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ANNUAL STATEMENT FOR THE YEAR 2015 oF TvE HEALTHCARE UNDERWRITERS GROUP, INC.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

© N o

©

1.
12.

Bonds:
1.1
1.2

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

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

CMOs and REMICs:

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

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

1523 Allother ...

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

1.52

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

13,482,582

Gross
Investment Holdings
1 2
Amount Percentage

..... 13,482,582 .......... 15.802
......... 509,924 1............0.598
..... 19,284,438 |.......... 22.602
..... 37,500,342 |.......... 43.951
....... 3,528,423 |............ 4135
....... 8,138,003 ............9.538
....... 2878911 |............3.374
..... 85,322,623 |......... 100.000

5 6

Total

(Col. 3+4)

Amount Percentage
..... 13,482,582 |.......... 15.802
......... 509,924 |............0.598
..... 19,284,438 |.......... 22.602
..... 37,500,342 .......... 43.951
....... 3,528,423|............4135
....... 8,138,003]............9.538
..... XXX o] XXX
....... 2,878911|............3.374
..... 85,322,623 |......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2015 oF TvE HEALTHCARE UNDERWRITERS GROUP, INC.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

7.1 TOTALS, Part 1, Column 12 ...

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

8.1  TOTALS, Part 1, Column 11 ...

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

5.1 TOTALS,Part1,Column9 ...

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

interest

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

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

10.1 TOTALS, Part 1, Column 11 ...

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

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2015 oF TvE HEALTHCARE UNDERWRITERS GROUP, INC.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

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

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

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

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

52 TOTALS,Part3,Column9...................o7 o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X R B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... ... ............| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

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

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

10.1 TOTALS, Part 1, Column 15 ...

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 83,485,816
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 27,551,629
3. Accrual of Discount ... 34,746
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

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

4.3  Part2, Section 2, Column 13 ... (81,906)

44 Partd, Column 11 e | (53,964)|........... (135,870)
5. TOTAL gain (loss) on disposals, Part4, Column 19 ................ 239,538
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 28,271,301
7. Deduct amortization of premium ... 460,846
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

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

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

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

9.1 Part 1, Column 14 oo

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

9.3 Part2, Section2. Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 82,443,713
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 82,443,713
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ANNUAL STATEMENT FOR THE YEAR 2015 oF TvE HEALTHCARE UNDERWRITERS GROUP, INC.

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 33,276,944 |......... 33,077,328 ......... 34,054,719 ......... 32,014,612
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... | 33,276,944 |......... 33,077,328 ......... 34,054,719 ......... 32,014,612
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | |
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | |
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 ..o e e e
8. United States .................. [ 37,500,342 (......... 37,579,644 |......... 37,977,904 |......... 35,961,377
Industrial and Miscellaneous and 9. Canada ...............oooo | 1,156,678 |........... 1,167,903 |........... 1,166,065 ................oen.
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [........... 2,371,745 |........... 2,384,799 ........... 2426334 ........... 4,650,000
1. TOTALS .............ooooooi|is 41,028,765]......... 41,132,346 ......... 41,570,303 ......... 40,611,377
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 74,305,710 ......... 74,209,674 |......... 75,625,022 ......... 72,625,989
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .................. [ 7,501,912|........... 7,501,912|........... 7,085,529
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  Other Countries ............... [......o...... 636,091 [............. 636,091............. 654,979
23. TOTALS ..., 8,138,003 |........... 8,138,003 |........... 7,740,508
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[........... 8,138,003|........... 8,138,003|........... 7,740,508
26.  TOTALStocks .................f.c......... 8,138,003 |........... 8,138,003 |........... 7,740,508
27.  TOTAL Bonds and Stocks ... |......... 82,443,713 ]......... 82,347,677|......... 83,365,530




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE HEALTHCARE UNDERWRITERS GROUP, INC.

GoIs

SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

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

Non-Guaranteed




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE HEALTHCARE UNDERWRITERS GROUP, INC.

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

90IS

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

Industrial and Miscellaneous (unaffiliated)
6.1 NAICT ... 3,138,332 (........ 15,315,470 ........ 12475116 oo | 30,928918|.............. 41.07)........ 36,187,210 .............. 4644 ... 30,928918 ...
62 NAIC2 ... 954173 |.......... 5,648,356 | .......... 3497318 | o [ 10,099,847 |.............. 1341 9,561,391 .............. 12.27)........ 10,099,847 | ...
6.3 NAIC3 ... e e e e e L e e e
6.4
6.5
6.6

6.7

Hybrid Securities
741
7.2
73
74
75
7.6
7.7

8.1
8.2
8.3
8.4
8.5
8.6
8.7




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE HEALTHCARE UNDERWRITERS GROUP, INC.

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

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

L0IS

Values By Major Types of Issues and NAIC Designations

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

65,211,509
10,099,847

.. 65,211,509
.. 10,099,847

100.00

100.00

68,368,288
9,561,391

.. 68,368,288
9,561,391

100.00

100.00

65,211,508
10,099,847

68,368,288
9,561,391

.. 65,211,508
.. 10,099,847

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

9. Total Bonds Current Year
9.1 NAICT Lo (d)........ 8,807,617 |......... 23,065,978 ......... 18,954,335
9.2 NAIC2 ..o (C) N 954173 |........... 5,648,356 |........... 3,497,318
9.3 NAICS .o (d)re |
94 NAICA .. (d)r e
9.5 NAICS ..o (d)r e
9.6 NAICE ..o (d)iii i
9.7 TOTALS oo 9,761,790 ......... 28,714,334 |......... 22,451,653
9.8 Line9.7asa%of Column 6 ...................... | 1296 ... 3813 29.81

10. Total Bonds Prior Year

101 NAICT ..o L 8,816,026 |......... 28,214,990 ......... 20,378,477
102 NAIC2 ..o 1,016,356 | ........... 2437254 |........... 6,107,781
103 NAIC3 ..o e
104 NAICA ..o e
105 NAICSH ... [ L
106  NAICHE ......ooooeiiiiiiiiiiie i L [
107 TOTALS ..o L 9,832,382 ......... 30,652,244 |......... 26,486,258
108 Line10.7asa%ofCol.8 .................ooooo [ 1262 ... 3933 33.99

11. Total Publicly Traded Bonds
14 NAICT o 8,807,617 |......... 23,065,977 |......... 18,954,335
112 NAIC2 ... 954173 |........... 5,648,356 |........... 3,497,318
113 NAIC3 ..o e
14 NAICA ... L
115 NAICS ... L
16 NAICOE ..o L
17 TOTALS ..o L 9,761,790 ......... 28,714,333 ......... 22,451,653
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 1296 ..o 3813 29.81
11.9  Line 11.7 asa % of Line 9.7, Col. 6, Section 9 ... |................ 1296 ... 3813 29.81

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

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

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

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

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

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*"
means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.

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

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............... 0;NAIC 28§............... 0; NAIC 3§............... 0;NAIC4§.......... 0;NAIC58§.......... 0;NAIC6S........ 0.




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE HEALTHCARE UNDERWRITERS GROUP, INC.

80IS

Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

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

1 2 4 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
U.S. Governments
1.1 1ssuer ObIIgations ...........ouii i | ABB191T L 6,316,298 (L 4,119,944 14,998,153 | ............. 1991 |....... 17,573,683 |.............22.55]....... 14,998,153 | ..........oeet
1.2 Residential Mortgage-Backed Securities ... [ 1107374 | 1434210 2,359,275 19,284,438 |.............2561|....... 14,607,396 | ............. 18.74|....... 19,284,438
1.3 Commercial Mortgage-Backed Securities . ......
14 Other Loan-Backed and Structured Securities . .. . L
1.5 TOTALS Lo | ... 5)669,285 L. L. 7,750,508 | ... ... 6479219|.......... 628438|....... 13755141 |....... 34282591|.............4552]....... 32,181,079 ............. 4130 ....... 34,282,591
All Other Governments
21 Issuer Obligations ... | | L e e e e e e
2.2 Residential Mortgage-Backed Securities ..............oooviiiiiiiiiii i | e e e e e e e e e
2.3 Commercial Mortgage-Backed SECUMHIES ... . ... .o
24  Other Loan-Backed and Structured Securities ...
25 TOTALS ........cccoiiiiiiiiiiiiiiii,
U.S. States, Territories and Possessions, Guaranteed
31 IsSUEr OBlGAtioNS .. ...
3.2 Residential Mortgage-Backed SECUNtIES . ....... ...
3.3  Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ... e e -
35 TOTALS Lo
U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 1sSUr OBlIGations . ... ...
4.2  Residential Mortgage-Backed Securities ........
4.3  Commercial Mortgage-Backed Securities ... ..
44  Other Loan-Backed and Structured Securities ... R
45 TOTALS ..o
U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 Issuer OblIgations . ... |
5.2  Residential Mortgage-Backed Securities
53  Commercial Mortgage-Backed Securities
54  Other Loan-Backed and Structured Securities
5.5 TOTALS ..o [
Industrial and Miscellaneous
6.1 Issuer Oblgations . ....... ..o | 4,092,505
6.2  Residential Mortgage-Backed Securities ........
6.3  Commercial Mortgage-Backed Securities .......
6.4  Other Loan-Backed and Structured Securities ... R
8.5 TOTALS ..o [ 4,092,505
Hybrid Securities
7.4 Issuer Obligations ..o | e e e e e e e e
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities e T .
74  Other Loan-Backed and Structured SeCUrties ..............ooovviiiiei e | |
75 TOTALS oo L e e
Parent, Subsidiaries and Affiliates
8.1 ISSUEr OBlIGations . ... ...
8.2  Residential Mortgage-Backed Securities ........ e B
8.3  Commercial Mortgage-Backed Securities .......... ... | e e
84  Other Loan-Backed and Structured Securities ..o | L
85 TOTALS ..o L L L L L L L




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE HEALTHCARE UNDERWRITERS GROUP, INC.

SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

60IS

Maturity Distribution of All Bonds Owned December 31

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

Total Bonds Current Year

56,026,918
19,284,438

56,026,918
19,284,438

............ 628,438

12.96

38.13

29.81

................ 0.83

18.26

10.

26,606,721
.......... 4,045,523

26,239,891
............ 246,368

............ 643,290
.......... 2,400,159

63,322,284
14,607,396

63,322,284
14,607,396

12.62

39.33

33.99

10.16

1.

.......... 8,654,416
.......... 1,107,374

27,280,124
.......... 1,434,210

20,092,378
.......... 2,359,275

56,026,918
19,284,438

63,322,284
14,607,396

56,026,918
19,284,438

................ 0.83
................ 0.83

12.

9.1 Issuer Obligations ...
9.2 Residential Mortgage-Backed Securities ......
9.3 Commercial Mortgage-Backed Securities ...
94 Other Loan-Backed and Structured Securities
9.5 TOTALS oo
9.6 Line9.5asa%ofCol.6 .......................
Total Bonds Prior Year

101 Issuer Obligations ..............................
10.2  Residential Mortgage-Backed Securities ......
10.3  Commercial Mortgage-Backed Securities .....
104  Other Loan-Backed and Structured Securities
105  TOTALS ..o
106 Line10.5asa%ofCol.8 ......................
Total Publicly Traded Bonds

1.1 Issuer Obligations ..............................
11.2  Residential Mortgage-Backed Securities ......
11.3  Commercial Mortgage-Backed Securities ...
11.4  Other Loan-Backed and Structured Securities
15  TOTALS ..o
11.6 Line11.5asa%ofCol.6......................
11.7  Line 11.5as a % of Line 9.5, Col. 6, Section 9
Total Privately Placed Bonds

121 Issuer Obligations ..............................
12.2  Residential Mortgage-Backed Securities ... ...
123 Commercial Mortgage-Backed Securities ...
12.4  Other Loan-Backed and Structured Securities
125 TOTALS ...
126  Line125asa%ofCol.6 ......................
12.7  Line 12.5as a % of Line 9.5, Col. 6, Section 9




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE HEALTHCARE UNDERWRITERS GROUP, INC.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

0LIS

1

Total

Mortgage
Loans

4
Other
Short-term
Investment
Assets (a)

5
Investments in
Parent,
Subsidiaries
and Affiliates

© Nk W=

9.
10.
11.

12.

Book/adjusted carrying value, December 31 of prioryear ...
Cost of short-term investments acquired ...
Accrual of diSCOUNT ...
Unrealized valuation increase (decrease) ...............ooooiiiiiiiiiiiii
TOTAL gain (108S) 0N diSPOSAIS ... .. ..vtii i
Deduct consideration received on disposals ...
Deduct amortization of premium ...
TOTAL foreign exchange change in book/adjusted carrying value ..................................
Deduct current year's other-than-temporary impairment recognized ..........................o.o...
Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......
Deduct total nonadmitted amounts .................
Statement value at end of current period (Line 10 minus Line 11) ..............................

AAAAAAAAAAA 2,575,802
.......... 11,173,797

AAAAAAAAAAA 2,575,802
.......... 11,173,797

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2015 oF TvE HEALTHCARE UNDERWRITERS GROUP, INC.

SI11 Schedule DB Part A Verification .........................ccoooit NONE
SI11 Schedule DB Part B Verification ..........................ccooot NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE

SI11 - Sl14



ANNUAL STATEMENT FOR THE YEAR 2015 oF TvE HEALTHCARE UNDERWRITERS GROUP, INC.

SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

1
Total

3
Other (a)

O NN =

9.

10.
1.
12.

Book/adjusted carrying value, December 31 of prioryear ...
Cost of cash equivalents acquired ...
Accrual Of dISCOUNT ...
Unrealized valuation increase (deCrease) ................coouviieiiiiiieei i
TOTAL gain (108S) 0N diSPOSAIS . ... ....oiveii i
Deduct consideration received on disposals ...
Deduct amortization of premium ...
TOTAL foreign exchange change in book/adjusted carrying value ..................................
Deduct current year's other-than-temporary impairment recognized .................................
Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)......
Deduct total nonadmitted amounts ...
Statement value at end of current period (Lines 10 minus 11) ...

1,626,634
AAAAAAAAAA 17,252,026

1,626,634
AAAAAAAAAA 17,252,026

.............. 660,072

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: Money Market Sweep Account

SI15
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EO01 Schedule A-Part1Real EstateOwned ............ccoiiiiiiiinrnenenns

E02 Schedule A - Part 2 Real Estate Acquired ..................ccviiinnnn..

E03 Schedule A - Part 3 Real Estate Disposed .................cciiiiiinns.

E04 Schedule B Part 1- Mortgage LoansOwned ....................ccunns.

E05 Schedule B Part 2 - Mortgage Loans Acquired ..................ccvnunns.

E06 Schedule B Part 3 - Mortgage Loans Disposed ..........................

E07 Schedule BA Part 1 - Long-Term Invested Assets Owned .................

