13/2015 | Morgan Stanley.............ccc.coucvevervevncrinnnns | voveenens 1,000,000 | ......... 1,110,890 | ......... 1,105,460 | ........... 1,104,518 (6,372) 942 942 | ... 1"
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.... .....100,000 839,202 831,523 832,519 (6,683) (996) (996) | ....... 14
13033L 72 4 |CALIFORNIA ST HLTH FACS FING A 5.000% 02/01/24.. ..|.. | 04/24/2015 | Citicorp Securities INC...........cccccocvrrverunnen. 09/24/2015 | BB&T Capital Markets.... .1,120,000 | ......... 1,347,181 | ......... 1,336,978 | ........... 1,337,836 (9,345) (859) (859) ] ....... 22
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 (6,059) | ..o e | v (1,413)] oo (1,413)] ....... 15
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 | .o | eeeeeee(19,287) | i | e (19,287) | ..o | v e 104,667 |........ 104,667 | ....... 52
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) (2,494) (2,494)| ....... 30
544435 3V 0 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/2 .. | 02/06/2015 | Morgan Stanley 11/17/2015 | Citicorp Securities Inc 950,000 | ......... 1,135,649 | ......... 1,108,954 | ........... 1,114,587 (21,082) | ..o | v | eevrennn(5,633) | . (5,633) | ..
57587A  HY 7 |MASSACHUSETTS STHSG 4.000% 06/01/39.. .. | 03/12/2015 [ Royal Bank of Canada, 12/01/2015| Call  100.0000 235,000 251,873 235,000 235,000
647370 GH 2 |NEWMEXICO ST HOSP EQUIPMENT L 5.000% 08/01/20. .. | 05/08/2015 [ JP Morgan Securities. 08/13/2015 | Barclays Capital.............ccccouereeierieireeins | i 1,550,000 | ......... 1,799,302 | ........ 1,792,110 | ... 1,787,901
647370 GJ 8 |NEWMEXICO 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 | ......... 1,062,451 | .......... 1,050,753
647370 GL 3 |NEWMEXICO 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 (6,362)
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.............ccccovevvrines | v 1,665,000 | ......... 1,989,608 1,979,485 | ... FSRSURRRRRRON PSRN (10,124) 33,600
93978H NS 0 [WASHINGTON ST HLTH CARE FACS A 5.000% 08/15/23.. . | 04/17/2015 | JP Morgan Securities 09/29/2015 | BB&T Capital Markets.... ..4,085,000 ,906,575 ..4,867,942 ..(38,633) (38,633) (2,993)
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: ....17,660,000 20,940,032 20,906,559 20,761,474 (178,559) | ..ocvovvvinnnn 0 ] (178,559) | ....covvuvnen 0 e 0] 145,084 |........ 145,084 | .....350
Bonds - Industrial and Miscellaneous
052769 AC 0 |AUTODESKINC 3.125% 06/15/20...........coovveerreerirrieris .. | 06/02/2015 [ JP Morgan Securities............cccc.ccoeweenen. 10/22/2015 | Societe Generale 5,000,000 | .........4,992,800 | ......... 5,051,000 | ........... 4,993,220 420 420 e D1780 | 57,780 | ....... 61
05525B  AA 8 [BAMLL 2013-WBRK A 3.652% 03/10/37. .. | 04/17/2015 | Barclays Capital 05/07/2015 | Wells Fargo Bank..............ccccerereeneriererens | voreerens 4,590,000 | .........4,846,788 | ......... 4,755,132 | ........... 4,840,466 | .......cccoooeries | ceriis (6,322) (6,322) (85,334)| ........ (85,334) | ....... 56
05546) AL 2 |BBCMS 2015-VFM D 3.599% 03/15/36.. .. | 03/18/2015 | Barclays Capital 03/25/2015 | Morgan Stanley. 9,965,000 9,863,793 9,418,669 0 445124 |.......445,124
05947N  JW 5 |BALL 2006-277A PAA  5.100% 10/10/45 .. | 04/06/2015 | Various 10/01/2015 | PaydOWN..........ccvvvriinrieniicriieniinnies | oneieeas 5,085,000 | .........5,194,887 | ......... 5,085,000 5,085,000 |...cooovriviiiriis | e (109,887) | c.oocvvurvcricris | v (109,887) 0
05947N KD 5 |BALL 2006-277APAH 5.816% 10/10/45.... .. | 04/06/2015 | Various. 10/01/2015 | Paydown 6,330,530 6,330,530 6,330,530 |...oooririiiens | e (161,522) | coooocriccnns [ s (161,522) 0
12592F  AA 3 |COMM 2014-277P A 3.732% 08/10/49. .. | .. | 02/02/2015 | Various. 05/07/2015 | Morgan Stanley.............cccoevvevvevneeneins .......12,000,000 | .......12,878,320 | ....... 12,591,094 | ......... 12,855,617 | .ooocvevvecrecres [ e (22,704) (22,704) | ..o | v | e (264,523) | ...... (264,523)
12626A AA 4 |COMM 2013-THL A1 1.276% 06/08/30.........coooorrveecriecrrircrirens .. | 05/29/2015 [ Deutsche Bank.............cc.cocvvevncrenerienciens 12/08/2015 | PaydoWN............cvourveecriicriineriieessiscnies | ceeriie 1,216,259 | ......... 1,215,688 | ......... 1,216,259 | ........... 1,216,259 571 571 0 | 7
126650 CH 1 |CVS HEALTH 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 | ......... 24,983,339 839 839 | [ [ 00 136,311 [110136,311 | 83
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 | ......... 4,999,650 5,000,000 0 [ | e | evvreeeene(380) | v (350) | e 17
161175 AL 8 [CCO SAFARIIILLC 4.464% 07/23/22... .. | 07/09/2015 | Goldman Sachs.. ...| 11/04/2015 | JP Morgan Securities 5,000,000 5,081,000 5,000,000 0 R ..81,000 | ...... 65
20047T AL 3 [COMM2014-TWCD 2.422% 02/13/32.. .. | .. | 02/02/2015 | Deutsche Bank... .| 03/20/2015 | Barclays Capital...........c.cccourrurrinricnricnie | v 435,000 | ............433,505 | ............ 435,000 433,581 77 77 e L9 1419 | 2
233851 BV 5 |DAIMLER FINANCE NA LLC 2.450% 05/18/20...........ccoocvurioruruenne .. | 05/11/2015 | Citicorp Securities INC...........cccccorurvveennen. 07/29/2015 | Bank of America Corp. 20,000,000 | .......19,960,800 | ....... 19,769,200 | ......... 19,961,970 | ..ocoouciiicnicns | e 1,170 170 | e e | e (192,770) | ...... (192,770) | .....102
26867L AE 0 [EMDFINANCELLC 2.400% 03/19/20... .. | 03/16/2015 [ JP Morgan Securities. .. | 03/20/2015 | JP Morgan Securities.................ccowuuernuueee ....10,000,000 | ......... 9,999,500 | ....... 10,042,900 9,999,487 (13) (13) e 43413 | 43413 | ... 2
28108P AA 4 |ESLFT 2012-AAP  3.450% 10/01/25 .. | 05/05/2015 [ Royal Bank of Canada.... .| 10/01/2015 | Paydown 890,582 918,970 890,582 890,582 | ...ocvvvrieiinns [ e (28,388) (28,388) 0. 1"
34530T AB 0 |FORDL 2015-A A2A  0.790% 12/15/17. .| .. | 04/21/2015 | Citicorp Securities Inc 12/15/2015 | Paydown............cooervenrinneinniessiiseiins | v 1,525,768 | ......... 1,525,756 | ......... 1,525,768 | .......... 1,525,768 12 12 0. s 7
375558 BE 2 |GILEAD SCIENCES INC 1.850% 09/04/18 ..|..| 09/09/2015 | JP Morgan Securities..............ccccrverrreuens 11/02/2015 | Bank of America Corp. 3,500,000 | ......... 3,499,615 3,533,810 3,499,603 (12) (12) 34,207 | 34,207 | ... 9
41284C AB 0 |HDMOT 2015-2 A2A  0.800% 01/15/19......coocvvverrircriicrineens .. | 05/20/2015 [ JP Morgan Securities.............cccoccueveu. 12/15/2015 | Paydown 2,898,607 2,898,585 2,898,607 2,898,607 21 21 (V) 10
43814K  AB 7 |HAROT 2015-1 A2 0.700% 07/17/17. ..| 01/21/2015 | Bank of America Corp 12/15/2015 | Paydown...........cocrrvenriinreineriecciecnies | v 3,428,303 | ......... 3,428,124 3,428,303 179 179 0| 19
44890W AB 6 |HART 2015-AA2 0.680% 10/16/17.... .. | 01/14/2015 | Barclays Capital oo | 1211512015 | PaydOwN...........cvvurienriicriineiieeniisenins | e 4,134,853 | ........ 4,134,768 | .......4,134,853 | .......... 4,134,853 85 85 (] I 20
458140 AQ 3 [INTELCORP 2.450% 07/29/20 .. | 07/22/2015 [ Wells Fargo Bank...............ccccoccurruucrrruennee 10/22/2015 | Union Bank of Switzerland........................ .......10,000,000 | ......... 9,990,600 10,226,300 9,990,845 245 235,455 235,455
46640A AA 4 [JPMCC 2013-JWRZ A 0.962% 04/15/30.... .. | 04/27/2015 | Various. 05/15/2015 | Paydown 20,755,000 | .......20,750,446 ..20,755,000 20,755,000 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...........cocvvvveneveisnvesnniisniisnnins | coveneeennn 735,929 | i 735,882 ...735,929 735,929 47 0 [ 4
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SCHEDULE D - PART 5