E08 Schedule BA Part 2 - Long-Term Invested Assets Acquired

E09 Schedule BA Part 3 - Long-Term Invested Assets Disposed

EO01-E09



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE HEALTHCARE UNDERWRITERS GROUP, INC.
SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code| N | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/AC.V. of Interest | Paid Accrued Year Acquired |  Date
U.S. Governments - Issuer Obligations
912828H52 ...... United States Treasury Note Clooo |oiiins 1 29605 ....... 0.9846 29538 | ... 30,000 29641 | oo e 35 [ [ 1.250 | ..... 1.260 | JJ 08/06/2015| 01/31/2020
912828027 ...... United States Treasury Note ... Clooo |oiiins 1 48914 L 09775 ... 48877 ..o 50,000 48,960 | ... [ BB e 2000..... 2.040 | FA 108/06/2015| 02/15/2025
912828NR7 ..... United States Treasury Note ... Clooo |oiiins 1 .. 154,863 [ ....... 10211 ... 153,164 | ......... 150,000 153877 | oo e (980) [ e | 2375(..... 2300 dJ ... . ... |08/06/2015( 07/31/2017
912828PC8 ..... United States Treasury Note ... Clooo |oiiins 1 52229 (... 1.0390 | ... 51949 | .......... 50,000 52,059 | .o e (T0) [ [ 2625(..... 2.500 | NM .. . .. 342(08/06/2015| 11/15/2020
912828VB3 ...... United States Treasury Note ... Clooo |eiiins 1 48725 09743 ... 8713 50,000 48791 | e BB e e | 1750 | ..... 1.790 | MN .. . 228 (08/06/2015| 05/15/2023
912828VL1 ...... United States Treasury Note ... Cl...[.oonins 1.. ...30,067|....... 1.0001 | ... 30,003|.......... 30,000 30,088 ... e 29) s e 0625]..... 0620 (JJ ... . ... |08/06/2015| 07/15/2016
912828H52 ...... United States Treasury Note ... Cl...[.oonins 1.. ...19.883 ] ....... 0.9846 | ... 19692 (.......... 20,000 19890 [ ..o [ T 1250 |..... 1.250 | JJ 09/21/2015{ 01/31/2020
912828NR7 ..... United States Treasury Note ... Cl...[.oonins 1.. L5775 ... 1.0211 25527 |.......... 25,000 25660 ... e (MIB) | e 2375]..... 2.300 [ JJ 09/21/2015{ 07/31/2017
912828VL1 United States Treasury Note ... Cl...[.oonins 1.. ...20045]....... 1.0001 | ... 20,002|.......... 20,000 20080 ... e (IB) s e 0625]..... 0.620 [ JJ 09/21/2015{ 07/15/2016
912828H52 . ... .| United States Treasury Note ... Cl...[.oonins 1.. ...24800....... 0.9846 | ... 24615|.......... 25,000 24807 | ... e B e 1250 |..... 1.260 | JJ 11/02/2015| 01/31/2020
912828027 ...... United States Treasury Note ... Cl...[.oonint 1.. L..24857 ... 09775 ... 24438 |.......... 25,000 24663 ... | B e 2.000]..... 2.040 | FA 11/02/2015| 02/15/2025
912828NR7 ..... United States Treasury Note ... Clooo |oiiins 1., 25721 10211 ... 25527 | ..o 25,000 25654 | oo | BT [ [ 2375(..... 2.320| JJ 11/02/2015| 07/31/2017
912828VB3 ...... United States Treasury Note ... Clooo |oiiins 1., L2426 (... 09743 ... 24357 | ..o 25,000 28435 | e 9 e 1750 | ..... 1.790 | MN 11/19/2015| 05/15/2023
912828H52 ......| United States Treasury Note ... Clooo |oiiins 1., 123223 (... 0.9846 | ... 123,076 | ......... 125,000 123231 | o e B e 1.250 | ..... 1.270 | JJ 12/24/2015| 01/31/2020
912828027 United States Treasury Note ... Clooo |oiiins 1., 122402 ... 09775 ... 122192 | ... 125,000 122408 | oo e B e e 2000..... 2.050 | FA 12/24/2015| 02/15/2025
912828PC8 ..... United States Treasury Note ... Clooo |oiiins 1., .. 156,082 [ ....... 1.0390 | ... 155,847 | ... 150,000 156,058 | oo [ @A) [ e 2625(..... 2.530 | NM 12/24/2015| 11/15/2020
912828VB3 ...... United States Treasury Note ... Clooo |oiiins 1., S122021 .. 09743 ... 121,783 | ... 125,000 122,029 | oo e B e 1.750 | ..... 1.800 | MN 12/24/2015| 05/15/2023
912828VL1 ...... United States Treasury Note ... Clooo |eiiins 1., .. 150,058 [ ....... 1.0001 | ... 150,012 | ... 150,000 150,057 | oo e @ e e 0625]..... 0.620|JdJ ... . ... |12/24/2015| 07/15/2016
912828FY1 ...... United States TreasuryNote .................... ... [... [....... 1.. ..109671....... 1.0328 | ... 103277 | ......... 100,000 101,038 ..o e R98) [ 4625|..... 4480 [NM .. .. 4,625 [09/16/2008| 11/15/2016
912828HH6 ..... United States TreasuryNote .................... ... [... [....... 1.. L212521 L 1.0586 | ... 264,658 |......... 250,000 s N (¢ 1 [ [ I 4250 ..... 4.020 [ NM .. .. .. 10,625 [11/21/2008| 11/15/2017
912828EW6 ... .. United States TreasuryNote .................... ... [... [....... 1.. ..572678|....... 1.0047 | ... 502,360 | ......... 500,000 501,306 | ...oooveeeeiies | 2B13) | e 4500 ..... 4480 [ FA ... .. .. 22,500 02/12/2009| 02/15/2016
T 912828JR2 ...... United States TreasuryNote .................... ... [... [....... 1.. ..186,800 | ....... 1.0699 | ... 187,229 | ......... 175,000 178495 [ ... [ BOB) [ e 3750 ..... 3510 [NM .. .. 6,563 03/02/2009| 11/15/2018
= 912828JR2 ...... United States TreasuryNote .................... ... [... [....... 1.. ..268204|....... 1.0699 | ... 267470 ......... 250,000 255393 | ... e AT e 3750 ..... 3510 [NM .. .. 9,375 03/03/2009| 11/15/2018
912828KS8 ...... United States TreasuryNote .................... ... [... [....... 1.. ..240860 | ....... 1.0035 | ... 250,880 | ......... 250,000 200776 | ..o BB 2625]..... 2620 [ FA ... .. 6,563 [06/16/2009| 02/29/2016
912828KS8 ...... United States Treasury Note ..............c.ooon oo [ooe |oeninns 1., .. 146,350 [ ....... 1.0035 | ... 150,528 | ......... 150,000 149,910 | v e 3B e 2625(..... 2620|FA ... . 3,938 |07/06/2009| 02/29/2016
912828JR2 ...... United States Treasury Note ..............coooon oo [ooe |oeninns 1., ..503674(....... 1.0699 | ... 534940 | ......... 500,000 501,136 | v | (100) [ e 3750 ..... 3510 | MN .. . 18,750 |07/29/2009| 11/15/2018
912828KS8 ...... United States Treasury Note ..............coooon oo [ooe |oeninns 1., L2240 (.. 1.0035 | ... 25,088 | ... ... 25,000 28981 | 383 [ [ 2625(..... 2620|FA ... . .. 656 08/03/2009| 02/29/2016
912828KD1 ..... United States Treasury Note ..............coooon oo [oen |oeeinns 1., L B13415 (L 1.0420 | ... 677,293 |......... 650,000 637,925 | .o | 973 s [ 2750 (..... 2,640 | AF ... . 17,875 |08/26/2009| 02/15/2019
912828KD1 ..... United States Treasury Note ..............coooon oo [ooe |oeninns 1., .. 106,820 [ ....... 1.0420 | ... 114619 ... 110,000 108,855 | ... [ 93 s | | 2750 (..... 2640|JD ... . 3,025 |06/10/2010| 02/15/2019
912828LP3 ...... United States Treasury Note ..............coooon | oo [oen |oeninnn 1., 81439 (..., 1.0164 | ... 76233 | ... 75,000 T5817 | o | T [ e 3.000..... 2.960 | SM .. . 2,250 |11/02/2010| 09/30/2016
912828RR3 ..... United States Treasury Note ... AP N 1.. ...82310....... 1.0029 | ... 25073 |.......... 25,000 L29834 . e (199) | e 2.000]..... 2.000(JJ ... .. .. 500 {01/04/2012| 11/15/2021
912828RR3 ..... United States Treasury Note ... AU P 1.. 1,005234 | ....... 1.0029 | ... 1,002,930 | ....... 1,000,000 1,003,418 [ ..o [ (13 [ 2.000]..... 2.000 [ NM .. .. 20,000 01/04/2012| 11/15/2021
912828RR3 ..... United States Treasury Note ... Cl...[.oonins 1.. ..150,785 | ....... 1.0029 | ... 150,440 | ......... 150,000 150,468 ... RO [ 2.000]..... 2.000(JJ ... .. ... 3,000 (01/04/2012| 11/15/2021
912828RR3 ..... United States Treasury Note ... AP N 1.. ..499980 | ....... 1.0029 | ... 501,465 (......... 500,000 500,000 ... e e e 2.000]..... 1990 | JJ ... .. 10,000 | 01/20/2012( 11/15/2021
912828RR3 ..... United States Treasury Note ... AU P 1.. ..100434 | ....... 1.0029 | ... 100293 | ......... 100,000 100,262 [ ..o (B [ 2.000]..... 2.000 [ NM .. .. 2,000 {02/29/2012| 11/15/2021
912828RR3 ..... United States Treasury Note ... Cl...[.oonins 1.. .. 125542 ... 1.0029 | ... 125366 | ......... 125,000 125328 .. M) 2.000]..... 2.000 [ MS .. .. 2,500 {02/29/2012| 11/15/2021
912828RR3 ..... United States Treasury Note ... U PO U 1., ..235305 [ ....... 1.0029 | ... 225659 | ......... 225,000 231434 | o e (I3 [ e 2000..... 2.000 | NM .. . 4,500 |06/20/2012| 11/15/2021
912828RR3 ..... United States Treasury Note ... Clooo |eiiins 1., ..310,629 [ ....... 1.0029 | ... 300879 | ......... 300,000 306,640 | .. | (285) [ [ 2000..... 2.000|JD ... . 6,000 |06/20/2012| 11/15/2021
9128288V3 ...... United States Treasury Note ... U PO U 1., L.512,789 (..., 0.9836 | ... 491,815 ......... 500,000 508,292 | .. | (B20) [ [ 1.750 | ..... 1.780 [ JD ... . 8,750 |07/11/2012| 05/15/2022
912828RR3 ..... United States Treasury Note ... Clooo |eiiins 1., 123192 ... 1.0029 | ... 125366 | ......... 125,000 123,854 | oo e A9 e 2000..... 2.000 | NM .. . 2,500 |08/09/2012| 11/15/2021
912828HR4 United States Treasury Note ... JUUR DU U 1., ..569,609 [ ....... 11380 | ... 524960 | ......... 500,000 526,909 | .. vviiiiiiin | (3188) [ [ 3500..... 3.330|FA ... . 17,500 |08/15/2012| 02/15/2018
912828TJ9 ...... | United States Treasury Note ... U PO U 1., . 249238 ....... 09740 | ... 243505 | ......... 250,000 249487 | .o | 20 e e 1625]..... 1.670 | AF ... . 4,063 |10/12/2012| 08/15/2022
912828TJ9 ...... | United States Treasury Note ... Clooo |eiiins 1., 299,086 | ....... 0.9740 292,206 | ......... 300,000 299,385 | . | 24 [ 1.650 | ..... 1.670 | AF ... . 4,875 10/12/2012| 08/15/2022
912828KQ2 United States Treasury Note ... AP N 1.. 1,129,492 | ....... 1.0550 1,054,960 | ....... 1,000,000 1,066,392 ... [ (4966) Lo 3125|..... 2.960 [ MN .. .. .. 31,250 (10/19/2012| 05/15/2019
912828HR4 ..... United States Treasury Note ... AP N 1.. 454766 | ....... 1.1380 419,968 | ......... 400,000 422586 | ... oo BT e 3500]..... 3330 FA ... .. .. 14,000 (12/19/2012| 02/15/2018
912828HR4 ..... United States Treasury Note ... AP N 1.. 113598 | ....... 1.1380 104992 | ......... 100,000 L P (-1 N I I 3500]..... 3330 FA ... .. 3,500 {01/03/2013| 02/15/2018
912828UA6 ... .. United States Treasury Note ... AP N 1.. 146,701 | ....... 0.9917 148,758 | ......... 150,000 48474 [ ..o [ 200 0625]..... 0.640 [ NM .. 801 .. .. 938 (10/09/2013| 11/30/2017
912828VK3 ...... United States Treasury Note ... AP N 1.. 150,146 | ....... 1.0039 150,591 | ......... 150,000 150,077 [ ..o [ @) e 1375]..... 1.370|JD ... 8]|.. 2,063 {10/09/2013| 06/30/2018
912828SH4 ..... United States Treasury Note ... AP N 1.. 325269 | ....... 0.9993 320782 ......... 330,000 326964 | ... | 282 1250 |..... 1380 | FA ... .. 4,538 03/26/2014| 02/28/2019
912828RU6 ..... United States Treasury Note ... JUUR DU U 1., 501,543 | ....... 1.0006 500,295 | ......... 500,000 500,527 | v | (MB) [ [ 0875..... 0.880 | NM .. . 4,375 03/26/2014| 11/30/2016
912828VW7 ..... United States Treasury Note ... JUUR DU U 1., 251,992 | ....... 1.0013 250,313 | ......... 250,000 250,780 | .o e T8) [ [ e 0875..... 0.880 | MS .. . 2,187 |11/26/2014| 09/15/2016
912828WQ9 ..... United States Treasury Note ... JUUR DU U 1., 501,406 | ....... 0.9998 499,885 | ......... 500,000 500,437 | v | (222) [ e 0.375(..... 0510|JD ... . 2,500 |11/26/2014| 06/30/2016
912828RU6 ..... United States Treasury Note ... JUUR DU U 1., 502,871 ....... 1.0006 500,295 | ......... 500,000 501,485 | .o | (MB) [ [ 0875..... 0.880 | NM .. . 4,375 02/27/2015| 11/30/2016
912828UMO . ... United States Treasury Note ... JUUR DU U 1., 500,664 | ....... 1.0000 500,000 | ......... 500,000 500,081 | .o | (173) [ [ 0.375(..... 0.380 | FA ... . .. 860 02/27/2015| 02/15/2016
912828NR7 ..... United States Treasury Note ... e 1., ..512578 [ ....... 10211 [ .........510545 | ......... 500,000 | ... 511937 | o e B [ e 2375(..... 23300 ... . 12/01/2015| 07/31/2017
912828RR3 ..... United States Treasury Note ... . Ll C ] 1... ..101210 ... 1.0029 | ... ..100293 | ......... 100,000 | ... 100756 | e (B2) s e e 2.000]..... 2.000 [ NM .. .. 2,000 {06/20/2012| 11/15/2021
31331THCS ... .. Federal Farm CreditBank ...................... T T R 1 537,763 |....... 1.0993 549,655 |......... 500,000 509,924 ... | 890 | e 5340 ..... 4860 [OA ...|........ 5121(........ 26,700 [02/12/2008| 10/22/2018
0199999 Subtotal - U.S. Governments - Issuer ObTGations . .. ...............oouuerinrauininaianainanans|oenen. 14,274,300 [ ... XXX ... |...... 14,084,176 [ ...... 13,815,000 [ ...... 13,992,506 XXX | XXX XXX [ 68,224 [....... 292,800 [. XXX [.. XXX.
U.S. Governments - Residential Mortgage -Backed Securities
3128MJAWO ... .. FHLMC Pool #G08020 . Cl...[.oonins .9,228 .9,116 L9208 e 20) s e e 5.000]..... 4530 [MON .| .......... .. 129 (08/07/2015| 11/01/2034
3128MMTS2 ... FHLMC Pool #G18560 . Cl...[.oonins 19,513 19,415 19506 | e B) s e e 2500 ..... 2480 [MON .| .......... .. 140 (08/07/2015| 07/01/2030
3128PWBW?7 ... | FHLMC Pool #J16353 Cl...[....... 19,019 18,863 18981 ... o@D 3500]..... 3340 [MON .| .......... 185 |08/07/2015| 08/01/2026




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE HEALTHCARE UNDERWRITERS GROUP, INC.

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

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
6] Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP G | Bond Desig- Actual Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code] N | CHAR nation Cost Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date
31202K4Q7 ... FHLMC Pool #C03531 ......................... Cl...|ooeeeen |IFE..ooo .. 95805 ..o 1.0596 | ........... 9418 . ..........08888 ... 0405 (0 e 4.000]..... 3.770 | MON 08/07/2015{ 10/01/2040
31335AFV5 . ... FHLMC Pool #G60180 ............ | C e [FE 7700 10777 oo AT A2 16185 [ TBTT (@B e 4500 ..... 4.180 | MON 08/07/2015| 05/01/2042
31359MH89 . ... Federal National Mortgage Association . Clovo |veeren [MFE L[ 51418 L 1.0093 | ..........50466 | ..........50,000 | ..........50479 | .. .ocooiiiiin o (@39) [ | 5000 ..... 4.950 | MS 08/06/2015| 03/15/2016
3138A7GYS ..... FNMA Pool #AH5614 ............... Clovo |veeven |MFE L[ 18776 10521 [ ..o 18,624 | Lo 17,702 18735 | e @) e 3500..... 3.330 | MON 08/07/2015| 02/01/2026
3138ABBY4 ..... FNMA Pool #AH9054 . . Clovo |veeveen |MFE L[ 19,039 o 1.0824 ... 18,860 ..o 17425 19,01 | e (@) e e 4500..... 4.160 | MON 08/07/2015| 04/01/2041
3138EHBBY ..... FNMA Pool #AL0933 ... Colove | veeven [IFE o[ 18474 L 14038 [ ..o 18,188 | L 18477 | 1844 e B e e 5000..... 4.530 | MON 08/07/2015| 10/01/2041
3138WPJGO ... FNMA Pool #AT2062 ... Clovo |veeren [MFE [ BO76 10132 .o 8891 | BT 8970 | e O) e e 2500..... 2.470 | MON 08/07/2015| 04/01/2028
3138X3EHT ..... FNMA Pool #AU3735 .. Clovo |veeven [IFE L[ 19257 [ 10020 [ ..o 19,134 L 19,095 | L 19255 | e @ e 3000..... 2.990 | MON 08/07/2015| 08/01/2043
31402RDDS ... FNMA Pool #735500 .. . Clooo | e [IFE [ 9249 L, 1257 [ 9181 8138 9227 | e @) e 5500 ..... 4.890 | MON 08/10/2015| 05/01/2035
31417ARG6 ..... FNMA Pool #AB4086 . . L C e IFE 10T 1.0857 | ..........10,038 | ...........9891 | ......... 10102 (... () e 3.000]..... 2.900 | MON 08/07/2015( 12/01/2026
31417CVM4 ... .. FNMA Pool #AB6019 .. P Cl.oo oo |IFE ..o 18827 ..o 1.0837 ... 18,680 [ ... 18071 L 18815 () e 3500 ..... 3.390 | MON 08/07/2015{ 08/01/2042
31419AG27 ..... FNMA Pool #AE0216 .. | Cf e JIFE 18700 L 1.0604 | .......... 18497 (... 17444 ... 18680 ... RO e 4.000]..... 3.770 | MON 08/07/2015{ 08/01/2040
3128MJTH3 ... FHLMC Pool #G08551 . Cl.oo oo |IFE oo | 28404 1.0574 o000 28219 L 20,959 Lol 28398 | (18 e e 4.000]..... 3.780 | MON 09/08/2015( 10/01/2043
3128MMQT3 .... | FHLMC Pool #G18465 ... Cl.oo|ooeeeen |IFE ..o 28047 (.. 1.0167 ..o 28778 28387 L 28933 [ (M) e 2500 ..... 2460 [ MON 09/08/2015| 05/01/2028
3128PTGQ2 ..... FHLMC Pool #J13807 .. Cl.oo oo |IFE ..o | 23440 1.0481 ..o 2857 L 22,094 (L 28400 (Lo @) e 3500]..... 3.340 | MON 09/08/2015( 12/01/2025
312936NAT ..... FHLMC Pool #A89385 . Clovo |veeven |MFE [ 28909 .00 10787 [ ..o 23835 L 20911 23883 | e (28) e e 4500..... 4.170 | MON 09/08/2015| 10/01/2039
3128MAFA2 ..... FHLMC Pool #G07961 . C|looo |veereen |MFE i .48283 ). 10316 ... 47,818 L4835 | 48273 [ e D) e e 3500..... 3.390 | MON 11/02/2015| 03/01/2045
312945D84 ... FHLMC Pool #A96413 . e [IFE 45967 | 1.0597 [ .......... 45665 |..........43,092 . ......... 45949 | ... Lo (8 [ e | 4.000..... 3.770 | MON 11/03/2015| 01/01/2041
3138M5LNT ... FNMA Pool #AP2132 .. P C|looo oo |MFE i l..50928 ... 10339 [ .....o 50,783 L 49T 80,925 | e B) e e 3500..... 3.390 | MON 12/14/2015| 08/01/2042
31419AG27 ... FNMA Pool #AE0216 .. Clooo |voeree [MFE L[ 149095 | ... 1.0804 [ .......... 49,032 (. ........ 48241 .. 49,090 | e B) e e 4.000..... 3.770 | MON 12/15/2015| 08/01/2040
m 31402Q308 ...... FNMA Pool #735301 ... v e [ [IFE ] .90889 L 10425 [ ......... 126,688 |......... 121,525 . ........ 110,383 | ....ovoveiien e B3 e | | 4.000..... 3.840 | MON 09/15/2008| 03/01/2020
—_ 31402RP29 .. ... FNMA Pool #735841 ................oooooeen [ oo oo [MFE oo ool 126,842 (Lo 1.0415 (... 101,848 | ......... 07,787 ......... 108264 ............... | (888) .. s 4500 ..... 4.330 | MON 03/12/2009{ 11/01/2019
o 31416BTH1 ..... FNMA Pool #995252 . ...............ooooeeenn foun [ oo [MFE ool 23,686 (... 10776 ..o 17,696 | L. 16421 L 020386 | Lo [ (120) | e 5.000]..... 4.640 | MON 05/28/2009( 12/01/2023
s 3137EABAG ..... Federal Home Loan Mtg Corp . e e e [IFE L 543973 L 1.0739.........536,930 |.........500,000 |.........509,824 | ............... oo (1316) | eeeii e 5125(..... 4780 | DJ 06/17/2009| 11/17/2017
31371LBAG ...... FNMA Pool #254833 ....... e e JIFE L] 467,458 | L 1.0834 | .........314358 | ......... 304189 |.........362174 ... | (ABTE) | e 4500 ..... 4.350 | MON 10/15/2009| 08/01/2018
3128MBM79 ... .. FHLIMC#G12882 ................oooooeoeeeeaa [ [ oo [FE oo [ 131327 (L 1.0896 | ..........83912f..........80,715|......... 100,876 | ............oo | (1324) | 5.000]..... 4.810 | MON 03/16/2010{ 11/01/2019
31294KTD7 ..... FHLMC Pool #E01448 ......................... [ oo | [MFE oo [ 171803 | Lo 1.0842 | ......... 10316 | ......... 106,665 |......... 127212 [ ..............0 | (1939 | e 5.000]..... 4.830 | MON 03/16/2010{ 09/01/2018
3129387E7 ...... FHLMC Gold Pool #90893 ... [ L R 40067 | TAM6 | 244750 0220175 | L 286,665 | Lo AT e 5.000]..... 4.500 | MON 04/27/2010{ 01/01/2040
31418VUT7 ... FNMA Pool #AD7793 ... oo oo [eeeeon [IFE Lo [ 153479 | Lo 1.0818 [ ......... 140490 | ......... 129871 ......... 149299 | ... i (200) [ e | 4500..... 4.160 | MON 09/23/2010 07/01/2040
31416BTWS ..... FNMA Pool #095265 ... R L s sa 1.0865 | ..........27,008 | .......... 24,857 | ... . 31886 | ..o [ (215) [ e | 5500 ..... 5.070 | MON 07/07/2011| 01/01/2024
3138A4Y58 ...... FNMA Pool #AH3431 ... e oo [eeeon [IFE o [ 281,700 | e 10492 [ .........274938 | ......... 262,055 | ......... 275656 | ......ocoouorin frenii (BA2) [ | | 3500..... 3.340 | MON 07/21/2011| 01/01/2026
31417YQQ3 ... FNMA Pool #MAO462 . ........oooveveneeeeana|ee oo [eeeoeon [IFE o o 165,586 | ... 10779 ..o 147911 | Lo 137,218 156,569 | [ (BI3) [ | | 4500..... 4.180 | MON 07/28/2011| 07/01/2025
31416XBP4 ... FNMA Pool #AB1845 .. ol e e IFE 184,096 | L 1.0807 | ......... 170,204 | ......... 160,466 | ......... 180,561 | ......ocovvvren forvevien i 204) [ | | 4.000..... 3.780 | MON 08/18/2011 11/01/2040
31416XBP4 ... FNMA Pool #AB1845 .. P v e [ [IFE L T0806 1.0807 [ ..........B85463 | .. ........60718 ... . 89446 | ..o e (T8 [ | | 4.000..... 3.780 | MON 08/18/2011 11/01/2040
31419FFW1 ... FNMA Pool #AE4680 ........... e e e JIFE 107,184 | 1.0607 |......... 102,169 | .......... 96319 |.........105599 [ ............... | Q) 4.000]..... 3.780 [ MON 10/04/2011| 11/01/2040
31359MH89 ... .. Federal National Mortgage Assoc. . e e e [IFE L 00992,394 L 1.0093 (.........857,922|.........850,000|.........856,576 | ..........cc |eeeiiiiin (BOBT) e | [ 5000..... 4.950 | AO 10/04/2011| 03/15/2016
3138A4Y58 ...... FNMA Pool #AH3431 ......... e JIFE 193973 1.0492 | ... 183128 L ATABAT [ 188227 | B 5.000]..... 3.340 | MON 10/18/2011| 01/01/2026
31416YLGT ..... FNMA Pool #AB3026 . . e e e IFE 227777 | 1.0609 | .........222,681|.........209,903 |.........225235 . .............. | (1B2) ) e 4.000]..... 3.780 | MON 10/19/2011| 05/01/2041
31417Y2Y2 ... FNMA Pool #MA0790 ......................ooo oo oo | [MFE oo oo 198371 Ll 1.0821 | ......... 180,989 | ......... 167,261 |......... 194,083 . .............. | (266) ... e 4500 ..... 4.160 | MON 12/08/2011| 06/01/2041
31417Y2Y2 ... FNMA Pool #MA0790 ......................ooofoo oo | [MFE oo [ 198371 L 1.0821 | ......... 180,989 | ......... 167,261 |......... 194,083 . .............. | (266) ... e 4500 ..... 4.160 | MON 12/08/2011| 06/01/2041
31416WL9T ... FNMA Pool #AB1251 ... [ ooe oo [eeeoos [IFE o o0 183580 | oe 14030 [ ... 161,246 ... 146,186 | o 178276 | e (BB0) e | | 5000 ..... 4.540 | MON 12/13/2011| 07/01/2040
31416WL9T ... FNMA Pool #AB1251 ... [ oo [eeeeos [IFE o [ 188,281 | o 11030 [ ......... 147,809 | ......... 134,004 | ......... 163420 | .......ooooin oo (B02) o | | 5.000..... 4.540 | MON 12/13/2011| 07/01/2040
3135GOESS ..... Federal National Mortgage Association . e e e IFE 200772 1.0046 | .........200928 |.........200,000 | .........200319 | ... ...ooeiiiiin friiiii e (92 i | | 1.375|..... 1.370 | NM 01/04/2012| 11/15/2016
3138A4Y58 ...... FNMA Pool #AH3431 ............... sl e e [IFE ] 168,340 | L 10492 [ ......... 153,101 |......... 145928 | ......... 162,054 | ... ..oooeiiiin e (0B) [ e | 3500..... 3.340 | MON 02/07/2012| 01/01/2026
31417TNKO ... FNMA Pool #ACB693 .........ovvveeenneeeens | oe oo [eeeoos [IFE o [ 98123 |0l 10822 (... 87,723 081,058 i 95783 | e (1B [ e | 4500..... 4.160 | MON 02/23/2012| 01/01/2040
31417TNKO ... FNMA Pool #ACB693 .........ovvveeennenees o oo [eoeeos [IFE o [ 196,245 | L0 10822 (... 75447 | Lo 162,116 | 191525 | e (B09) [ e | 4500..... 4.160 | MON 02/23/2012| 01/01/2040
31418QPK3 ..... FNMA Pool #AD3125 .. oo e IFE 138196 | L 1.0823 | ......... 126,155 | ......... 116,560 | ......... 135241 | ... | (193) e 4500 ..... 4.160 | MON 02/24/2012( 05/01/2040
3138E1K48 ...... FNMA Pool #AJ8414 . .. oo e JIFE 314697 [ L 1.0610 | .........203974 . ........277,086 |.........310,366 | ............... | @20 e 4.000]..... 3.780 | MON 08/08/2012( 02/01/2042
3138E2GH2 ..... FNMA Pool #AJ9199 ... oo e JIFE 130,716 L 1.0610 | ......... 119369 | ......... 112504 [......... 128613 |............... | (186) | e 4.000]..... 3.770 | MON 08/08/2012( 01/01/2042
3138E1K48 ...... FNMA Pool #AJ8414 .. ....... oo e JIFE ] 308,869 [ L 1.0610 | .........288530 f.........271,954 [ .........304618 |............... | 1) 4.000]..... 3.780 | MON 08/08/2012( 02/01/2042
3138E2GH2 ..... FNMA Pool #AJ9199 ........... oo e JIFE 121,083 L 1.0610 | ......... 110,527 [ ......... 104170 [ ........ 119,086 [ ............... | (M) 4.000]..... 3.770 | MON 08/08/2012( 01/01/2042
3137EADLO ..... Federal Home Loan Mortgage Corp. . C|...|.eeeees |MFE ... iiit.. .. 126,365 ....... 0.9973|......... 124,656 |......... 125000 |......... 125478 | ........coooiis | (B [ e 1.000..... 1.010 [ SM 10/02/2012| 09/29/2017
3128MCYM1 ... | FHLMC Pool #G14116 ... oo e JIFE 595,369 [ L 1.0482(.........556,373|.........530,769 |.........580,008 [............... | (1210) | e 3500 ..... 3.340 [ MON 10/19/2012| 04/01/2026
3128PTIX4 ...... FHLMC Pool #J13878 ... [oee oo [eeeeos [IFE o [ 584079 | Lo 1.0482 [ .........543,658|......... 518678 ......... 568,313 | ......oooviiin forieiiins (1,250) [ | | 3500..... 3.340 | MON 10/19/2012| 01/01/2026
3138MBMBS ..... FNMA POl #AP7553 ... [ oo [eeeoon [IFE o [ 419451 | L 1.0034 [ ......... 431,709 | ......... 430242 | ......... 420251 | oo e A e 3.000..... 2.990 | MS 11/12/2013| 09/01/2042
3138E20Y2 ...... FNMA Pool #AJ9278 ... [ oo [eeeoos [IFE o o 393561 [ oe 1.0343 [ .........396932|......... 383,783 .........302818 | ......oooiiin i (B8 e | | 3500..... 3.380 | DJ 11/14/2013| 12/01/2041
3128MJSSO ... FHLMC Pool #G08528 ...........cvevevenneeai|voe oo [eoeoeos [IFE o [ 42034200 1.0006 [ ......... 443581 |......... 443337 |......... 420,941 | ... Lo 198 e 3.000..... 3.000 | AO 12/18/2013| 04/01/2043
3138MBMBS ..... FNMA POl #AP7553 ... [ e [ [IFE Lo [ 4214320 1.0034 [ .........443483 | ... ... 441976 . ........ 422838 | ... ... o 1B e | 3000..... 2.990 | MON 01/15/2014| 09/01/2042
3128MJSSO ... FHLMC Pool #G08568 . ............oovevenneean|vee oo [eeeveon [MFE o [ 266575 |00 10791 | ......... 257,598 | ......... 238714 | ... 264807 | ..o e (238) [ | | 4500..... 4.170 | MON 02/07/2014| 01/01/2044
31410LHWS . ... FNMA Pool #890445 ..................oooooeen [ oo | [MFE oo Lol 406,257 (... 1.0647 | .........403204 . ........378716|......... 404,869 |............... | (9 e 4.000]..... 3.760 | MON 08/05/2014( 07/01/2042
3138A2GR4 ..... FNMA Pool #AH1107 ................ooooooooo o [ oo [MFE oo [ T94899 (Lo 1.0670 | .........788543 | .........739,001 |.........791,982|............... | (B36) | e 4.000]..... 3.750 | MON 08/18/2014( 12/01/2040
3138X3EJ7 ...... FNMA Pool #AU3736 ................ccooeenn e [ oo [MFE oL 556,750 | ...l 1.0021 | .........562,648 |.........561,497 .........566,968 |............... | M 3.000]..... 2.990 | MON 09/03/2014( 08/01/2043
3128M9TQS5 ... FHLMC Pool #G07459 ....................ooooo e [ | oo [MFE oo fLoo ... 689,784 ... 1.0305 | .........679,408 | .........659299 | .........689,075|............... | @72 e 3500 ..... 3.400 | MON 05/05/2015( 08/01/2043
3138EHTN2 ..... FNMA Pool #AL1456 ... e e IFE 824112 1.0612|.........809,687 |......... 762,963 |.........822605(............... | BT s 4.000]..... 3.770 | MON . 05/05/2015( 01/01/2042
3128MAFA2 ..... FHLMC Pool #G07961 ......................... oo e JIFE 236,229 L 1.0317 [ .........284309 | ... 227121 L. 00286,051 | L (T e 3500]..... 3.400 | MON . 06/02/2015| 03/01/2045