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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interes
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Divide
g Date Disposal or Number of Carrying Value at Increase (Amortization) / |  Impairment BJACV. Changein | Gain (Loss) (Loss) on (Loss) on Recei
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost C Disposal (Decrease) Accretion Recognized (12+13-14) B.JA.C.V. | on Disposal Disposal Disposal During
58933Y AS 4 |[MERCK&COINC 1.850% 02/10/20..........coccourveemerieeruecncrinnnnees | o | 02/05/2015 | JP Morgan Securities............c.cocvveenrreecns 04/14/2015 | Various. .......15,000,000 | .......14,997,150 | ....... 15,061,450 | ......... 14,997,099 (51) (51)
61761X AA 6 [MSC2013-WLSRA 2.695% 01/11/32.... .. | 03/09/2015 | Merrill Lynch, .| 03/25/2015 | Wells Fargo Bank..............cccccueeruernceienes | cvvvecnens 720,000 | ........... 731,503 | ............ 740,925 731,385 (118) (118)
61762L BH 5 |MSRR2013-R65B1 0.501% 04/26/53... ..| .. | 04/21/2015 | JP Morgan Securities. .. | 12/25/2015 | Paydown 42,218 35,397 42,218 42,218 6,821 6,821 0
73329B AC 0 [PILOT2015-1 A2  0.790% 11/21/17 ..o .. | 05/13/2015 [ Barclays Capital...............ccccoererirrcrirnnees 12/21/2015 | Paydown............coourrvenerisniinericssiiiscnias | e 1,227,463 | ......... 1,227,354 | ......... 1,227,463 | ........... 1,227,463 109 109 0| 5
78447R  AA 5 |SLMA2013-AA1 0.931% 08/15/22. ..| 11/12/2015 | Bank of America Corp.... 12/15/2015 | Paydown ... 123426 | ............ 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. .......12,000,000 | .......11,984,760 | .......12,170,280 | ......... 11,985,827 |..oovvevinviciis | v 1,067 1,067 [ [ e 184,453 |........ 184,453
98161) AB 3 |WOART 2015-AA2A  0.790% 07/16/18.......ccccoosiviisriicriiisriennns . | 02/25/2015 | Bank of America Corp..........cc.ccovcvuinnuneas 12/15/2015 | PaydowN. ........oocvecnicississvcssisciie | e 4,052,856 | ........ 4,052,517 | ......... 4,052,856 ..4,052,856 340 340 0
3899999. Total - Bonds - Industrial and Miscellaneous. ...190,656,793 |......191,449,996 | ......191,887,978 | . 91,137,902 | ..o 0] ... (312,094) | oo 0] (312,094) | ..o 0 | 0] 750,076 |........ 750,076
8399998. Total - Bonds. 259,216,793 |......262,768,241 | ......263,582,072 | ......262,279,935 | .................. 0... (488,306) | ......ceeevvend (U I (488,306) | .............. 0 [ 0]...1,302,136 |.....1,302,136
Common Stocks - Industrial and Mi
00206R 10 2 [AT&TINC .. | 07/27/2015 | State Street Bank............c..cccoveuereeinericns 08/12/2015 | State Street Bank. 0.600 10 20 10 0 1" M
163851 10 8 |CHEMOURS CO/THE .. | 07/01/2015 | Spin Off. 10/26/2015 | State Street Bank... 5,760.000 46,947 37,341 46,947 0 ..(9,606)] ..........(9,606) | ...
165167 10 7 |CHESAPEAKE ENERGY CORP .. | 09/29/2015 | State Street Bank... .| 10/26/2015 | State Street Bank. 41,000.000 282,064 298,749 282,064 0 ..16,686 ..16,686
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) M]...
38268T 10 3 |GOPROINCA .. | 06/24/2015 | State Street Bank... .. | 10/26/2015 | State Street Bank...........ccc.ovvvurericnerinens | cvvennc 6,700.000 | ............ 382,394 | ........... 192,406 382,394 0 [ oo | cererieseeiees | oo (189,989) | ......(189,989) | ....
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...............ccoooooverucrrrunnnee 10/26/2015 | State Street Bank...........ccccooovvuirriicrenecas +.11,200.000 | oo 704,305 521,644 704,305 (11 ORI PPN IO (182,661) | ......(182,661) | ....
46609 10 6 |JALEXANDER'S HOLDINGS .. | 09/29/2015 | Spin Off. 10/20/2015 | State Street Bank 0.070 1 0 0
552690 10 9 [MDURESOURCES GROUP INC .. | 03/26/2015 | State Street Bank...............cccoouvrruvrrrinnnee 10/26/2015 | State Street Bank...........cccooovvviinriviennnas <r..27,500.000 585,549 515,170 585,549 {11 IPURRORTORRIORS IPPOOPOOPOOTORY IOV (70,379)| ........ (70,379)| ...
698354 10 7 |PANDORA MEDIA INC .. | 03/26/2015 | State Street Bank... 10/26/2015 | State Street Bank............cccoccerevvcreccniicns | e 7,000.000 | ..ccoounne 110,795 93,102 110,795 {11 IR IPPRORINS IS (17,693)] ........ (17,693) | ....
74587V 10 7 [PUMABIOTECHNOLOGY INC .. | 06/24/2015 | State Street Bank... 10/26/2015 | State Street Bank 2,600.000 322,804 222,104 322,804 (V1 SO SRR IO (100,700) | ......(100,700) | ....
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
786CVR 20 9 |SAFEWAY CASALEY RIGHTS .. | 04/01/2015 | State Street Bank. .. | 05/26/2015 | State Street Bank. .100.000 0 0
786CVR 30 8 |SAFEWAY PDC LLC RIGHTS .| 04/01/2015 | State Street Bank... .| 05/26/2015 | State Street Bank... .....100.000 0 0.
87165B 10 3 |SYNCHRONY FINANCIAL .. | 11117/2015 | 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............ccceeeruerecnricerrnns | wveennee 2,400.000 | ..ccooeene 109,984 58,861 51,984 | ..o [ e | e 58,000 (58,000) 6,877 6,877 |....
98954M 10 1 |ZILLOW GROUP INC A .. | 03/26/2015 | State Street Bank............c..ccooveecrieencriencns 08/17/2015 | SPIn Off.......ooouviciiieriircrierincrisesiiees | coereieeeiiesinesines | cevviieeees 153,443 | ..o 153,443 153,443 0 (U1 IO
98954M 20 0 |ZILLOW GROUP INC. . | 08/17/2015 | Spin Off. 10/26/2015 | State Street Bank..........cccoocoeviccciccsiiees | o 4,400.000 | ............ 153,443 | ............ 129,903 153,443 0 oo Lo | v (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) | ...
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)
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)
9999999. Total - Bonds, Preferred and Common Stocks .....265,620,067 |.....265,804,933 | ......265,073,761 | ....cccccooo.uc 0. (488,306) | ......... 58,000 |......... (546,306) | ........co....d 0 o [ 731171 ... 731,171