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE HEALTHCARE UNDERWRITERS GROUP, INC.

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year
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Identification Description Code] N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date
3128MJTL4 ... FHLMC Pool #G08554 ......................... AP N 555422 | ....... 1.0303 552,235 ......... 536,010 555143 | ... o (AT 3500 ..... 3.400 | MON . 08/05/2015( 10/01/2043
3138YAGT6 ..... FNMA Pool #AX8309 .. A U N R ..567,152 | ....... 1.0310 | ... ..563452|......... 546,500 | ... ..566,564 | ... e (BB8) s e e 3.000]..... 2.910 | MON . 08/05/2015( 11/01/2029
3138WPG24 ... .. FNMA Pool #AT2016 .........oovvieeiane [ [ oot ..575585 (. ...... 1.0022 | ... ..570,320 (......... 569,063 | ... LBT5493 [ e B e e e 3.000f..... 3.000 | MON . 08/12/2015| 04/01/2043
31417Y526 ...... FNMA Pool #MA0863 ..........covveeieeaen] oo fooe [ oevits ..238,855(....... 1.0815 | ... L. 235676 (......... 217912 | ... 2238544 o e (202) [ e 4500 (..... 4.170 | MON . 08/12/2015| 10/01/2041
3128PT3P8 ..... FHLMC Pool #J14406 ...............coovveeae oo foo [oevnt ..296,788 | ....... 1.0481 (... ..293922(......... 280,422 (... 2296189 [ e B [ e e 3500 (..... 3.340 | MON . 08/14/2015| 02/01/2026
3138A8RDO ..... FNMA Pool #AH6783 ...... ... oo [ oot ..675006 (....... 1.0609 | ... ..668,654 (......... 630,270 | ... LBTA335 [ e @A) e e 4000 (..... 3.780 | MON . 08/14/2015| 03/01/2041
3138LWCJ8 ..... FNMA Pool #A05472 .. ... oo [ o ..286,661(....... 1.0339 (... L.284815(......... 275487 | ... 286,501 [ e (105) [ e 3500 (..... 3.390 | MON . 08/14/2015| 07/01/2042
3138WCNP4 . ... | FNMAPool #AS3097 .........cooviviieinana e oo oo ..290,882 (....... 1.0348 | ... ..289,358 [ ......... 279,622 | ... 290,733 o e (98 e e e 3500 (..... 3.390 | MON . 08/14/2015| 08/01/2044
31410LHCY ..... FNMA Pool #890427 ... oo [ oo ..395344 ..., 1.0342 (... ..392916 (......... 379912 (... 2395122 o e (MB) [ e e 3500 (..... 3.390 | MON . 08/14/2015| 04/01/2042
3138WE6BX2 ..... FNMA Pool #AS5385 .. ..........cccoonn foen [ | oot ..983418|....... 1.0589 | ... ..975539 | ... 921,250 | ... L.982801 ... e (B26) | e e 4.000]..... 3.780 | MON . 09/15/2015{ 07/01/2045
3138EP2CT ..... FNMA Pool #AL7070 ................ooeeee [ [ | oot ..386253 | ....... 1.0064 | ... ..383340|......... 380,922 | ... ..386220 | ... e (BB) s e e 3.000]..... 2.990 [ MON . 10/30/2015| 07/01/2043
3138M5LN7 ..... FNMA Pool #AP2132 . ..........ooooviiiiiiie [ o | oot ..299,988 | ....... 1.0339 | ... ..299130 | ......... 289,319 | ... 2299968 | ... e (20) s e e 3500 ..... 3.390 | MON . 12/14/2015| 08/01/2042
31419AG27 ..... FNMA Pool #AE0216 .. N 301,331 ....... 1.0604 300,942 |......... 283,814 301297 ..o o B e 4.000]..... 3.770 | MON . 12/15/2015| 08/01/2040
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Secumles BRI DRI 19,780,420 | ... XXX ... |...... 18,993,147 | ...... 18,199,613 | ...... 19,284,438 XXX L0 XXX XXX |....... 74790 | ....... 542,209 | . XXX XXX
0599999 Subtotal - U.S. GOVEIMMENES . ... ...\ttt ettt et [ 34,054,720 | ... XXX ... [...... 33,077,323 | ...... 32,014,613 ...... 33,276,944 XXX XXX XXX | 143,014 ....... 835,009 |. XXX [.. XXX.
Industrial & Miscellaneous (Unaffiliated) - Issuer Obli
00206RAM4 ... .. AT&TING .o Cl... |eooee [2FE ..o 10,984 (.t 1.0847 [ .......... 10847 | ..........10,000 | ..ol 10841 L e (M) e e e 5600 (..... 5.140 | MO .. 146 |08/06/2015| 05/15/2018
12673PACY ..... CA/Inc. ....... C ... |cooeee [2FE ..o 10,909 (.ot 10791 ..o 10791 L 10,000 | L 10,824 L e (BB e e e 5375(..... 4920|DJ ... .. .. 164 |08/06/2015| 12/01/2019
m 149123BQ3 ..... Caterpillar, Inc. . Cl...|voeeee [MFE oo 11,965t 14700 ... 1700 e 10,000 | L T30 e (@38 e e e 7900 (..... 6.640|DJ ... .. .. 272 (08/06/2015| 12/15/2018
'y 166764AA8 ... ... Chevron Corp. . Cl... |voeeee [MFE oo 9955t 09931 ... i 9931 oo 010,000 e 9983 | e B e 1104 (..... 1110 (DJ ... .. . 35(08/06/2015| 12/05/2017
o 20030NAZ4 ..... Comcast Corp. ..... Cl...|eoeeee [MFE ..o 11360 (. 1212212 10,000 | L 11220 e (MO) e e e 5700 ..... 5.050 | JJ ... |08/06/2015| 07/01/2019
N 24422ESS9 ..... John Deere Capital Corp. . Cl...|ooeeeen |IFE...oo ] 10083 .00 1.0038 | .......... 10,038 f..........10,000 ..........10048 [............... | B e 2300 ..... 2.290 | SM . 22 (08/06/2015| 09/16/2019
25152RYD9 ..... Deutsche Bank AG London . | Cl F o |IFE ] 9976 09915 | ...........9915] . ......... 10,000 | ...........9979 ... ... Ao 1875]..... 1.880 | FA .. 1(08/06/2015| 02/13/2018
345397WRO ..... Ford Motor Credit ............................. Cl.oo|oeeeeen |2FE | .9043 o 09846 |...........9846|.......... 10,000 |........... 9953 . ............oo [ 0 1724 ..... 1.740 | DJ . 55 (08/06/2015| 12/06/2017
369622SM8 . .... General Electric Capital Corp. .. Cl.o. | eeeees |MFE .| 11,260 14276 ..o 11276 o 10,000 | e BB s e 92 ] e e 5300(..... 4700 | FA ... |08/06/2015| 02/11/2021
38141EA25 ...... Goldman Sachs Inc. ... Cl.ooo oo |IFE oo 1782 11443 [ oo 1443 010,000 f L 1852 [ (200) | e 7500 ..... 6.420 | FA .. 8(08/06/2015| 02/15/2019
42809HABS ... .. HessCorp ........... C .o |ooeeenn |2FE | 78T | 14834 oo 1834 010,000 (L 183 [ 204) e 8.125|..... 6.970 [ FA ... .. .. 9(08/06/2015| 02/15/2019
46625HHLT ... .. J P Morgan Chase & Co. o Coe e IFE 11402 TA213 [ 213 10,000 | L 11250 | e (1B2) e e e 6.300(..... 5550 | AO ... .. 126 |08/06/2015| 04/23/2019
59018YN64 . ... MerrillLynch7 Co. ..o Cl... |voevee [2FE ..o | 112450000 14033 ... 11,033 L 10,000 | L 06T | e (184 [ e e 6.875(..... 6.140 | AO ... .. 141 08/06/2015| 04/25/2018
60871RAC4 .. ... Molson Coors Brewing Co . Cl...|.oooee [2FE ..o 10,150 [ .o 1.0055 | ..........10,055|..........10,000 | .......... 10041 | ... e () e e e 3500 (..... 3.460 | MN .. . 77 |08/07/2015| 05/01/2022
61761JVLO ...... Morgan Stanley ......... C ... |eooeee [MFE ..o 010,029 ... 1.0048 |..........10,048|.......... 10,000 |..........10,028 | ... | (D) e e 3700 ..... 3.700| OA ... .. . 74 108/06/2015| 10/23/2024
74432QBP9 ... .. Prudential Financial C ... |cooves [2FE ..o o0 10,932 . 10732 ... 10732 Lo 10,000 | L 10,861 | e (T e e e 4500 (..... 4140 | NM .. .. 118 [08/06/2015| 11/15/2020
867914BE2 ...... Suntrust Banks . .. C ... |eooee [2FE ..o 10,281t 10173 [ oo 10473 L 10,000 | L 10204 | e (T e e e 3500 (..... 34100 ... .. ... |08/06/2015| 01/20/2017
87612EAP1 ..... TargetCorp .......... Cl..o|oeeeeen |IFE..ooo 10,739 Lo 1.0557 | ..........10,557 [ ..........10,000 | ..........10,568 | ............... | (AT e 5375]|..... 5.020 [ MN .. .. 119 {08/06/2015| 05/01/2017
89233P5F9 ...... Toyota Motor Credit Corp . Cl...|oeeeeen |IFE..ooo 0103920 1.0862 | .......... 10,362 |..........10,000 ..........10,366 [ ............... | (20) o s 3400 ..... 3290 [ SM .. .. . 32{08/06/2015| 09/15/2021
91324PCK6 ... United Health Group Inc. .. Cl...|ooeeeon |IFE...oo 010020 1.0000 | ..........10,000 f..........10,000 ..........10016 [ ............... | @) e 1450 |..... 1.450 | JJ ... |08/06/2015| 07/17/2017
931427AH1 ... Walgreens Boots Alliance . ... . Clooo | eeeeen |2FE ..o 9791 o 09702 |...........9702|..........10,000 | ...........9800 | ....oovviiiiiin | 9 e 3800(..... 3.890 [ NM 2 (08/06/2015| 11/18/2024
0258M0DX4 ... .. American Express Credit Corp . Clooo | eeeees |MFE e 499 10024 ... 5012 5000 4996 | e e e 2600 (..... 2.590 | SM .. |09/09/2015| 09/14/2020
0258M0DX4 ... .. American Express Credit Corp . Clooo | |MFE oo 2997 |0 1.0023 ..o 03,007 e 3000 | 2997 s e e e 2600 (..... 2.590 | SM 09/09/2015| 09/14/2020
0258M0DX4 ... .. American Express Credit Corp . Clooo | |MFE e 1,999 Lo 1.0025 | ...oooee i 2,005 L 2,000 | e 1999 e s e 2600 (..... 2.590 | SM 09/09/2015| 09/14/2020
375558BF9 ...... Gilead Sciences ............. L C e IFE 1992 1.0085 ... 2017 02,000 | L 1992 e e e e 3650 (..... 3.630 | MS 09/09/2015| 03/01/2025
375558BF9 ...... Gilead Sciences .. F N Cl... | oo [MFE oo 02992t 1.0083 ... 3025 03000 L2992 e e e e 3650 (..... 3.630 | MS 09/10/2015| 03/01/2025
375558BF9 ...... Gilead Sciences .. F N Cl... |eoeeee [MFE oo 02995t 1.0083 ... 3025 03000 L2995 e e e e 3650 ..... 3.630 | MS 09/10/2015| 03/01/2025
375558BF9 ...... Gilead Sciences .. F N Cl...|ceoeee [MFE ..o 2,000 ... 1.0085 ... 2017 02,000 | L2000 e e e e e 3650 ..... 3.630 | MS ... |09/11/2015| 03/01/2025
565849AL0 ...... Marathon Qil ...... B Cl... |eveees [2FE ..o | 4566 ... 08048 | ...........4024 .. .........5000...........4579 . ..o | e 3850 (..... 4.350 | JD . 39 (09/15/2015| 06/01/2025
565849AL0 ... ... Marathon Oil ....... P Cl... |eoeee |2FE oo | 4576 08048 | ...........4024 .. .........5000...........4589 | . ... | I e 3850 (..... 4.350 | JD . 37 {09/17/2015| 06/01/2025
89114QAMO ... .. Toronto-Dominion Bank B C|l A |....... |[1FE......|..........10240 | ....... 10191 oo 10191 L 10,000 f L 10213 | @D e 2625]..... 2.560 | SM .. 7(08/27/2015| 09/10/2018
191216BRO ... CocaCola ........... T Cl.oo|oeeeeen |IFE oo 7996 09963 |...........7970|...........8000 | ...........7997 [ ... oo e 0875]..... 0.880 | OA .. [10/23/2015| 10/27/2017
713448DB1 ..... Pepsico, Inc. ... T Cl.oo|oeeeenn |IFE ..o 08992 0 09948 |...........3979|........... 4000 |...........8993 . ... ... [ oo 1.000..... 1.000 | OA 10/09/2015| 10/13/2017
713448DB1 ... .. Pepsico, Inc. ... P Cl.oo oo |IFE oo 2997 Lo 09947 | ...........2984 . ..........8000 ... i2998 L [ e 1.000..... 1.000 | OA 10/09/2015| 10/13/2017
713448DB1 ..... Pepsico, Inc. ... P Cl.oo|oeeeenn |IFE oo ] 1998 09950 | ...........1990 | ...........2000 | ........... 1099 [ .. ... oo e 1.000..... 1.000 | OA 10/09/2015| 10/13/2017
713448DB1 ..... Pepsico, Inc. ... P Cl.oofoeeeeen |IFE oo 0999 Lo 09950 | ............ 995 ). ......... 1000 | ... 999 L [ 1.000..... 1.000 | OA 10/09/2015| 10/13/2017
046353AH1 ..... Astrazeneca PLC . C|F |....... [MFE......|..........10,000....... 09972 ...........9972|..........10,000 [ .......... 10,000 | .....oviriiiiis o e e 1750 [ ..... 1.750 | NM 11/10/2015( 11/16/2018
12572QAGO .. ... CME Group, Inc. ... Cl... |voeeee [MFE oo 9938t 09810 ... 9811 oo 010,000 e i 9936 | e T e 3.000f..... 3.040 | MS .. [11/02/2015| 03/15/2025
291011BF0 ...... Emerson Electric Co. . Cl...|eoeeee [MFE oo 09935t 09931 ...t n 9931 oo 010,000 i 9936 | s 2 s e 2625(..... 2.640| DJ 1111/10/2015| 12/01/2021
458140A09 ...... Intel Corp. ....... Cl... |vooeee [MFE oo 10470 (.t 1.0358 ..........10,358 | .......... 10,000 |.......... 10457 | ... | (1) e e e 3.300..... 3150 | OA ... .. ... |11/02/2015| 10/01/2021
58933YACY ..... Merck & Co. . oo e oo |FE 498985 | L 09945 (.........497240 | .........500,000 | ......... 499607 |.....cocvvvvrvs oo d BT e 1100 (..... 1110 (W ... .. 5,500 109/11/2012| 01/31/2018
459200GM7 ... .. IBMCorp. ..o [ e [ [IFE 121058 L 14527 ... 115270 | ......... 100,000 |......... 105888 | .........ccovi |oeniini  (BAB) [ e e 7625(..... 6.620 | JJ ... .. 7,625101/27/2009| 10/15/2018
00206RARS ..... AT&TINC. oo e e e IFE 20472 11033 ..........22065]..........20,000 | ..........20,053 | ... .o | @) e e 5110 (..... 5.260 | AF ... .. 1,160 (01/30/2009| 02/15/2019
00206RARS ..... AT&TInc. ... e e JIFE 176603 11033 | ......... 198585 .........180,000 ......... 178,935 | . .............. | @) 5110 ..... 5260 [ OA ... .. .. 10,440 (02/25/2009| 02/15/2019
172967EVO ...... CitigroupInc. .........................o | e e |2FE L] 100,487 | L 11924 | ... 119424 .. .....100,000 [ .........100,165 ... e (12 e 8500 ..... 7420 [NM .. 908 | .. ... 8,500 (05/18/2009| 05/22/2019
T44448CC3 ..... Public Serv Colorado 1st Mortgage . . e e e [IFE 198920 L 1.0980 [ .........219,604 |.........200,000 | ......... 199831 | ........ccoo |oveeiiin s 27 e 5125(..... 4670(DJ ... .. .. 10,250 05/28/2009( 06/01/2019
59018YN64 ... .. MerrillLynch&Co. .....................oooooo | | [ [2FE 199272 L 11033 |.........220,652 |.........200,000 [.........199,807 ............... |........... 21| e 6.875|..... 6.230 [ MN .. 13,750 | 07/23/2009| 04/25/2018
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06739FFS5 ...... Barclays Bank PLC Fl....... 11693 [....... 1.1369 113,687 |......... 100,000 104,263 02/02/2010{ 05/22/2019
06739FFS5 ...... Barclays Bank PLC ...... Fl....... 111693 ... 11369 | ... L 113687 . 100,000 | ... ..104,263 | .. 02/02/2010{ 05/22/2019
38141EA66 ... .. Goldman Sachs ......... U PR L2720 1.1301 . 226022 (... 200,000 ..207,891 | .. 09/13/2010 06/15/2020
38141EA66 ... .. Goldman Sachs Group .............ooovevevvei] e [oee |einnn L 271,588 [ ....... 11301 [ ......... 282528 | ......... 250,000 ..259,864 | .. 09/13/2010 06/15/2020
87612EAP1 ..... Target Comp. ..o [ | [ 481272 1.0557 [ .........422284 | ......... 400,000 412320 .. 09/13/2010 05/01/2017
03076CADS ..... Ameriprise Financial ................ccooocoe [ | [ .. 248648 (....... 11552 [ .........231,034 | ......... 200,000 ..219,329 | .. 09/14/2010 06/28/2019
06051GEC9 ..... Bank of America ............oooieiiiiiiniie o [ | ..209,090 [ ....... 11108 [ ......... 222154 | ......... 200,000 .. 204177 | .. 09/14/2010 07/01/2020
03076CADS ..... Ameriprise Financial, Inc. ................ocooo [ | [ 1243240 14552 ... 15517 L 100,000 ..109,664 | .. 09/14/2010 06/28/2019
06051GEC9 ..... Bank of America, Corp. ..........ooeereeein e [oen |, .. 156,818 [ ....... 11108 | ......... 166616 |......... 150,000 .. 153132 .. 09/14/2010 07/01/2020
172967FF3 ...... Citigroup ........... AU ..255178 | ....... 11942 ... L.278720 | ......... 250,000 ..252,409 | .. 09/14/2010{ 08/09/2020
931142CU5 ... Wal-Mart Stores AU ..206,584 | ....... 1.0700 | ... L.213992 ... 200,000 ..203,033 | .. 09/15/2010{ 07/08/2020
263534CD9 ..... Dupont ........ e ..495235 | ....... 1.0003 | ... ..500,155 | ......... 500,000 ..499,963 | .. 09/20/2010{ 01/15/2016
22546QAD9 ..... Credit Suisse ........... Fl....... ..273380 | ....... 1.0049 | ... 213727 250,000 ..260,203 | .. 10/13/2010| 01/14/2020
22546QAD9 ..... Credit Suisse Sub Notes .. Fol....... ..273380 | ....... 1.0949 | ... 213728 | ... 250,000 ..260,203 | .. 10/13/2010| 01/14/2020
36962G4R2 ... .. GECapCorp. ........... AU ..381540 | ....... 1.0856 | ... .. 407,003 ......... 375,000 .. 378,105 | .. 10/14/2010| 09/16/2020
36962G4R2 ... General Electric Cap Corp . U PR 228924 (..., 1.0856 [ .........244256 | ......... 225,000 ..226,863 | .. 10/14/2010( 09/16/2020
58933YAB1 ..... Merck & Co. ............ P PR . 498,795 [ ....... 1.0005 | .........500225|......... 500,000 499,990 12/01/2010( 01/15/2016
064149C88 ...... Bank of Nova Scotia . Al ..100,688 [ ....... 10798 [ ......... 107979 | ......... 100,000 100,356 04/20/2011| 01/13/2021
38259PABS ..... Google Inc. ........ U PR 307,200 | ....... 1.0648 [ .........330,091|......... 310,000 308,495 05/16/2011| 05/19/2021
38259PABS ..... Google INc SrUNSeC .......ovvvvveveneeean e [oee | e 99,097 [ ....... 1.0648 | ... 106,481 |......... 100,000 .99,514 05/16/2011| 05/19/2021
010392FE3 ...... Alabama Power Co Senior NTS .............oo e | [ooni, 99,786 | ....... 1.0453 | ... 104,534 | ... 100,000 . 99,885 05/18/2011| 06/01/2021
002824AU4 .. ... Abbottlabs ... 1323144 | ... .. 1.0950 | ... 304,407 |......... 278,000 .297,193 08/09/2011{ 04/01/2019
883556BA9 ...... ThermoFisher ... e 452781 ..., 1.0085 | ... 452,466 | ......... 450,000 450,346 08/11/2011{ 08/15/2016
458140AH3 ... .. IntelCorp. ... 219,663 | ....... 1.0062 | ... 21373 ... 220,000 219,950 09/15/2011{ 10/01/2016
458140AH3 ... .. IntelCorp. ... 230,044 | ....... 1.0062 | ... 231435 ......... 230,000 230,007 09/15/2011{ 10/01/2016
00206RAM4 .. ... AT&TInC. ... e 930,048 | ....... 1.0847 | ... 867,776 | ......... 800,000 846,499 09/27/2011{ 05/15/2018
06406HBY4 ..... Bank of NYMellon ................oooooooiiios [ [onn oot 231,061 |....... 1.0490 | ... 236,025 |......... 225,000 228,547 12/08/2011| 09/23/2021
06406HBY4 ..... Bank of New York Mellon SrUnsec ...............0... [... [....... 231,062 (....... 1.0490 | ... 236,025 ......... 225,000 228,547 12/08/2011| 09/23/2021
15200WAB1 ... Centerpoint Energy Trans ............oooeeven oo [ooe |oeinnn 100,000 | ....... 1.0064 | ... 100,644 | ......... 100,000 100,000 01/01/2012| 10/15/2021
15200WAB1 ... Centerpoint ENergy ..........o.oveveveereeeeeon] e [ooe |ovinnn 100,000 | ....... 1.0064 | ... 100,644 | ......... 100,000 100,000 01/11/2012| 10/15/2021
459200GX3 ... BM et e e 520,248 | ....... 1.0060 | ... 505,001 | ......... 502,000 504,270 02/02/2012 07/22/2016
24422ERET ..... John Deere Capital Corp. ..........o.oveveeree e |oon [, 188,525 | ....... 1.0592 | ... 180,067 | ......... 170,000 180,869 02/07/2012| 07/12/2021
459200GX3 ... BM e e e 250,342 | ....... 1.0060 | ... 243447 ... 242,000 243,041 02/07/2012| 07/22/2016
459200GX3 ... 1= PP PP U PURITY PEPE FUUEN PRUPIN 135594 | ....... 1.0060 | ... 131,784 | ...l 131,000 131,579 02/22/2012 07/22/2016
78443BAE6 .. ... SLMA Student Loan Trust Series .. o JIFE 0.9994 | ... 1590 | ........... 1591 ... 05/04/2012( 07/25/2023
19458LAU4 ... .. Collegiate Funidng Svcs Edu Series . PP ..138288 | ....... 0.9942 | ... 144,012 ......... 144,851 139,945 05/15/2012| 09/28/2026
64031QCRO ..... NELNET Student Loan Trust Series . AU ...30,933|....... 0.9962 | ... 32606 |.......... 32,729 31,534 07/24/2012( 11/23/2022
36159JDH1 ..... GE Capital Credit Card Master ... AU ..249903 | ....... 0.9951 248,763 | ......... 250,000 249,944 08/22/2012( 08/17/2020
36159JDH1 ..... GE Capital Credit Card ..... AU L. 149941 0.9951 | ... 149258 | ......... 150,000 149,966 08/22/2012( 08/17/2020