Annual Statement for the year 2015 of the U N ITED FlNAN ClAL CAS UALTY COM PANY

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
NAIC Method (See Do Insurer's Insurer on Statement
Company Purposes and Assets Include 9
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 %
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 Comg

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of
Intangible Assets

Included in Amount
Shown in Column 7,
Section 1

Indirectly by Insurer on Ste

5

Number of Shares % ¢

NONE
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Annual Statement for the year 2015 of the UNlTED FlNANClAL CASUALTY COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest
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 onBond Notin | Nonadmitted Due Effective | When | Amount Received
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year
Class One Money Market Mutual Funds
861123  8A 8 | SHORT TERM INTEREST FUND SSgA ‘ ........... | . | 12/31/2015. | State Street Bank.............ccccoccvoiiioniicvsniicsiiissiicsii [ XXX..... 111,724 MT724 | [ | 0.014 | ... 0.014 [MON..
8999999. Total - Class One Money Market Mutual Funds. 111,724 0 0 0 0 [ 111,724 0 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 111,724 0 0 0 0 111,724 0 0 XXX XXX XXX
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Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB -Pt. D - Sn.
NONE

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE



Annual Statement for the year 2015 of the U N ITED FlNAN ClAL CAS UALTY COM PANY

SCHEDULE E - PART 1 - CASH

5

Amount of Interest Accrued

Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance

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

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




Annual Statement for the year 2015 of the UNlTED FlNANClAL CASUALTY COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Lz3

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.......cvvevviimiersieeiissiase st sssissssss s ssssss s bbbt e [ e 12/31/2015 | ................0.250 |....... 02/02/2016 3,899,133
IMITSUB UFJ T&B.... . cvovsriiesssresesssrsssessssss s sttt e e 12/22/2015 | .....cc0.........0.350 |...... 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 - Bond: 5,898,919 0
8699999. Total - Cash Equivalents 5,898,919 0




Annual Statement for the year 2015 of the U N ITE D F | NAN C |AL CAS UALTY COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Vi
1. Alabama. AL
2. Alaska AK
3. Arizona AZ
4. AKansas..........cooconniinniiinnn AR |.....B.... | Collateral for Insurance Underwriting 238,213 241,098
5. California CA
6. Colorado. (o{0]
7. Connecticut CT
8. Del DE
9. District of Columbia DC
10.  Florida. FL
11, GEOIGi. ... GA | ......B.... | Collateral for Insurance Underwriting. 60,820
12.  Hawaii HI
13.  Idaho D
14, llinois. IL
15.  Indiana IN
16.  lowa 1A
17.  Kansas. KS
18.  Kentucky KY
19.  Louisiana LA
20.  Maine ME
21.  Maryland MD
22, Massachusetts........cccoovrurrunnnd MA | ......B.... | Collateral for Insurance Underwriting 537,247
23.  Michigan MI
24, Minnesota MN
25.  Mississippi MS
26. Missouri MO
27.  Montana MT
28. Nebraska NE
29.  Nevada NV
30.  New Hampshire. NH
31 New Jersey. NJ
32, New MexiCo........coovvrriverirernnns NM | ......B.... | Collateral for Insurance Underwriting. 339,581
33.  New York NY
34.  North Caroling..........cccoceveuennnd NC |......B.... | Collateral for Insurance Underwriting 354,786
35.  North Dakota ND
36 ONi0..coieiceccce e OH|......B.... | Collateral for Insurance Underwriting 2,777,466 2,811,103
37.  Oklahoma OK
38.  Oregon OR
39.  Pennsylvania PA
40.  Rhode Island RI
41, South Carolina...........ccccouvvvuune SC|......B.... | Collateral for Insurance Underwriting 223,008
42.  South Dakota SD
43.  Tennessee N
44,  Texas X
45.  Utah uT
46.  Vermont VT
47, VIrginia....ooeverererssssssnnsennns VA|.....B.... | Collateral for Insurance Underwriting 329,444
48.  Washington WA
49.  West Virginia Wv
50.  Wisconsin Wi
51.  Wyoming Wy
52.  American Samoa. AS
53.  Guam GU
54.  Puerto Rico. PR
55. US Virgin Islands. Vi
56.  Northern Mariana Island MP
57. Canada CAN
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0
59.  Total XXX XXX 3,015,679 3,052,201 1,844,886 1
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ccccourveriveiierinnes XXX XXX 0 0 0