78011DACS ..... Royal Bank of Canada . Al ..608939|....... 0.9953 | ... 606,119 |......... 609,000 608,979 09/17/2012{ 09/19/2017
78011DACS ..... Royal Bank of Canada ......................... Al ...66,084 [ ....... 0.9953 ] ... 65,688 [ .......... 66,000 66,029 09/17/2012| 09/19/2017
458140AH3 ... Intel Corp. ............ U PR .. 438680 [....... 1.0358 | ... 414328 | ......... 400,000 424,848 10/19/2012| 10/01/2021
25468PCW4 ... Walt Disney Company ..............ooooeeveeen [oe |oon [, ..248080 [ ....... 09872 ... 246,790 | ......... 250,000 248,673 11/27/2012| 12/01/2022
68389XAPO ..... 0racle Corp. .....ovveniiiieniiiiieenae e [ | . 263255 (....... 0.9766 | ... 253,908 | ......... 260,000 262,238 11/28/2012| 10/15/2022
68389XAPO ..... Oracle Corp SrUnsecd ............cooevveee oo [oee |oeinnn ..253130 [ ....... 0.9766 | ... 244142 ... 250,000 252,151 11/28/2012| 10/15/2022
166764AA8 ...... Chevron Comp. ....vvvevevieieiieeeen e [ | .. 182,000 [ ....... 0.9931 180,748 | ......... 182,000 182,000 11/28/2012| 12/05/2017
166764AA8 ...... Chevron Corp. . AU ..249580 | ....... 0.9931] ... 246294 | ......... 248,000 248,608 11/29/2012| 12/05/2017
458140AM2 . .... Intel Corp. ......... e ..248932|....... 0.9893 | ... 247333 | ......... 250,000 249,259 12/04/2012| 12/15/2022
377373AD7 ..... Glaxosmithkline Capital . Fl....... ..262,808|....... 1.0078 | ... 251,943 ... ... 250,000 258,635 12/05/2012| 05/08/2022
91159JAA4 .. .. .. USBancorp .......... e ...51305]....... 0.9942 | ... 49712 ... 50,000 50,888 12/05/2012| 07/15/2022
377373AD7 ..... Glaxosmithkline Capital . Fl....... 241783 1.0078 | ... 231787 | ......... 230,000 237,944 12/05/2012| 05/08/2022
458140AM2 . ... Intel Corp SrUnsecd ... AU ..219,060 | ....... 0.9893 | ... 217653 | ......... 220,000 219,348 12/05/2012| 07/15/2022
91159JAA4 . ... .. US Bancorp Ser MTN .. AU ..236,003|....... 0.9942 | ... 228675 |......... 230,000 234,085 12/05/2012| 07/15/2022
17275RAC6 ... Cisco Systems ...... U PR 417,566 | ....... 1.0064 | ... 366,322 ......... 364,000 366,429 12/10/2012| 02/22/2016
17275RAC6 ... Cisco Systems ...... U PR 4340 ....... 1.0064 | ... 36,230 | ..o 36,000 36,242 12/11/2012| 02/22/2016
084670BF4 ...... Berkshire Hathaway, Inc. .. P PR 91,102 ....... 1.0539 | ... 89,582 | .......... 85,000 89,072 12/18/2012| 01/31/2022
05565QB20 ... BP Capital Markets PLC .. Folooo... 261,277 | ....... 0.9875 | ... 246,885 | ......... 250,000 257,630 12/18/2012 05/06/2022
278642AE3 ...... Ebay, InC. ........ooovenins U PR 267,104 |....... 0.9308 ... 246,670 | ......... 265,000 266,437 12/18/2012| 07/15/2022
911312AQ9 ..... United Parcel Service SrUnsecd .................|.oo [ |oeines 265,084 | ....... 0.9892 ... 262,130 | ....oun 265,000 265,044 12/18/2012| 10/01/2022
084670BF4 ...... Berkshire Hathaway, Inc. ...... e 107,179 | ....... 1.0539 | ... 105,391 | ......... 100,000 104,791 12/18/2012| 01/31/2022
05565QBZ0 ..... BP Capital Markets PLC .. Fol....... 120,187 | ....... 0.9875 | ... 113567 |......... 115,000 118,510 12/18/2012| 05/06/2022
828807CN5 ... Simon Property Group LP ... AU 148674 | ....... 09772 ... 146,577 | ......... 150,000 149,071 12/19/2012| 02/01/2023
828807CN5 ... Simon Property Group LP ...................ooo o [ [ 104,072 | ....... 09772 ... 102,604 | ......... 105,000 104,350 12/19/2012| 02/01/2023
12673PACY ..... CAINC ..o e L [ 284710 ....... 1.0791 | ... 269,778 | ......... 250,000 269,956 02/06/2013| 12/01/2019
26441CAGO ..... Duke Energy ... oo [ [ [2FE 54,037 |....... 1.0060 | .......... 52312 .......... 52000|.......... 52,473 02/07/2013| 11/15/2016
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26441CAGO ..... Duke Energy ... e [ [ 205282 (....... 1.0060 199,188 | ......... 198,000 199,692 ... (487) 02/07/2013| 11/15/2016
713448CG1 ... Pepsico ... e e .. 134870 ....... 0.9960 | ... .. 134459 ... 135,000 | ... .. 134,907 | .. .. 3 02/25/2013| 03/01/2023
713448CG1 ..... Pepsico INCUNSC ... e [ | .. 109,894 [ ....... 0.9960 |.........109,559 | ......... 110,000 ..109,924 | .. .3 02/25/2013| 03/01/2023
637071AJ0 ...... National Oilwell Varco | ...............ocooooeen| oo [oon |oeinnn ...94085(....... 08742 |..........83044| . ......... 95,000 ...94332( .. .24 03/25/2013| 12/01/2022
637071AJ0 ...... National Oilwell Varco | ...............ccooeeeen| oo [oon |einnn .. 168371 (....... 0.8742|.........148605|......... 170,000 .. 168,837 | .. L4 03/25/2013| 12/01/2022
779382AP5 ...... ROWan Cos .......o.vvvevenieininnenaannes e [ |einn 130,291 [ ... 07354 |..........88250 |......... 120,000 .. 127,190 | .. (282) 03/25/2013| 06/01/2022
637071AJ0 ...... National Oilwell Varco ISt .............ocooeveen oo [oon |oeninnn L T9213 L 08742 |..........69932| . ......... 80,000 ... 79438 (.. .. 20 03/25/2013| 12/01/2022
637071AJ0 ...... National Oilwell Varco ISt .............ooooeveen e [oon |einnn 143611 (L. 08742 |......... 126752 | ......... 145,000 .. 144,008 | .. .. 20 03/25/2013| 12/01/2022
T79382AP5 ...... Rowan Cos, Inc. ......ooovevveviinnenaannes o [ |, .. 108576 [ ....... 07354 | ..........73542|......... 100,000 ..105,992 | .. (235) 03/25/2013| 06/01/2022
053611AG4 ..... Avery DennisonCorp ... e | [ .. 153843 | ....... 09745 | ... ..150,068 | ......... 154,000 .. 153,886 | .. .4 04/03/2013| 04/15/2023
053611AG4 ..... Avery Dennison Corp. ..........ooooiiiiiiiii] e | [ .. 129867 |....... 09745 | ... .. 126681 ......... 130,000 ..129,904 | .. .. 3 04/03/2013| 04/15/2023
037833AK6 ...... Applednc ... ..249668 | ....... 09744 | ... L.243592 ... 250,000 ..249,756 | .. .. 8 04/30/2013| 05/03/2023
037833AK6 ...... Apple,Inc. ..o e | .. 199734 ... 09744 | ... .. 194874 ... 200,000 ..199,805 | .. T 04/30/2013| 05/03/2023
037833A09 ...... Applednc ... .. 150443 ... 0.9919 ... 149774 151,000 ..150,740 | .. .28 05/01/2013| 05/03/2018
037833A09 ...... Applelnc ... ..249072 ..., 0.9919 ... ..246978 | ......... 249,000 ..249,034 | .. .. (4) 05/01/2013| 05/03/2018
857477ALT ...... State Street Corp ... [ | 134781 (... 0.9882|.........133407 |......... 135,000 134,840 266 05/08/2013| 05/15/2023
857477ALT ...... State Street Corp ....... L4814 L 0.9882|......... 113643 |......... 115,000 114,863 5 05/08/2013| 05/15/2023
149123BQ3 ... Caterpillarinc .........ooveeveiiieiii [ [ | 199,895 | ....... 14700 | ... 175,505 | ......... 150,000 176,440 (2.250) 05/15/2013| 12/15/2018
149123BQ3 ... Caterpillarinc .........oovvevionieiii [ [ | 71120 ... 114700 | ... 63,182 .......... 54,000 63,158 .. (780) 06/05/2013| 12/15/2018
149123BQ3 ... Caterpillarinc .........oovveviieiiiii [ [ | 49962 ....... 114700 | ... 44461 38,000 44,425 .. (548) 06/17/2013| 12/15/2018
149123BQ3 ... Caterpillar Inc .. e e [ 18422 (....... 1.1700 16,380 [ .......... 14,000 16,375 .. (203) 06/17/2013| 12/15/2018
149123BQ3 ..... Caterpillarinc ............... P [ 57,806 |....... 1.1700 51481 ... 44,000 .51,419 (633) 06/18/2013| 12/15/2018
17305EFC4 ..... Citibank Credit Card Issuance .. AU 274945 | ....... 1.0006 275162 | ......... 275,000 . 274,971 ... 3 08/01/2013| 07/23/2018
17305EFC4 ... .. Citibank Credit Card Issuance . ... AU 224955 | ....... 1.0006 L225133 ... 225,000 224,977 .2 08/01/2013| 07/23/2018
44890QACT7 ..... Hyundai Auto Receivables Trust .. AU 21276 |....... 0.9998 21216 ... 21,280 .21,278 .. 09/11/2013| 02/15/2018
44890QACT7 ..... Hyundai Auto Receivables Trust ................. AU 224960 | ....... 0.9998 224962 (......... 225,000 . 224,981 .2 09/11/2013| 02/15/2018
695156AQ2 ..... Packaging Corp of Americ ...................... P [ 164,563 | ....... 1.0500 173255 | ......... 165,000 164,659 .M 10/15/2013| 11/01/2023
695156AQ2 ..... Packaging Corp of America .. P [ 129,656 | ....... 1.0500 136,504 | ......... 130,000 129,731 ... 9 10/15/2013| 11/01/2023
05578XAC2 ... BMW Vehicle Owner Trust ... U PR 125923 | ....... 0.9983 125709 | ......... 125,926 126,099 10/29/2013| 11/27/2017
92343VBQ6 ... Verizon Communications . . P PR 539,745 ....... 1.0744 537,205 ......... 500,000 527,252 (1,459) 11/04/2013| 09/15/2020
064149C88 ...... Bank of Nova Scotia ... Al 271,510 | ....... 1.0798 269947 |......... 250,000 265,072 (754) 11/05/2013| 01/13/2021
172967GL9 ...... Citigroup Inc. ......... P PR 76949 |....... 1.0030 80,242 ... 80,000 77,654 .. 82 11/05/2013| 03/01/2023
064149C88 ...... Bank of Nova Scotia ... Al 108,604 | ....... 1.0798 107,979 | ... 100,000 106,029 . (18) 11/05/2013| 01/13/2021
46625HJJ0 ...... JP Morgan Chase & Co. U PR 23711 ... 0.9828 226,049 | ......... 230,000 217,407 . 433 11/05/2013| 05/01/2023
20030NAZ4 ..... Comeast ... e [ [ 470532 | ....... 1.1212 448484 ... ... 400,000 . 443,681 (3,147) 11/07/2013| 07/01/2019
025816BD0 ..... American Express Co. .....................oo o | e 187,504 | ....... 0.9375 193754 | ......... 200,000 190,442 . 348 11/14/12013| 12/02/2022
14040HBDS ... .. Capital One Financial Co. ......................|... [0 ..o 138,356 | ....... 0.9939 444 145,000 139,830 175 11/15/2013| 06/15/2023
14040HBDS .. ... Capital One Financial Co. ......................|... [0 .o 109,731 [ ....... 0.9939 14297 [ ......... 115,000 110,899 138 11/15/2013| 06/15/2023
316773CP3 ..... Fifth Third Bancorp ...............ooooooooo o [ |t 114,689 | ....... 1.0244 17,800 | ......... 115,000 114,754 .. 8 11/18/2013| 01/16/2024
85T4TTALT ...... State Street Corp ... [ [ 139,988 | ....... 0.9882 148230 [ ......... 150,000 142,212 266 11/22/2013| 05/15/2023
69371RL79 ...... Paccar Financial Corp ............ooovevveene oo [ooe |oeinns 140,000 | ....... 1.0020 140274 | ... 140,000 140,000 12/03/2013| 12/06/2018
69371RL79 ...... Paccar Financial Corp. .............cooevveveee e [oee |oeinnn 110,000 | ....... 1.0020 110216 | ......... 110,000 110,000 12/03/2013| 12/06/2018
61746BDJ2 ...... Morgan Stanley ............oooovereeenneraeeni] e [oee | 195820 | ....... 1.0243 204,854 | ......... 200,000 196,746 115 12/17/2013| 02/25/2023
61746BDJ2 ...... Morgan Stanley ............ooooverveenneraieni] e [oee | 146,865 | ....... 1.0243 153,640 | ......... 150,000 147,560 .. 86 12/17/2013| 02/25/2023
023135AH9 ..... AMAZON.COM ... [ | [, 395620 | ....... 0.9969 398,760 | ......... 400,000 397,835 285 01/15/2014 11/29/2017
20030NBJ9 ...... €omeast Comp . ....ovvvveennreianeneaneene e [ | 223709 ....... 1.0336 232,569 | ......... 225,000 223,949 .32 02/19/2014| 03/01/2024
17305EFNO ..... Citibank Credit Card Issuance ...................|... [... [....... 199,965 | ....... 0.9976 199,520 | ......... 200,000 199,978 .2 02/26/2014( 02/22/2019
17305EFNO ..... Citibank Credit Card Issuance ...................|... [... [....... 154973 [ ....... 1.0006 154,628 | ......... 155,000 154,983 .2 02/26/2014( 02/22/2019
07330NAHS ..... Branch Banking & Trust Callable .................[... [... [....... 237,338 |....... 0.9946 L236717 | ... 238,000 . 237,731 .. 54 02/27/2014( 04/03/2017
07330NAHS ..... Branch Banking & Trust Callable .................[... [... [....... 161,494 | ....... 0.9946 161,127 [ ......... 162,000 161,795 M 02/28/2014( 04/03/2017
92553PAX0 ..... Viacominc ... | 99,192 |....... 0.9370 93704 |......... 100,000 99,338 .. 20 03/04/2014( 04/01/2024
983919AH4 ..... XilinxInc ... e 208490 | ....... 1.0026 210,538 | ......... 210,000 208,882 .. 54 03/05/2014 03/15/2021
983919AH4 ... Xilinx, Inc. ... e [ 158,850 [ ....... 1.0026 160,410 | ......... 160,000 159,148 M 03/05/2014 03/15/2021
92867RACS ..... Volkswagen Auto Loan Enhanced ................[... |... [....... 134973 | ....... 0.9928 134,031 | ... 135,000 134,983 s 04/23/2014 10/22/2018
92867RACS ..... Volkswagen Auto Loan Enhanced ................[... |... [....... 109,978 | ....... 0.9928 109210 | ... 110,000 109,986 1 04/23/2014 10/22/2018
345397TWRO ... Ford Motor Credit ............oovvveveieeeaeen |ven [oer [eeninn .52,000(....... 0.9846 51,199 | ... 52,000 52,000 06/03/2014| 12/06/2017
345397TWRO ... Ford Motor Credit .. . e e e 153,191 | ....... 0.9846 150,644 | ......... 153,000 153,105 . (14) 06/05/2014| 12/06/2017
345397TWRO ... Ford Motor Credit ............oovvveveveeaenn | vee [oen [eenins 80,158 |....... 0.9846 78,768 | ... ..., 80,000 80,088 . (1) 06/11/2014 12/06/2017
345397TWRO ... Ford Motor Credit ............oovvveveeeeaean | von [oer [eeninn 65,107 | ....... 0.9846 63999 |.......... 65,000 65,059 .. (8) 06/11/2014 12/06/2017
AT787TADG ..... John Deere Owner Trust ......................o ..o [ [t 174962 | ....... 1.0592 174185 | ......... 175,000 174,974 .2 08/26/2014( 11/15/2018
AT787TADG ..... John Deere Owner Trust ......................o ..o [ [t 124973 [ ....... 0.9953 124418 | ......... 125,000 124,981 .2 08/26/2014( 11/15/2018
06406HCX5 . ... Bank of New York Mellon .....................oo oo [ [t 249132 ..., 1.0066 251643 |......... 250,000 249,248 22 09/04/2014( 09/11/2024
25389JAJ5 ... ... | Digital Realty TrustLP Co ...................... [0 oo [t 163,644 | ....... 1.0798 161970 [ ......... 150,000 160,879 (527) 09/05/2014 03/15/2021
25389JAJ5 ... ... | Digital Realty TrustLP ...... U P (P P 136,370 | ....... 1.0798 134975 | ......... 125,000 134,070 (439) 1(09/05/2014| 03/15/2021
14041NET4 Capital One Multi-AssetExec .................... T T R 214942 | ....... 1.0002 215039 |......... 215,000 214955 | ... 10/06/2014| 07/15/2020
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60871RAC4 ..... Molson Coors Brewing Co ...................... 356,069 | ....... 1.0055 351,925 ......... 350,000 355082 ... | (202) oo e | 3500 L. 3480 | MN L | Ll 2014 L 12,250 | 10/08/2014( 05/01/2022
61761JVLO ...... Morgan Stanley ...42925| ... 1.0048 | ... L 43207l 43,000 | ... ...42934 | .. 1,591 |10/20/2014| 10/23/2024
61761JVLO ...... Morgan Stanley ... ...85290 (....... 1.0048 | ... ...85409(.......... 85,000 ...85255 (.. 3,145 110/20/2014 | 10/23/2024
61761JVLO ...... Morgan Stanley ....... L..85275 (. ..., 1.0048 | ... ...85409(.......... 85,000 ...85242 | .. 3,145 110/20/2014 | 10/23/2024
61761JVLO ...... Morgan Stanley ........... L A37478 (. 1.0048 | ... L 1376859 (... 137,000 L A37421 | 5,069 |1 10/20/2014| 10/23/2024
34530PAD4 ..... Ford Credit Auto Owner Trust .. L. 124982 (... ... 0.9976 | ... L A24704 (L 125,000 .. 124,986 | .. 1,325 [11/18/2014 | 05/15/2019
43814JAC8 ...... Honda Auto Receivables Owner . . ..199,965 [ ....... 0.9967 | ... ..199336 [ ......... 200,000 .. 199,975 | .. 1,980 11/19/2014 | 09/17/2018
02582JGS3 ..... American Express Credit Accoun . L. 249375 (.. ... 0.9980 (... L 249493 (... 250,000 ..249,501 | .. 3,150 |1 12/23/2014| 01/15/2020
025816BK4 ... ... American Express Co. .......... L 1250929 (... 09787 ... L 122335 (... 125,000 .. 125833 | .. 4,531 112/23/2014| 12/05/2024
02582JGS3 ... American Express Credit Account . L 174562 ... 0.9980 | ... L 174645 | L 175,000 .. 174,651 .. 2,205 (12/23/2014| 01/15/2020
035242AA4 ... ... Anheuser-Busch Inbev .......... L 169713 ... 0.9597 | ... L 167944 175,000 ..170,382 | .. 4,504 (12/23/2014| 01/17/2023
89352HANO ..... Trans Canada Pipeline DTD . ..299,052 | ....... 0.9961 | ... ..298815|......... 300,000 299,360 2,813 {01/07/2015| 01/12/2018
31428XAZ9 .. ... FedExCorp ............... ..250460 | ....... 1.0039 | ... ..250,968 | ......... 250,000 . 250,371 3,163 {01/08/2015| 02/01/2020
553794AA6 ...... MUFG Americas Hidgs Corp ..... ..398572|....... 0.9913 | ... ..396,504 | ......... 400,000 398,994 3,214 {02/06/2015| 02/09/2018
25152RYD9 ..... Deutsche Bank AG London DTD .. L 129175 L 0.9915 | ... 127903 ... 129,000 129,124 1,169 |02/13/2015| 02/13/2018
25152RYDY ... .. Deutsche Bank AG London DTD ...... ...85987 (....... 09915 ... L..85269 (... ..., 86,000 85,991 . 775102/13/2015| 02/13/2018
25152RYDY ... .. Deutsche Bank AG London DTD ...... 127981 (.. 09915 ... 126912 128,000 127,986 1,133 102/13/2015( 02/13/2018
25152RYDY ... .. Deutsche Bank AG London DTD .. L6999 09915 ... L6941 7,000 6,999 ... 6202/13/2015| 02/13/2018
89236WAC2 ..... Toyota Auto Rec. Owner ....... ..299,955 (. ...... 09973 | ... ..299196 [ ......... 300,000 299,964 2 623 02/24/2015| 02/15/2019
34530QAD2 ..... Ford Credit Auto Owner Trust .. .. 164987 (....... 0.9984 | ... L 164733 (.. 165,000 164,989 1,531 (03/17/2015( 09/15/2019
65477TUAC4 .. ... Nissan Auto Receivables Owner .. 399,916 | ....... 0.9931 397244 | ......... 400,000 399,930 2,812104/07/2015| 10/15/2019
05522RCUO ... Bank of America Credit Card . .. 374,955 | ....... 0.9932 372457 |......... 375,000 . 374,961 3,202 04/22/2015| 09/15/2020
172967JP7 ...... CitigroupInc .............. 249535 | ....... 0.9821 245523 | ......... 250,000 249,567 4,125 |04/22/2015| 04/27/2025
031162BW9 ... .. Amgen Inc Callable 499625 ....... 0.9864 493180 | ......... 500,000 499,676 5,313 {04/28/2015| 05/01/2020
002824BAT7 ...... AbbottlLabs ............ 250450 | ....... 0.9938 248445 ... ... 250,000 250,406 2,320 {04/29/2015| 03/15/2022
913017BZ1 ...... United Technologies Corp . 301,125 ....... 0.9899 296,973 |......... 300,000 300,872 1,289 |04/29/2015| 05/04/2018
219350BA2 ...... Corninglnc ........... 499,535 | ....... 0.9827 491345 ... ... 500,000 499,637 3,750 [05/05/2015| 05/06/2018
68389XBC8 ..... Oracle Corporation ... 497715 L 0.9742 487,095 (......... 500,000 497,865 7,785 | 05/05/2015| 05/15/2025
38141EA25 ...... Goldman Sachs Group Inc 295865 (....... 1.1443 286,065 [......... 250,000 287,927 4,896 |105/06/2015| 02/15/2019
822582BG6 ..... ShellIntl ....... 498,940 [ ....... 0.9838 491880 ......... 500,000 499,078 5,313 105/07/2015| 05/11/2020