Assets 2 | Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery)
Cash Flow 5 | Schedule P-Part 2H-Section 1-Other Liability—Occurrence

Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability-Claims-Made

Exhibit of Net Investment Income 12 | Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft)
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage

Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety

Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health)

General Interrogatories 15 | Schedule P-Part 2M-International

Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property

Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability

Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines

Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence

Schedule A-Part 1 EO1 | Schedule P-Part 2R-Section 2-Products Liability—Claims-Made

Schedule A-Part 2 E02 | Schedule P-Part 25-Financial Guaranty/Mortgage Guaranty

Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty

Schedule A-Verification Between Years SI02 | Schedule P-Part 3A-Homeowners/Farmowners

Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical

Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical

Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation)
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril

Schedule BA-Part 1 E07 | Schedule P-Part 3F-Section 1 —~Medical Professional Liability—Occurrence

Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made

Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery)
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence

Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability—Claims-Made

Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft)
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage

Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety

Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health)

Schedule D-Part 3 E13 | Schedule P-Part 3M-International

Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property

Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability

Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines

Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence

Schedule D-Summary By Country SI04 | Schedule P-Part 3R-Section 2—Products Liability—Claims-Made

Schedule D-Verification Between Years SI03 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty

Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty

Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners

Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B—Private Passenger Auto Liability/Medical

Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical

Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation)
Schedule DB—Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril

Schedule DB—Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence

Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made

Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery)
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence

Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made

Schedule DB-Part D-Section 2 E23 | Schedule P-Part 41-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft)
Schedule DB-Verification SI14 | Schedule P-Part 4J-Auto Physical Damage

Schedule DL—Part 1 E24 | Schedule P-Part 4K—Fidelity/Surety

Schedule DL—Part 2 E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health)

Schedule E-Part 1-Cash E26 | Schedule P-Part 4M-International

Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property

Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability

Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines

Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence

Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2-Products Liability—Claims-Made

Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty

Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty

Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners

Schedule F-Part 6-Section 1 25 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical

Schedule F-Part 6-Section 2 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical

Schedule F-Part 7 27 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation)
Schedule F-Part 8 28 | Schedule P-Part 5SE-Commercial Multiple Peril

Schedule F-Part 9 29 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made

Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5SF-Medical Professional Liability-Occurrence

Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5SH-Other Liability—Claims-Made

Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability-Occurrence

Schedule P-Part 1-Summary 33 | Schedule P-Part 5SR—Products Liability—Claims-Made

Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5R—Products Liability-Occurrence

Schedule P-Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5T-Warranty

Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical

Schedule P-Part 1D-Workers' Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation)
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6E-Commercial Multiple Peril

Schedule P-Part 1F-Section 1-Medical Professional Liability—Occurrence 40 | Schedule P-Part 6H-Other Liability—Claims-Made

Schedule P-Part 1F-Section 2-Medical Professional Liability—Claims-Made 41 | Schedule P-Part 6H-Other Liability-Occurrence

Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6M-International

Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property

Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability

Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6R-Products Liability-Claims-Made
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