78355HJZ3 ...... Ryder System Inc . 249313 [ ....... 0.9740 243490 [......... 250,000 249,401 3,12505/11/2015| 05/11/2020
98389BAR1T ..... Xcel Energy Inc ... 497,935 (....... 0.9776 488,785 ......... 500,000 498,058 8,250 |105/27/2015| 06/01/2025
887317AWS ... Time Warner ... 224460 ....... 0.9735 219,033 [......... 225,000 224492 ..o 3 s [ 3600 [ 3700 [ 4816 05/28/2015| 07/15/2025
49327TM2K9 ..... KeyBank NA ... 498815 (....... 0.9891 494540 | ......... 500,000 498,885 8,250 |105/28/2015| 06/01/2025
69353REQ7 ..... PNCBankNA ... 598728 |....... 0.9947 596,820 (......... 600,000 598,803 9,750 [05/28/2015| 06/01/2025
17275RAUG .. ... Cisco Systems Inc ... 499915 ..., 1.0042 502,090 (......... 500,000 499,930 4,079 [06/17/2015| 06/15/2018
91324PCK6 ... United Health Group . .. 104,980 [ ....... 1.0000 105,003 | ......... 105,000 104,985 ... [07/20/2015| 07/17/2017
91324PCK6 ... United Health Group . .. 53,085|....... 1.0000 53002|.......... 53,000 53,066 07/20/2015{ 07/17/2017
91324PCK6 ... United Health Group . .. 81139 |....... 1.0000 81,002|.......... 81,000 81,107 07/20/2015{ 07/17/2017
91324PCK6 ... United Health Group . .. 104233 (....... 1.0000 104,003 |......... 104,000 104,180 07/20/2015{ 07/17/2017
91324PCK6 ..... United Health Group ... .. .32,088|....... 1.0000 32,001 (.......... 32,000 . 32,053 ... |07/20/2015| 07/17/2017
161571HAS ... Chase Issuance Trust Series 399,891 (....... 0.9966 398,636 ......... 400,000 399,901 2,448 107/22/2015| 07/15/2020
427866AP3 ...... Hershey Company Callable .. 157,680 | ....... 1.0298 154,469 | ......... 150,000 154,697 .. 61307/30/2015| 09/01/2016
539830AX7 ...... Lockheed Martin Corp ... .. 506,125 | ....... 1.0068 503415 ......... 500,000 503,826 1,210 |07/30/2015| 09/15/2016
427866AP3 . ... .. Hershey Company Callable .. 252,388 |....... 1.0117 252915 ......... 250,000 252,303 ... |08/20/2015| 08/21/2025
89114QAMO ..... Toronto-Dominion Bank Series MTN . 409,594 | ....... 1.0191 407,656 |......... 400,000 408,496 263 (08/27/2015| 09/10/2018
713448DB1 ..... Pepsico Inc Series 1DTD ........ 105,776 | ....... 0.9948 105448 | ......... 106,000 105,802 10/09/2015| 10/13/2017
713448DB1 ..... Pepsico Inc Series 1 DTD ... 105,906 | ....... 0.9948 105448 | ......... 106,000 105,916 10/09/2015| 10/13/2017
713448DB1 ... .. Pepsico Inc Series 1 DTD ... 104915 | ....... 0.9948 104,453 | ......... 105,000 104,925 10/09/2015| 10/13/2017
713448DB1 ..... Pepsico Inc Series 1 DTD ... .32973 ..., 0.9948 .32828|.......... 33,000 . 32,976 10/09/2015| 10/13/2017
12572QAG0 ...... CMEGroup .......... 298,149 | ....... 0.9811 .294315| ... 300,000 . 298,181 ... [11/02/2015| 03/15/2025
565849AL0 ...... Marathon Ol ... 361,080 |....... 0.8049 321,940 ......... 400,000 361,747 1,112 {11/02/2015| 06/01/2025
046353AH1 ..... AstrazenecaPlc ... 392,000 |....... 0.9972 390,898 | ......... 392,000 392,000 . [11/10/2015| 11/16/2018
046353AH1 ..... Astrazeneca Plc .. 8,015 (....... 0.9972 7978 (... 8,000 8,015 ... |11/10/2015| 11/16/2018
291011BF0 ...... Emerson Electric .. .. A ..397.384 (... 0.9931 ..397,256 | ......... 400,000 397,446 438 (11/10/2015( 12/01/2021
316773CP3 ..... Fifth Third Bankcorp AAAAAAAAAAAAAAAAAAAAAAAAAAA e L 144609 (... 1.0244 | ... L 148531 (... 145,000 .. 144,691 . 6,235 111/18/2013| 01/16/2024
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obllgauons ...... 41 570,302 ... XXX ... [...... 41 132,352 |...... 40,611,377 | ...... 41 028765 | . ... e (42 639) ....... 987,381 |. XXX [.. XXX.
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) .. ... [ 41,570,302 ... XXX ... [...... 41,132,352 | ...... 40,611,377 | ...... 41,028,765 | ... | 42,639) | ..o e | XXX [ XXX | XXX | L. 285754 L. 987,381|. XXX |.. XXX.
7799999 Subtotals - Issuer Obligations . ............oouiie i [ 55,844,602 | ... XXX ... |...... 55,216,528 | ...... 54,426,377 | ...... 55021271 | .o e (60,310) | «ovoeveeees e L XXX [ XXX XXX [, 353978 .. 1,280,181 . XXX |.. XXX .
7899999 Subtotals - Residential Mortgage-Backed Securities . ................oooiiiiiiiiiiiii i 19,780,420 ... XXX ... |...... 18,993,147 | ...... 18,199,613 [ ...... 19,284,438 .............o | (31,022) | oo | [ XXX XXX XXX | TAT0 542,209 |. XXX |[.. XXX.
8399999 Grand Total - BONdS ... ... .oou e [ 75,625,022 | ... XXX ... |...... 74209675 | ...... 72625990 | ...... 74305709 | ..oooii e 91,332) | oo e L XXX [ XXX XXX [ ... 428,768 ... 1,822,390 | . XXX XXX
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Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
Industrial and Miscellaneous (Unaffiliated)
88579Y101 BMCO o e | 497.000 74,868 L 07/18/2014
00287Y109 ....... [ AbbvieInc ... e . 1,410.000 | .. .. 83,528 L.........|] 071812014
HO023R105 .......| ACELimited ..............ccoooii [ L F. ...710.000 | .. .. 82,964 L.........] 11/09/2015
02079K305 ... Alphabet Inc CA-CLA ... e e ...101.000 | .. .. 78,579 L.........| 10/05/2015
02079K107 ... Alphabet Inc CA-CLC ...... e [ ....51.000 .. .. 38,703 L.........| 10/05/2015
025816109 American Express Co ............oooieiiiiiiiiii [ ...559.000 |.. .. 38,878 L.........| 071182014
026874784 ....... American International Group Inc. ...................cooco [ | ........650.000 .. .. 40,281 L.........| 071182014
037833100 ....... AppleINC ..o | e e 1,032.000 | .. 108,628 L... .| 07/18/2014
00206R102 ....... ATETINC .o | e e 2,470.000 84,993 L 07/18/2014
09247X101 ....... Blackrock InC ... [ [ 123.000 41,884 L 07/18/2014
110122108 ....... Bristol Myers Squibb Co ..o [ [ . 1,170.000 | .. 80,484 L.........| 0112212015
151020104 ....... Celgene Comp ... [ | 344.000 41,197 L.........| 07/18/2014
17275R102 ....... CisCo Systems INC . ... [ [ [ 1,473.000 | .. 39,999 L.........| 07/18/2014
172967424 ....... Citigroup INC ... e 1,511.000 | .. 78,194 L.........|] 071812014
177376100 ....... Citrix System Inc ... e ...519.000 | .. 39,262 L.........| 07/18/2014
192446102 ....... Cognizant Technology Solutions ..................ccoooo] oo |onnn. ...645.000 | .. 38,713 L.........| 07/18/2014
126650100 ....... CVS/Caremark COrp .......ovvveviiiiiieiiiieeiiea e | ... 876.000 | .. 85,647 L.........| 07/18/2014
278865100 ....... EcolabInc ... [ ...692.000 | .. 79,151 L.........|] 071812014
30231G102 ........ Exxon Mobil Corp ... [ .1,029.000 | .. 80,211 L.........|] 071812014
30303M102 ........ Facebook Inc-A ... [ ...420.000 | .. 43,957 L.........| 03/10/2015
31428X106 ....... FEdEX COMP ..o [ ........545.000 .. 81,200 L.........| 07/18/2014
369604103 ....... General Electric Co ... [ 2,744.000 | .. 85,476 L.........|] 071812014
427866108 ....... Hershey Company ..o [ [ ol 875.000 | .. .. 78,111 L.........| 07/18/2014
436106108 ....... Hollyfrontier Corp .........ooveiei [ [ 71,802 L.........| 03/10/2015
438516106 ....... Honeywell International Inc ..o o [t 81,199 L.........| 07/18/2014
458140100 ....... Intel Corp ... [ 77,202 L.........|] 071812014
461202103 ....... IntuitInc ... [P PUTRTRN P . 77,586 L... .| 07/18/2014
G491BT108 ...... InvescoLtd ... [ [ 2,501.000 83,733 L 07/18/2014
46625H100 ....... JPMorgan Chase & Co .........ovvvviveiiniiieins [ [ [ 1,196.000 78,972 L 07/18/2014
501797104 ....... [ LBrands ..................... e ...390.000 | .. 37,370 L.........| 1211412015
N53745100 ....... Lyondellbasell Industries ...... I P L FL ... 448.000 | .. 38,931 L.........| 07/18/2014
580135101 ....... McDonalds Corp ........... U DU P ...320.000 | .. 37,805 L.........| 1211412015
58155Q103 ....... McKesSOn COrp ... [ [ ...402.000 | .. 79,286 L.........| 07/18/2014
582839106 ....... Mead Johnson Nutrition Company ....................cooo oo [t ...500.000 | .. 39,475 L.........| 07/18/2014
G5960L103 ....... Medtronic Plc ... [ ...990.000 | .. 76,151 L.........| 04/10/2015
58933Y105 ....... Merck & Co ... [ ... 742,000 | .. 39,192 L.........|] 071812014
595017104 ....... Microchip Technology ... e [ ... 870.000 | .. 40,490 L.........| 09/08/2015
609207105 ....... Mondelez International ... v [ ...920.000 | .. 41,253 L.........| 09/08/2015
65339F101 ....... NextEra Energy Inc ....... U P P ........806.000 .. 83,735 L.........| 07/18/2014
654106103 ....... NikeIncCLB ........... . e e e 1,220.000 | .. 76,250 L.........] 01/22/2015
68389X105 ....... | Oracle Corp ... e e e 3,098.000 | .. 113,170 L.........| 07/18/2014
713448108 ....... PepsicoINC ..o [ [ 408.000 | .. 40,767 L.........| 07/18/2014
717081103 ....... Pfizer Inc ... e LT .2,520.000 | .. 81,346 L.........] 07/31/2015
718546104 ....... Phillips 66 ............... [P FUURUTE PO ...457.000 | .. 37,383 . L.........|] 071812014
744320102 ....... Prudential Financial Inc e L ...469.000 | .. 38,181 ... (3422) ... L.........| 07/18/2014
747525103 ....... Qualcomminc ............. e [ oe.....812.000 .. 40,588 o (7860) [ (7,560) | ... L... .| 07/18/2014
758766109 ....... Regal Entmt Group CLA ... [ [ 4,180.000 78877 (...... 18870 |......... 78877 |......... 84329 . ............. .o 3389 (BB [ (5,452) L 01/22/2015
806857108 ....... Schlumberger Ltd ... [ O S 1,653.000 115297 | ...... 69.750|........ 115297 | ........ 148,950 | ............... [, i 2566 | (ATAB3) (17,433) L 07/18/2014
842587107 ....... Southern Co ... e L e 1,720.000 | .. 80,479 (...... 46.790|......... 80479 |......... 76557 [ ..o oo | 3922 3922 L.........| 1211412015
855244109 ....... Starbucks Corp ..o e e ...672.000 | .. 40,340 ...... 60.030|......... 40,340 ......... 25190 | ......coovves e 932 T2 7,322 L.........| 07/18/2014
863667101 ....... Stryker Corp ... e ...419.000 | .. 38,942 (......92940|.........38942|.........34085|............. [ 66| e (18B) [ (1,188) L.........|] 071812014
867914103 ....... SuntrustBank ... e .1,910.000 | .. 81,824 (......42840|.........81824|......... 78654 |.............. | 1349 BATO 3170 (. L.........] 03/10/2015
883556102 ....... Thermo Fisher Scientific Inc ... | ...309.000 | .. 43,832(.....141.850|.........43832|......... 35423 . ... | BT [ ATT 4,737 L.........| 07/18/2014
907818108 ....... Union Pac Corp ...t [ [ ...979.000 | .. 76,558 |...... 78200 |......... 76558 |......... 94676 |............... .o 2045 [ (B0,034) [ (30,034) L.........| 07/18/2014
913017109 ....... United Technologies Corp ............oooovvieiei [ [ ...837.000 | .. 80,411|......96.070......... 80411 |......... 90882 ............... | 1900 (120) [ (11,120) L.........| 07/18/2014
92343V104 ....... Verizon Communications ... e . 1,774.000 | .. 81,994 |......46220......... 81,994 ........86336|............... |........ . 3750 [ B28) [ (528) L.. .| 07/18/2014
92532F100 ....... Vertex Pharmaceuticals Inc ......................ooooo oo [ o 325.000 40,895 .....125.830|......... 40,895 |......... 41164 | ............... | e L (@89) (269) L 04/10/2015
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931142103 ....... Walmart Stores Inc ..........ooovoeiiii e [ 640.000 L 12/14/2015
254687106 ....... Walt Disney Co .......... IS URUUTE POTRO teee....705.000 .. L.........| 07/18/2014
94106L109 ....... Waste Management Inc .. e ... 785.000 .. L.........| 071182014
949746101 Wells Fargo & Co ..o | | 2,167.000 L.........| 07/18/2014
88579Y101 ....... [ 3MCompany ..........ocooviiiiii e e ...310.000 | .. L.........] 03/13/2015
G1151C101 .......| Accenture PIc .........ooviiin i [ [ ...660.000 | .. L.........| 07/01/2015
025537101 American Electric Power Inc ... o e ...920.000 | .. L.........| 1211712015
030420103 ....... American Water Works CoInc ..o | ooes [enns ...900.000 | .. L.........| 1211712015
037833100 Applelnc ..o e [ ...395.000 | .. L.........| 08/05/2014
00206R102 ... ATETINC ..o e [ 1,570.000 | .. L.........| 08/05/2014
09253U108 ... Blackstone Group e [ e 1,130.000 | .. L... .| 08/05/2014
097023105 ....... BoeingCo ..o [ [ L 08/05/2014
17275R102 ....... Cisco Systems INC ... [ L 08/05/2014
260543103 ....... Dow Chemical Co .........voviieiiiii e [ [ L.........| 05/06/2015
293792107 ....... Enterprise Prods Partners LP ... [ [t L.........| 08/05/2014
369550108 ....... General Dynamics Corp ...........oovvieniiiiiii [ [ L.........| 08/05/2014
369604103 ....... General ElectricCo ... L.........| 08/05/2014
438516106 ....... Honeywell IntlInc ... [ [ L.........|] 01/13/2015
458140100 ....... Intel Corp ............. IS PUTUUTR PR L.........| 08/05/2014
460146103 ....... International Paper Co . e e L.........| 08/05/2014
478160104 ....... Johnson & Johnson ... e . . L.........| 08/05/2014
532457108 ....... LilYEF&CO v [ ...515.000 | .. L.........| 08/05/2014
539830109 ....... Lockheed Martin Corp ...........ooovveiiiiiiiie [ [ ...230.000 | .. L.........| 08/05/2014
58933Y105 ....... Merck & Colnc ....... U P P .1,565.000 | .. L.........| 08/05/2014
65339F101 ....... Nextera Energy Inc ... e e ...415.000 | .. L.........| 08/05/2014
704326107 ....... PaychexInc ... [ [ 1,160.000 | .. L.........| 1210212015
717081103 ....... PfizerInc ..o LT 3,855.000 | .. L.........| 08/05/2014
881624209 ....... TEVA Pharmaceutical Ind Ltd ..................cooo [ oeees . F. L.........| 08/05/2014
882508104 ....... Texas Instruments InC ... [ L.........| 041712015
913017109 ....... United Technologies Corp ............oooovvviviei [ [, L.........| 08/05/2014
92343V104 ....... Verizon Communications Inc ... | | L.........| 08/05/2014
976657106 ....... Wisconsin Energy Corp changed nametoW ................ ..o |oees L.........| 08/05/2014
98389B100 ....... XcelEnergyInc ... e L.........| 03/13/2015
446150104 ....... Huntington Bancshares Inc .....................oooo o [ L.........| 08/05/2014
345370860 ....... Ford Motor Company .............ccooeviviiiiiiennea foeee [ L.........| 08/05/2014
G491BT108 ...... InvescoLtd ..o [ . L.........| 08/05/2014
054937107 ....... BB&T Corp ...... [UUN PUURUTE PR P 1,500.000 | .. L.........| 08/05/2014
902973304 ....... US Bankcorp Del . e e 1,835.000 | .. L.........| 08/05/2014
89151E109 ... Total SA ..o L [ 1,990.000 | .. L.........| 08/07/2015
74251V102 ... Principal Financial Group ..............ocoovoeiviieieien [ [ [ 1,120.000 | .. L.........| 08/05/2014
761713106 ... Reynolds American Inc ... e e e 1,600.000 | .. L.........| 08/05/2014
59156R108 MetLifeInc ... e [ 775.000 | .. L.........| 08/05/2014
949746101 ....... Wells Fargo & Company ............o.ovveivoroininaiins|conene v |eenens 3,200.000 | .. L... .| 08/05/2014
92276F100 ....... VentasInC ......oovveiiiii e | e 1,050.000 L 08/05/2014
022098103 ....... Altria Group InC ... | | e 1,805.000 L 01/13/2015
344849104 ... Foot LockerInc .......... I R T 750.000 L.........| 08/05/2014
46625H100 JP Morgan Chase & Co .. v .3,010.000 | .. L.........| 08/05/2014
674599105 ....... Occidental Petroleum ......... e ...815.000 | .. L.........| 08/05/2014
95040Q104 ....... Welltower Inc ... e [ ...570.000 | .. L.........] 09/30/2015
806857108 Schlumberger Ltd ... [ L F. ...920.000 | .. L.........| 06/24/2015
91913Y100 ... Valero Energy Corp .......oovvvviiiiiiiiiiiiiiii e e ...940.000 | .. L.........| 06/18/2015
14040H105 .......| Capital One Financial Corp .... U PO P ...500.000 | .. L.........| 08/05/2014
98310W108 .......| Wyndham Worldwide Corp ...............cooovveiiiiii| e | ...645.000 | .. L.........| 08/05/2014
30231G102 Exxon Mobil Corp ............ . UUUS PUUUUE PN . 1,750.000 | .. L.........| 08/052014
742718109 ....... Procter & Gamble CO .........cooovveviiiiiie [ [ ...985.000 | .. L.........| 08/05/2014
302257102 ....... Extra Space Storage Inc ..o [ ...780.000 | .. L.........| 08/05/2014
501797104 ....... L Brands Inc ... e L ...530.000 | .. L.........| 04/10/2015
713448108 ....... Pepsicolnc ...... e e ........535.000 .. L... .| 08/05/2014
89417E109 ....... Travelers CosINC ... [ | 770.000 L 08/05/2014
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date
Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
HO023R105 ....... ACE Limited ... P S 685.000......... 80,042..... 116.850 | ......... 80,042(......... 69465 (............ [ 1841 o BBB 1,566 L 08/05/2014
580135101 ....... McDonald's Corp ... e ...380.000 | .. 448931 ..... 118140 ......... 44,893 42,709 AT BATO 3479 L.........| 08/05/2014
494368103 ....... Kimberly-Clark Corp e ...275.000 | .. 35,008 1..... 127.300(......... 35,008 28,903 99T 8283 3233 L.........| 08/05/2014
437076102 ....... Home Depot Inc ... PRI P ...505.000 | .. 66,786 | ..... 132250 | ......... 66,786 40,425 92 L IBTTE | 13,776 L.........| 08/05/2014
171232101 ... Chubb Corp ....... PP P ...770.000 | .. 102,133 ... 132640 ........ 102,133 .... 68,495 LT L 22461 22,461 L.........| 08/05/2014
031162100 ....... Amgen Inc ... N ..560.000 | .. ..90,905..... 162.330|......... 90,905 ......... 68,030 e ATTO T 1,704].... L .| 08/05/2014
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) .............................o 8,138,003 ... XXX .. |...... 8,138,003 |...... 7,740508 | ... | 187446 ............... |....... (81,908)|............... | (81,906) | ... XXX
9799999 Total CoMMON SIOCKS . ...\t e 8,138,003 |... XXX .. [...... 8,138,003 |...... 7740508 ... | 187446 ............... ... (81,906) ... (81,906) XXX XXX
9899999 Total Preferred and Common Stocks ... 8,138,003 ... XXX .. |...... 8,138,003 |...... 7,740508 | ... | 187446 | ............... |....... (81,906) [............... | (81,906) [............... XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues ............... 0, the total $ value (included in Column 8) of all such issues $............... 0.
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3 4 5

1 2 6 7 8 9
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Bonds - U.S. Governments
912828RUG ... | United States Treasury NOte .............coooiiiiiiii e [ . 02/27/12015 . | Deutsche Bank Inst Fix Inc. ..................oooo [ XXX 502,871 |............. 500,000 ................ 1,106
912828UMO ... | United States Treasury Note ... [ . 02/27/2015 . | Citigroup Global Mkts Inc Sal ..................ococ | XXX [ 500,664 |............. 500,000 ......ccoivinnn 78
3128MITQ5 ...| FHLMC #GO07459 ... .o . 05/05/2015 . | Citigroup Global Markets ....................cooocooi [ XXX |, 745139 |............. 714,655 ... 834
S138EHTNZ .| FNMAHALTAS6 ... . 05/05/2015 . | Nomura Securities ................cccooveiviiiiiii [ XXX o, 923,156 |............. 862,007 |............... 1,149
3128MAFA2 .. .| FHLMC #GO07961 ... . 06/02/2015 . | Credit SUISSe .........ooviei e [ XXX |, 247,028 |............. 237,921 ..o 231
3128MJTL4 ... | FHLMC Pool #G08554 .............oovviiiiiiiiii e . 08/05/2015 . | Chase Securities ................cooeviveiiieiiiiiiiiei [ XXX o, 579,047 |............. 559,634 ... 653
3138YAGT6 ...| FNMA Pool #AX8309 ..o . 08/05/2015 . | Chase Securities ................ccoevieiiiieiiiiii [ XXX |, 595,309 |............. 574,657 ... 814
3138WPG24 .. | FNMA PoOl #AT2016 ... . 08/12/2015 . | SG Americas Securities ................ccoccoviiieiiiiii [ XXX |, 594,439 ............. 587,917 ..o, 784
31417Y526 ....| FNMA Pool #MADBB3 ..............oiiii e . 08/12/2015 . | Clarke G.X. & CO. .....ooooviiiiie e [ XXX o 256,923 |............. 235979 ..o 472
3128PT3P8 ... | FHLMC Pool #J14406 ..............coooiiiii e . 08/14/2015 . | Tahoe Fixed Income ...............ccoooiieiiiiiin [ XXX |, 319,960 (............. 303,595 ... 502
3138A8RDO ... | FNMA Pool #AHBT83 ... | . 08/14/2015 . | Clarke G.X. & Co. .......oovioiiii [ XXX |, 713,684 |............. 668,948 |................ 1,338
3138LWCJ8 ...| FNMA Pool #A0B4T2 ... . 08/14/2015 . | Clarke G.X. & CO. .....ooooiiviii i [ XXX |, 300,683 |............. 289510 ..o 506
3138WCNP4 .. [ FNMA P00l #AS3097 ... .. e . 08/14/2015 . |Barclays Capital InC ................coooo [ XXX 294986 |............. 283,726 ... 496
31410LHCY ... | FNMA Pool #890427 ..o . 08/14/2015 . | Clarke G.X. & CO. .......ovviiii e [ XXX 407,360 (............. 391,928 ... 686
3138WEBX2 ...| FNMA Pool #AS5385 ...... ..o . 09/15/2015 . | Banc/America Sec ..............coocovviiiiiiii [ XXX o 1,005,012 ............. 942843 |................ 1,781
3128MJAWO .. [ FHLMC Pool #G08020 ....... ..o [ . 08/07/2015 . | Cantor Fitzgeraldand Co. ................coooviiiii XXX 9,973, 9,006|.......c.coiin 15
3128MMTS2 .. | FHLMC Pool #G18560 .............oovviiiiiiiie e . 08/07/2015 . | FTN Financial Securities ...................ccoociieiin [ XXX | 20173 ... 19,881 (..o, 23
3128PWBW7 .| FHLMC Pool #J16353 ... ..o [ . 08/07/2015 . | Cantor Fitzgeraldand Co. ................coooviiiiie XXX [ 20,002(.............. 18,973 ... 31
31292K4Q7 ... | FHLMC Pool #C03531 ..o . 08/07/2015 . | Suntrust Robinson Humphrey Inc ...................coocoo [ XXX | 10,000 (... 9,383 ... 13
31335AFV5 ... | FHLMC Pool #G60180 ...........coovviiiiiiiieeeeeeee . 08/07/2015 . | Chase Securities, INC. ...............coocooeiiiiiii [ XXX | 19142 (............. 17,607 ..o, 26
T 31359MH89 ... | Federal National Mortgage Association ...................ccooiiiiiiii [ . 08/06/2015 . [Pershing LLC ... [ XXX [ 51,418 |.............. 50,000 (................ 1,014
w 3138A7GY8 ... | FNMA Pool #AH5614 ... . 08/07/2015 . | Suntrust Robinson Humphrey Inc ...................coocoo [ XXX | 20,018(............ 18944 |................... 31
3138ABBY4 ... [ FNMA Pool #AHI054 ... .. .o [ . 08/07/2015 . | G. X. Clarke and Company ................coooviviiein [, XXX [ 20,032 ... 18417 ..o 28
3138EHBB7 ...| FNMA Pool #AL0933 ... .. ..o . 08/07/2015 . | RBC Dain RauscherInc ................ccooviviiiiiin [ XXX | 20154 |.............. 18,157 ..o, 30
3138WPJGO .. | FNMA PoOl #AT2062 ..o . 08/07/2015 . | Chase Securities, INC. ...............cooooviiiiiii [ XXX o 9,435 (... 9233 1"
3138X3EH1T ... | FNMA Pool #AU3735 ... ... . 08/07/2015 . | FTN Financial Securities ...................cooocoieiin [ XXX | 19747 (... 19584 ... 20
31402RDD8 ...| FNMA Pool #735500 ...........cooviiiiiei e . 08/10/2015 . | G. X. Clarke and Company ................cccooiiviiiieiiinn [ XXX o 9,983 ... 8871 .. 16
31417ARGE ... [ FNMA POOI #ABA0BE ....... ..o . 08/07/2015 . | G. X. Clarke and Company ................coooviviiein [, XXX [ 10,708 .............. 10,283 ..o 15
31417CVM4 .. .| FNMA Pool #ABB019 ... . 08/07/2015 . | Suntrust Robinson Humphrey Inc ...................coocoo [ XXX | 19711 18,955 (..., 22
31419AG27 ... [FNMA POOI #AED216 ... ..o . 08/07/2015 . | G. X. Clarke and Company ................coooviviiein [, XXX [ 19,867 |.............. 18,611 ..o 25
912828H52 ....| United States Treasury Note ... [ . 08/06/2015 . | BMO Nesbitt Burns Corp (Bonds) ...............cocooooiiii | XXX [ 29,605 (.............. 30,000 ... 1
912828J27 .... | United States Treasury NOte .............coooiiiiiiii e [ . 08/06/2015 . [Morgan Stanley ...............ccoooiiiiiiiii [ XXX [ 48914 .............. 50,000 (..........oovninn 489
912828NRY7 ... | United States Treasury NOte .............ccooiiiiiiiie e [ . 08/06/2015 . | BMO Nesbitt Burns Corp (Bonds) ...............cooooviiie [ XXX o 154,863 (............. 150,000 (........cooivnin 106
912828PC8 ... | United States Treasury Note ... [ . 08/06/2015 . | Jefferies and Co - Bonds Direct Division ........................ [ ....... XXX oo 52229 |.............. 50,000 (.................. 314
912828VB3 ... | United States Treasury NOte .............cooiiiiiiii e [ . 08/06/2015 . | Wells Fargo Securities LLC ................cocooiieiin [ XXX [ 48,725(.............. 50,000 (........ccoinnins 209
912828VL1 ....| United States Treasury Note ... [ . 08/06/2015 . | BMO Nesbitt Burns Corp (Bonds) ...............cccooooiiiii | XXX [ 30,067 |.............. 30,000 ... 14
3128MJTHS ... | FHLMC Pool #G08551 ...........cooviiiiiiiiie e . 09/08/2015 . | Credit Suisse First Boston LLC ..................ccoooiii [ XXX | 24668|.............. 23214 ... 34
3128MMQT3 .. | FHLMC Pool #G18465 .............ooiiiiiiiiee e . 09/08/2015 . | Nomura Securities/Fix Income ...................cooocoi [ XXX | 24943, 24383, 27
3128PTGQ2 ...| FHLMC Pool #J13807 ..........ooiiiiiii e . 09/08/2015 . | G. X. Clarke and Company ................cccooeivviiieiiin [ XXX | 24966(.............. 23619 37
312936NA1 ... | FHLMC Pool #A89385 .. ... ... oo . 09/08/2015 . | Nomura Securities/Fix Income ....................cooco [ XXX | 25416|.............. 23418 38
912828H52 ....| United States Treasury Note ... [ . 09/21/2015 . | BMO Nesbitt Burns Corp (Bonds) ...............cocooooiiiii | XXX [ 19,883 |.............. 20,000 (... 36
912828NRY7 ... | United States Treasury NOte .............cooiiiiiiiiiie e [ . 09/21/2015 . | BMO Nesbitt Burns Corp (Bonds) ...............cooooeveie [ XXX [ 25,775 ... 25,000 ... 86
912828VL1 ....| United States Treasury Note ... [ . 09/21/2015 . | Chase Securities, InC. ... XXX oo 20,045).............. 20,000|................... 23
3128MAFA2 ...| FHLMC Pool #G07961 ..o . 11/02/2015 . | Barclay's Capital Inc. Fixed Income ....................ccooo [ XXX | 48593 |.............. 46,661|................... 50
312945DS4 ... | FHLMC Pool #A96413 ... ... .o . 11/03/2015 . | DBTC Americas/PNC Bank NA ..................oocoo [ XXX | 46,482|.............. 43607 ... 53
3138MSLN7 ... | FNMA Pool #AP2132 ... . 12/14/2015 . | Nomura Securities/Fix Income ...................cooocoo [ XXX | 50,928 .............. M7 76
31419AG27 ... | FNMA POOl #AEO216 ..o . 12/15/2015 . | Chase Securities, INC. ................cccooeeiiiiii [ XXX | 49,095(.............. 46,241 ... 87
912828H52 ....| United States Treasury Note ... . 12/24/2015 . | JPM/INTL FCStone Financial, Inc .................ooccooo [ XXX |, 123,223 ............. 125,000 (... 637
912828J27 .... | United States Treasury NOte .............cooiiiiiiii e [ . 12/24/12015 . | MLPFS Inc/Fixed Income ..............oocooeeviiiiein [, XXX 122,402(............. 125,000 (..o 917
912828PC8 ... | United States Treasury NOte .............ccoiiiiiiiiie e [ . 12/24/12015 . | MLPFS Inc/Fixed Income ..............oocooeviiiieii [, XXX o 156,082 (............. 150,000 (........cooivnin 465
912828VB3 ... | United States Treasury Note ..o . 12/24/2015 . | MLPFS Inc/Fixed Income .............coocooviiiiiiiii [ XXX |, 122,021 )............. 125,000 (..., 258
912828VL1 ....| United States Treasury NOte .............cccoiiiiiiiiiiie e [ . 12/24/12015 . | Jefferies and Co - Bonds Direct Division ........................ [....... XXX o 150,059 (............. 150,000 (........cooivnin 423
912828H52 ... .| United States Treasury Note ... . 11/02/2015 . | BMO Nesbitt Burns Corp (Bonds) .............................. | XXX 24800 (.............. 25000 (................... 81




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE HEALTHCARE UNDERWRITERS GROUP, INC.

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CusIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
912828J27 .... | United States Treasury NOte .............cooiiiiiiii e [ . 11/02/12015 . | Goldman Sachsand Co. ..............ccooooviiiii [ XXX [ 24657 (.............. 25,000 (... 109
912828NRY7 ... | United States Treasury Note ... [ . 11/02/2015 . | Barclay's Capital Inc. Fixed Income ......................ooo | XXX [ 25721 ... 25000 (..o 153
912828VB3 ... | United States Treasury NOte .............coooiiiiiiiii e [ . 11/19/2015 . | BMO Nesbitt Burns Corp (Bonds) ...............ccooovieie [ XXX [ 24426 (.............. 25,000 (... 6
912828NRY7 ... | United States Treasury Note ... . 12/01/2015 . | MLPFS Inc/Fixed Income ................oooooiiiii [ XXX oo 512,578 |............. 500,000 |................ 4,001
31419AG27 ... [FNMA POOI #AED216 ... ..o . 12/15/2015 . | Chase Securities, InC. ................ocoooi [ XXX 301,331 ... 283,814 ... 536
3138M5LNT ... [ FNMA Pool #AP2132 ... ..o . 12/14/2015 . | Nomura Securities/Fix Income ........................oco o XXX 299,988|............. 289,319 ... 450
3138EP2C7 ... | FNMA Pool #AL7070 ... . 10/30/2015 . | Tahoe Fixed Income LLC ............................o o XXX oo 393,062|............. 387,731 ... 937
0599999 Subtotal - Bonds - U.S. GOVEIMMENTS ... 11,272,471 ... 10,860,349 |.............. 23,413
Bonds - Industrial and Miscellaneous (Unaffiliated)
553794AA6 ... | MUFG Americas HIdgs COrp ............oooiiiiiii i [ . 02/06/2015 . [Pershing ..o XXX 398,572 ............. 400,000 (... 18
89236WAC2 .. | Toyota Auto Receivalbles OWner ... [ . 02/24/12015 . | Chase Securities, InC. ................oocooi [ XXX 299,955|............. 300,000 ..o
34530QAD2 ... [ Ford Credit Auto Owner Trust ... ... . 03/17/2015 . | Chase Securities, InC. ... XXX oo 164,987 (............. 165,000 ......................
31428XAZ9 ... | Fedex COorp .. ..o . 01/13/2015 . | Suntrust Robinson Humphrey, Inc. .....................oo [ XXX 250,460 |............. 250,000 ... 64
89352HANO ...| Trans Canada Pipelines ... ... A ... |. 01/12/2015 . | Deutsche Bank Securities, Inc. ..................................|....... XXX oo 299,052 |............. 300,000|.............
25152RYD9 ... | Deutsche Bank AG London DTD ..........cooiiiiiii e ... F...|. 02/19/2015 . | Barclays Capital Inc. Fixed Income .......................cooo | XXX 129175(............. 129,000 (.......ocovivi. 40
25152RYD9 ... | Deutsche Bank AG London DTD ..........coiiiiiiiii ... F...|. 02/120/2015 . | Barclays Capital Inc. Fixed Income .......................cooo |, XXX [ 85987 |.............. 86,000 (.................. 31
25152RYDY ... | Deutsche Bank AG London DTD ... ... F...|. 02/23/2015 . | Deutsche Bank Securities, Inc. ..................................|....... XXX oo 127,981 ............. 128,000 ................... 67
25152RYD9 ... | Deutsche Bank AG London DTD ..........coiiiiiiiii ... F...|. 02/123/2015 . | Deutsche Bank Securities, InC. ...................coocoo | XXX oo 6,999 |................ 7,000 4
m 172967JP7 ... | Citigroup INC ... . 04/22/2015 . | Citigroup Global Markets ........................... o XXX .o 249,535|............. 250,000 ...
- 002824BA7 ... [ ADDOtELaDS .. ... [ . 04/29/2015 . | Mesirow Financial InC ... [ XXX 250,450 ............. 250,000 ..o 956
L 031162BW9 ...[Amgen Inc Callable ... . 04/28/2015 . [Credit SUISSE ..........oovoiiii XXX 499625(............. 500,000 ..o
- 219350BA2 ... [ Corning INC ... . 05/08/2015 . | JP Morgan Securities ..................oooooiii XXX .o 499535 ............. 500,000 ...
38141EA25 ... | Goldman Sachs Group INC .............ooooiiii e L . 05/06/2015 . | FTN Financial Securities ......................cooocoeiiiiio oo XXX 295,865|............. 250,000]................ 4,479
68389XBC8 ... | Oracle COrp ..o . 05/05/2015 . | JP Morgan Securities ...................ooooiii XXX 497,715 ... 500,000 ..o
78355HJZ3 ....[ Ryder System INC ... L . 05/11/2015 . [Morgan Stanley ...............ccoooiiiiiii [ XXX 249313 ... 250,000 ...
822582BG6 ... [Shell Intl ... . 05/07/2015 . |Barclays Capital Inc ... XXX .o 498940(............. 500,000 ...
913017BZ1 ....|{ United TEChNOIOGIES ... ...\ v it [ . 04/29/2015 . | Chase Securities ...............ccocoveiiiiiiiiii [ XXX 301,125 ... 300,000 ..o 39
17275RAUG ... | CisCo SyStemS INC ........oooii i [ . 06/17/2015 . [Goldman Sachs ................coooviiiii [ XXX o 499915(............. 500,000 |........ooeoiiii
49327M2K9 ... | Key Bank NA .. . o . 05/28/2015 . [Morgan Stanley .................o.oooii XXX .o 498815(............. 500,000 ...
69353REQ7 ... |PNCBank NA ... o . 05/28/2015 . | Citigroup Global Markets ......................coco [ XXX 598,728 |............. 600,000 |.........coooiiii
98389BART ... [ Xcel Energy INC. ... . 05/27/2015 . |Chase Securities .................ccoooiiii XXX 497,935(............. 500,000 ..o
65477UAC4 ... | Nissan Auto Receivables Owner ... . 04/07/2015 . | Banc/AmericaSec ..............ocoviveiiiiiiii XXX 399,916 ............. 400,000 (..........coooiii
05522RCUO ... | Bank of America Credit Card .................coooiiiii i [ . 04/22/12015 . | Banc/AmericaSec ..............ocoiieiiiii XXX o 374955|............. 375,000 ...
88731TAWS .. [ Time Warner INC ... . 05/28/2015 . [Banc/AmericaSec ... XXX oo 224460 ............. 225000 ...
91324PCK6 ... | United Health Group ... . 07/20/2015 . | Chase Securities ................cocoveeiiiiiiiii | XXX 104,980 (............. 105,000 (............ooil
91324PCK6 ... | United Health Group ... . 07/21/2015 . | UBS Financial Services .....................coocooii [ XXX o 53,085(.............. 53,000 (... 2
91324PCK6 ... | United Health Group ... . 07/21/2015 . |Barclays Capital .................coocovii [ XXX 81,138 .............. 81,000|................ 3
91324PCKG6 ... | United Health Group ... . 07/21/2015 . | Suntrust Robinson Humphriey ................................ ... XXX .o 104,233 ............. 104,000 (...t 4
91324PCK6 ... | United Health Group ... . 07/21/2015 . [RobertBaird ... XXX o 32,068 |.............. 32,000 ... 1
427866AP3 ... | Hershey Company Callable ... . 07/30/2015 . | Clearview Correspondent Services .....................coocoo [, XXX o 157,680 (............. 150,000 | ............o.. 3,474
427866AP3 ... | Hershey Company Callable ... . 08/20/2015 . [RBC DainRauscher ................ccoocooiiiii XXX .o 252,387 |............. 250,000 ... 89
539830AX7 ... | Lockheed Martin Corp ..............cooviiiii e . 07/30/12015 . | Clearview Correspondent Services ...................coceeeei|coeninn XXX 506,125|............. 500,000|................ 4,103
89114QAMO .. .| Toronto Dominion Bank Series MTN .......... ... . 08/27/2015 . | Bony/Toronto Dominion Securities ......................cooo | XXX oo 409,594 |............. 400,000 (................ 4,988
161571HAS ... | Chase Issuance Trust Seres ..............oooveiiiiiiieiiie e [ . 07/22/12015 . | Mitsubishi UF JSec ..............oocoviii [ XXX 399,891 |............. 400,000 (...
00206RAM4 . | AT&TINC ... . 08/06/2015 . | Clearview Correspondent Services LLC .........................|....... XXX 10,984 |.............. 10,000(.................. 134
12673PACYO .. | CAINC. « o . 08/06/2015 . | Clearview Correspondent Services LLC ........................| oo XXX oo 10,909 (.............. 10,000 (.................. 105
149123BQ3 ... [ Caterpillar INC. ..........oooi i . 08/06/2015 . | Cantor Clearing Serv ...............coocoviviiiiiiii [ XXX [ 11,965).............. 10,000 ..o 123
166764AA8 ... | Chevron Corp Callable ... . 08/06/2015 . | Cantor Clearing Serv .............occoooiiiiiiiiii o XXX .o 9955|.............. 10,000 (................... 20
20030NAZ4 ... [ ComMCast COMP .. ... . 08/06/2015 . | Clearview Correspondent Services LLC .........................|....... XXX 11,360 |.............. 10,000(................... 63
24422ESS9 ... [ John Deere Capital Comp ............ooieiiii e . 08/06/2015 . |RobertBaird ................ccoooiii XXX 10,053 |.............. 10,000(................... 93
25152RYD9 ... | Deutsche Bank AG London ... . 08/06/2015 . | Clearview Correspondent Services LLC ........................| oo XXX .o 9975|.............. 10,000 (................... 93
345397WRO0 ...| Ford Motor Credit ................cooiii e . 08/06/2015 . | Clearview Correspondent Services LLC .........................|....... XXX 9,943 (.............. 10,000(................... 31
369622SM8 ... | Gerneral Electric Capital Corp ... . 08/06/2015 . | Cantor Clearing Serv ......................c.coii | XXX 11,260 |.............. 10,000 |.................
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38141EA25 ... [ Goldman Sachs Group INC ............coooiiiiiii e [ . 08/06/2015 . | Cantor Clearing Serv ...............cooooviiiiiiiiii [ XXX [ 1,752 10,000 ... 367
42809HABS3 ... [Hess Corporation ...............oocoiiiiiii i . 08/06/2015 . | Cantor Clearing Serv .............occoooiviiiiiiiii | o XXX oo 1M787(............. 10,000 (.................. 397
46625HHL7 ... |JP Morgan Chase & CO ............ccviviiiii e . 08/06/2015 . | Clearview Correspondent ServicesLLC .........................[....o. XXX [ 11,402) ... 10,000 ..o 189
59018YNG4 ... | Merrill Lynch & Co ... . 08/06/2015 . | National Financial Services Corp ...............coocoeeiiioi | oo XXX oo 11,245(.............. 10,000 .................. 202
60871RAC4 ... | Molson Coors Brewing Co .............coiviiiiiiiiii e | . 08/07/2015 . |J. P. Morgan Securities Inc. .................cocoocn [ XXX [ 10,150 ... 10,000 ... 98
61761JVLO ... [Morgan Stanley ... . 08/06/2015 . | Cantor Clearing Serv .............occoooiiiiiiiiiii | XXX [ 10,029 |.............. 10,000 ........ccoonnt 1M1
74432QBP9 ... [ Prudential Financial ............... ... . 08/06/2015 . | Cantor Clearing Serv .............occooovviiiiiiii | e XXX oo 10,932 .............. 10,000 .................. 107
867914BE2 ... | Suntrust Banks INC ... . 08/06/2015 . | Clearview Correspondent Services LLC .........................|....... XXX 10,281).............. 10,000(................... 20
87612EAPT ... [ Target COMp. ... . 08/06/2015 . |RBC Dain RauscherInc .....................coco o XXX o 10,739 ... 10,000 ... 149
89233P5F9 ....| Toyota Motor Credit Crop Series MTN ... [ . 08/06/2015 . | Clearview Correspondent Services LLC .........................| ....... XXX 10,392|.............. 10,000(.................. 138
931427AH1 ... | Walgreens Boots Alliance ..o [ . 08/06/2015 . [RBC DainRauscherInc ......................oocoi XXX .o 9,791 |.............. 10,000 (................... 88
0258M0DX4 ...| American Express Credit Corp ... . 09/09/2015 . | Citigroup Global Markets Inc. ...................cooo | XXX 499 (... 5000 (...
0258M0DX4 ...| American Express Credit Corp ..o . 09/09/2015 . | Citigroup Global Markets Inc. ..................oocoo [, XXX 2997 (. ............... 3000(..........ooi
0258M0DX4 ...| American Express Credit Corp ... . 09/09/2015 . | Citigroup Global Markets Inc. ...................coco | XXX 1,999 ... 2,000 (...
375558BF9 ....[ Gilead SCIENCES INC ...\ oo [ . 09/09/2015 . |J. P. Morgan Securities Inc. .................cocoooci [ XXX oo 1,992 2,000
375558BF9 ....[Gilead SCIENCES INC ... . 09/10/2015 . | Suntrust Robinson Humphrey Inc .....................cooo | XXX .o 2991 |................ 3000,
375558BF9 ....[ Gilead SCIENCES INC .......ovi e [ . 09/10/2015 . |Barclays Capital Inc Fixed Income ....................oooco o XXX o 2995 ... 3,000
375558BF9 ....[ Gilead SCIENCES INC .......oov e [ . 09/11/2015 . | Citigroup Global Markets Inc. ..................oocoo [ XXX 2000 2,000
565849AL0 ....|Marathon Oil COrp ..........ooviiii i L . 09/15/2015 . | UBS Financal Srvcs inc/Paine Webber ..........................|....... XXX .o 4566|................ 5000(................... 52
565849AL0 ... [ Marathon Oil COMp ..o [ . 09/17/12015 . |J. P. Morgan Securities Inc. .................oocoooin [ XXX 4576 .. ... 5000(......cccooeiinnn 55
T 89114QAMO ... Toronto-Dominion Bank .......... ... ... A...|. 08/27/2015 . | Bony/Toronto Dominion Securities InC .......................... | XXX oo 10,240(.............. 10,000 (.................. 125
w 91324PCK6 ... | United Health Group, INC. ... [ . 08/06/2015 . | Cantor Clearing Serv ...............cocoeiviiiiiieii [ XXX oo 10,020(.............. 10,000(..................... 7
N 191216BRO ... [Coca Cola ... . 10/23/2015 . | Wells Fargo Securities LLC ...................oocooo [ XXX o 7997 ... 8,000|..........coii
713448DB1 ... [ Pepsico, INC. ..o . 10/09/2015 . | MLPFS Inc/Fixed Income ................cooooiiiiii [ XXX o 3992 ... 4000,
7T13448DB1 ... | Pepsico, INC. .. ... . 10/09/2015 . | MLPFS Inc/Fixed Income ................ocooooiiiiiii | XXX 2997 (. ............... 3000(..........oooi
713448DB1 ... [ Pepsico, INC. ..o . 10/09/2015 . | MLPFS Inc/Fixed Income .................oooooiiiii [ XXX o 1,998 ... 2,000
T13448DB1 ... | Pepsico, INC. ... . 10/09/2015 . | MLPFS Inc/Fixed Income ................ococoieiiiii | XXX 999 ... 1,000
046353AH1T ... [Astrazeneca PLC .. ... .. ... oo Foo [0 11/10/2015 . [Morgan Stanley ... XXX oo 10,000 (.............. 10,000 (......................
12572QAG0 ...| CME Group, INC. ..o . 11/02/2015 . | Clearview Correspondent Services LLC ........................| oo XXX .o 9938|.............. 10,000 (................... 42
291011BFO ....[Emerson Electric Co. ............coiiii e . 11/10/2015 . | Clearview Correspondent Services LLC .........................|....... XXX 9,935(.............. 10,000(.................. 128
458140AJ9 ... | Intel COrp. ..o . 11/02/2015 . | Citigroup Global Markets Inc. ......................coo [ XXX o 10,470 .............. 10,000 ... 31
T13448DB1 ... | PepSICOINC ... oo . 10/09/2015 . | MLPFS Inc/Fixed Income ................ocoooiiiiiii | XXX 105,776 |............. 106,000 ..................... 3
713448DB1 ... [PepsicoINC ..o . 10/09/2015 . | MLPFS Inc/Fixed Income .................oooooiiiii [ XXX .o 105,906 | ............. 106,000 | ...........ooooinin
T13448DB1 ... | PepSICOINC ... . 10/09/2015 . | MLPFS Inc/Fixed Income ................ocoocoieiiiiii | XXX 104,915(............. 105,000 ... 3
T13448DB1 ... | PepSICOINC ... ..o . 10/09/2015 . | MLPFS Inc/Fixed Income ................ocoooiiiiiii | XXX 32973 ... 33,000, 1
046353AH1 ... [Astrazeneca PLC ... . ... . 11/10/2015 . [Morgan Stanley .................o.ooooiii XXX .o 392,000(............. 392,000 ...
046353AH1 ... [Astrazeneca PLC ... .. ... L . 11/10/2015 . | Credit Suisse First Boston LLC ..................ocooooi [, XXX oo 8015|................ 8,000|.......cooiii
12572QAG0 ...| CME Group, INC. ..o . 11/02/2015 . | Clearview Correspondent Services LLC ........................| oo XXX oo 298,149 |............. 300,000|................ 1,250
291011BFO ....[Emerson Electric Co. ... . 11/10/2015 . | Clearview Correspondent Services LLC .........................| ....... XXX 397,384 |............. 400,000 (................ 5,104
565849AL0 ....| Marathon Oil Corp. ............oooiiiiiiiiii i [ . 11/02/2015 . | Barclays Capital Inc. Fixed Income .......................ocoo | XXX oo [ 361,079 ............. 400,000 ................ 6,203
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... | 12,429,975|......... 12,398,000 |.............. 33,894
8399997 Subtotal - Bonds - Part 3 ... . ... 23,702,146 ......... 23,258,349 |.............. 57,307
8399998 Summary item from Part 5 for BONAS ... 299,337 |............. 300,000(.................. 135
8399999 SUDLOLAl = BONAS . ... ... e 24,001,483 ......... 23,558,349|.............. 57,442
8999998 Summary Item from Part 5 for Preferred STOCKS ... | | XXX o[
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
88579Y101 ... | BM GO .o - 1211412015 . [ CONVENGEX ... oo 110.000|.............. 16,225|....... XXX
88579Y101 ....[ BMCOMPANY ...\ [ . 12/14/12015 . | JP Morgan Securities .................cooiviiiiiii 310.000(.............. 50,341 (....... XXX [
00287Y109 ....[ ABBVIE INC ... L - 12/1412015 . [ CONVETGEX ...\ vvi e L 540.000(.............. 30,800(....... XXX [
G1151C101 ... [ Accenture PIC ..o - 1211412015 . [ CONVENGEX ... 660.000.............. 64,880(....... XXX
HO023R105 ... | ACELimited ..ot - 11/09/2015 . [ CONVETGEX ...\t [ 780.000.............. 87,538 |....... XXX [
HO0023R105 ... | ACE Limited ... - 12/14/2015 . [ CONVEIgEX ... 20.000................ 2,082]....... XXX o
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02079K305 ....| Alphabet Inc CA-CL A .. ... i [ . 10/05/2015 . [ CONVETGEX ...\ vviiiee e L 121.000(.............. 80,454 (....... XXX [
02079K107 ....| Alphabet INCCA-CLC ..o - 1211412015 . | CONVEIGEX ...t [ 71.000(.............. 41130]....... XXX o
022098103 ....| Altria Group INC ..o [ . 12/14/12015 . | JP Morgan Securities .................cooiviiiiii 1,805.000 (.............. 92,547 |....... XXX [
025537101 .... | American Electric Power InC ........ ... - A2117/2015 . | CONVEIGEX ... 920.000|.............. 52,8741....... XXX oo
025816109 ... | American EXpress Co ..........cooviiiiiiiii i - 12/1412015 . [ CONVETGEX ...\ | 90.000.........o.vn 6,89 ....... XXX [
026874784 ....| American International Group InC. ... [ - 1211412015 . | CONVEIGEX ... 120.000|................ 7,009(....... XXX [
030420103 .... | American Water Works COINC .............ooo i - A2117/2015 . | CONVEIGEX ... 900.000|.............. 53,659 (....... XXX oo
037833100 ....| APPIEINC ...\t - 12/1412015 . [ CONVETGEX ...\ vvi e L 500.000|.............. 61,658(....... XXX
00206R102 ....| AT&TINC ..o - 11/09/2015 . | CONVEIGEX ..o [, 550.000.............. 18,074 |....... XXX
00206R102 ....| AT&TINC ..ot . 11/09/2015 . |MKM Partners LLC ..............occoooii [ 210.000(............... 7,185(....... XXX o
052769106 ....| AUtO DESK ..o - 1211412015 . | CONVEIGEX ...t [, 250.000.............. 12,221|....... XXX o
054937107 ....| BB&T COMP ...ovviiiiie e . 12/14/2015 . | Citigroup Global Mkts ...............coocooiiii [, 430.000(.............. 16,139|....... XXX o
09247X101 ... Blackrock INC ...........cooii i [ - 12/1412015 . [ CONVETGEX ...\ v | 30.000 (... 9,455(....... XXX [
110122108 ... | Bristol Myers SQuibb Co ...........ocovoiiii i - 12114/2015 . | CONVEIGEX ...t [ 1,410.000(.............. 88,816 |....... XXX o
151020104 ... | Celgene Corp ......coviiiii e - 11/09/2015 . [ CONVETGEX ...\t [ 190.000(.............. 22509 ....... XXX [
17275R102 ....| Cisco Systems INC ... - 121412015 . | CONVEIGEX ... 270.000 ... TATT|....... XXX [
172967424 ... | CItigroup INC ... - 12/1412015 . [ CONVETGEX ...\ L 270.000(.............. 13,973]....... XXX [
177376100 ... | Citrix System INC ... [ - 12/1412015 . [ CONVETGEX ...\ L 240.000(.............. 16,0991....... XXX [
192446102 ....| Cognizant Technology Solutions ..................coooii - 1211412015 . | CONVEIGEX ... 90.000|.........oene 55%....... XXX [
203668108 ....| Community Health Sys ... - 12/1412015 . [ CONVENGEX ..ot L 1,860.000(.............. 91,424 |....... XXX [
m 126650100 ....| CVS/Caremark COM ... .....ooumiiiiiiiei e e - 11/09/2015 . | CONVEIGEX ..o [, 200.000(.............. 19,952|....... XXX
w 260543103 ....| Dow Chemical Co ... . 121472015 . | Citation Group ...........cooovveiiiieieeeeeeee [ 1,000.000(.............. 51,164 |....... XXX oo
w 278865100 ... Ecolab INC ........ooooi i L - 1211412015 . | CONVEIGEX ... [, 150.000|.............. 16,391|....... XXX o
293792107 ....| Enterprise Prods Partners LP ... . 12/14/2015 . [MKM Partners LLC ....................o 640.000|.............. 20,353]....... XXX oo
30231G102 ... | Exxon Mobil COrp ..o [ - 12/1412015 . [ CONVETGEX ...\ vt L 310.000.............. 24375|....... XXX [
30231G102 ... | Exxon Mobil COMp ... ovviiii e . 12/14/2015 . | JP Morgan Securities ................ccooeiieiiiiiie 530.000.............. 44,803]....... XXX o
30303M102 ... | Facebook INC ... ..o - 12/1412015 . [ CONVENGEX ...\ L 540.000(.............. 43,089]....... XXX [
31428X106 ....| FEAEX COP ...ov i - 1211412015 . | CONVEIGEX ... [, 160.000|.............. 24311 ... XXX o
344849104 ....| FootLocker INC ............ooiiiii i - 1211412015 . | CONVEIGEX ...t [ 50.000|................ 3,509(....... XXX o
345370860 ... | Ford Motor COmMPany ............coooiuiiiiiieie e [ - 12/1412015 . [ CONVETGEX ...\ L 820.000(.............. 12,152]....... XXX [
345370860 ....| Ford Motor Company ..............cooiiiiiiiiiiie e [ . 12/14/2015 . | Keefe Bruyette and Woods .................ooooii | 550.000|................ 8157 (....... XXX [
369604103 .... | General Electric Co ..ot L - 11/09/2015 . [ CONVENGEX ...\t L 1,550.000 | .............. 45,060(....... XXX [
369604103 ....[ General Electric Co ... ... - 1110972015 . | CONVEIGEX ... 220.000|................ 5567 ....... XXX oo
375558103 ....| Gilead SCIENCES INC ... ..o - 12/1412015 . [ CONVETGEX ...\t | 40.000(................ 3,989(....... XXX [
38259P508 ....| Google INCCL A ... L - 12/1412015 . [ CONVETGEX ...\ L (31.000) | ............. (17,196) | ....... XXX [
38259P706 ....| Google INCCL C-W/l . ... - 1211412015 . | CONVEIGEX ... [, (20.890)|............. (11,076) | ....... XXX o
404141109 ....| HCPINC ...ov oo - 12/1412015 . [ CONVETGEX ...\t | 60.000(................ 28%....... XXX [
427866108 ....| Hershey Company ..o - 1110972015 . | CONVEIGEX ... 370.000|.............. 34,445|....... XXX [
436106108 ... | Hollyfrontier Corp ............oviiiiiie e | - 12/1412015 . [ CONVENGEX ..ot L 2,170.000|.............. 91,661(....... XXX [
438516106 ....| Honeywell International InC ... - 121412015 . | CONVEIGEX ...\ 110.000|.............. 11,094 ... XXX [
438516106 ... | Honeywell IntHINC ...........ooooiiii i [ . 12114/2015 . | Citation Group ............ooovviiiiiiiee e [ 885.000.............. 87,674|....... XXX o
446150104 ....| Huntington Bancshares InC ... . 12/14/12015 . | Stifel Nicolaus & CO .............coooiiiii [ 1,470.000 (.............. 15,5021 ....... XXX [
458140100 ... [ Intel COMP ..o L - 1211412015 . | CONVEIGEX ... [, 900.000.............. 27,054]....... XXX o
461202103 ....| Intuit INC ... - 12/1412015 . [ CONVETGEX ..o L 640.000.............. 56,294 |....... XXX [
G491BT108 ... | InvescoLtd ........o.oooii i - 11/09/2015 . | CONVEIGEX ..o [, 760.000.............. 25930]....... XXX o
46625H100 ....| JPMorgan Chase & CO ...........oovviiiiiiiii i L - 1211412015 . | CONVEIGEX ...t [, 150.000 | ................ 9,530....... XXX
478160104 ....| Johnson & JORNSON ............oooiiiii i . 12/14/12015 . |Barclays Capital ...............occoiiiii 260.000(.............. 26,833]....... XXX [
501797104 ... LBrands ..........cooooiiiiiiiii e - 1211412015 . | CONVEIGEX ... [, 390.000(.............. 37,650(....... XXX
501797104 ... [ LBrands INC ..ot . 12/14/12015 . |Barclays Capital ...............occoiiiii 530.000.............. 50,166 |....... XXX [
N53745100 ....| Lyondellbasell Industries ................ccoooiiiiiii e - 1211412015 . | CONVEIGEX ...t [, 210.000.............. 17,585|....... XXX
580135101 ... [ McDOoNalds COrP ... ..uoiei i [ - 10/28/2015 . [ CONVETGEX ...\t L 320.000(.............. 37,085(....... XXX [
580135101 ... [ McDonald's COMP .........ovmiii e - 12/1412015 . [ CONVETGEX ...\ L 380.000(.............. 42,7101 ....... XXX [
58155Q103 ... | MEKESSON COMP ... - 1110972015 . | CONVEIGEX ... 130.000(.............. 25,085(....... XXX [
582839106 ....| Mead Johnson Nutrition Company ....................cooooiiiiiiiii [ . 12/1412015 . [ CONVEIGEX ...\ [ 170.000(.............. 13,743]....... XXX o[
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G5960L103 ... | Medtronic PIC ..o - 12/1412015 . [ CONVENGEX ...\t L 1,040.000(.............. 79,383 (....... XXX [
58933Y105 ....] Merck & Co .. ..o - 1211412015 . | CONVEIGEX ... [, 230.000.............. 12,833|....... XXX o
58933Y105 ....| Merck & CoINC ... ..o - 12/1412015 . [ CONVETGEX ...\t | 70.000 (... 4075|....... XXX [
595017104 ....| Microchip Technology ..o [ - 121412015 . | CONVEIGEX ... 950.000|.............. 41,907 |....... XXX [
609207105 ....| Mondelez International .................cooiiiiii e - 12/1412015 . [ CONVETGEX ...\ L 960.000.............. 40,8511 ....... XXX [
N59465109 ....| Mylan NV ... - 12114/2015 . |Exchange ...........coooiiiiiiiiii e [ 723.000(.............. 44,721 ... XXX o
65339F101 ....| NextEraEnergy InC ..........oooiiiii e L - 1211412015 . | CONVEIGEX ...t [, 180.000|.............. 17,653 |....... XXX o
654106103 ... NikeInCCL B ..o 1212412015 . | CONVEIGEX .. .o [ 1,500.000|.............. 86,206 |....... XXX
655664100 ... [ Nordstrom INC ..o [ - 11/09/2015 . | CONVEIGEX ..o [, 320.000(.............. 22,746|....... XXX
68389X105 ....| Oracle COrp .. ...t - 12/1412015 . [ CONVENGEX ...\t L 1,660.000 (.............. 63,7401 ....... XXX [
704326107 ....| Paychex InC ...........oooiiiiiiii i - 12002/2015 . | CONVEIGEX ... [ 1,160.000 | .............. 62,684....... XXX o
713448108 ....| PepSICOINC ..o - 1211412015 . | CONVEIGEX ...t [ 90.000..........o. 8,447 |....... XXX o
717081103 ... | PAZerInC ..o L - 11/09/2015 . [ CONVENGEX ..ot L 2,620.000|.............. 93,868 ....... XXX [
717081103 ... | PAizerInC ..o - 1211412015 . | CONVEIGEX ... [, 270.000(............... 9,284 ....... XXX o
718546104 ... [ PhIllips B6 ..... ..o [ - 12/1412015 . [ CONVETGEX ..o L 110.000 | ................ 8,792|....... XXX [
723484101 ....| Pinnacle West Capital Corp ............coooiiiiiii i [ - 1211412015 . | CONVEIGEX ...\ 60.000(................ 4333]....... XXX [
74251V102 ....| Principal Financial Group .................ccocoiiiiiii L . 12/14/2015 . | Credit Suisse First Boston .........................ocoo o 320.000|.............. 15,596 |....... XXX
742718109 ....| Procter & Gamble Co ...........oooiiiiii i [ - 12/1412015 . [ CONVETGEX ..o L 140.000(.............. 11,5021 ....... XXX [
744320102 ....| Prudential Financial InC ................... - 1211412015 . | CONVEIGEX ... 80.000|................ 6,435|....... XXX oo
747525103 ... | QUalCOMMINC .. ..o - 11/09/2015 . [ CONVETGEX ... L 600.000.............. 34,725(....... XXX [
758766109 ....| Regal Entmt Group CLA ... - 12114/2015 . | CONVEIGEX ... [ 4,960.000(............. 100,373 ....... XXX
761713106 .... | Reynolds American INC .............ooooiiiiiiiie e [ - 12/1412015 . [ CONVETGEX ...\t | 20.000(............. 1,400(....... XXX [
806857108 ....| Schlumberger Ltd ..............ooooiii 1211412015 . |ISIGroup In oo 640.000.............. 49,7491 ....... XXX o
806857108 ....| Schlumberger Ltd ..............ooooiii - 1211412015 . | CONVEIGEX ... [, 920.000.............. 75,897 ....... XXX
842587107 ....[ SOUtherN CO ..ot - 12/1412015 . [ CONVETGEX ...\t L 1,720.000 | .............. 76,557 |....... XXX [
855244109 ....| Starbucks COMP ... ...t - 1211412015 . | CONVEIGEX ..ot [, 911.000|................ 45241 ... XXX o
863667101 ... [ Stryker COM ... . i L - 12/1412015 . [ CONVETGEX ...\t | 50.000(................ 4997 |....... XXX [
867914103 ....| SuntrustBank ... - 1211412015 . | CONVEIGEX ... [ 2,180.000|.............. 89,842 ....... XXX o
882508104 ....| Texas Instruments INC ... .. ... . 12/02/2015 . | Citation Group ..........cooovieiii [ 1,410.000|.............. 81,195(....... XXX oo
883556102 ....| Thermo Fisher Scientific INC ... [ - 12/1412015 . [ CONVETGEX ...\t | 70.000 (... 8,677|....... XXX [
89151E109 ... Total S A ..o . 12/14/2015 . | Cltation Group/Equity & Munis ................ccoooiiiii | 1,990.000|.............. 95,248 |....... XXX
89417E109 ....| Travelers CoS INC ... . ..ot [ - 12/1412015 . [ CONVETGEX ...\t L 360.000.............. 37,898(....... XXX [
907818108 ....| Union Pac COMp ........ovuiiiiii e - 11/09/2015 . | CONVEIGEX ... [, 440.000(.............. 41,623]....... XXX o
913017109 .... | United Technologies Corp .............cooviiiieiiiiie e [ - 12/1412015 . [ CONVETGEX ...\ L 270.000(.............. 26,2911 ....... XXX [
91913Y100 ....| Valero Energy COorp ..........oovuiimiiie e [ . 12/14/12015 . | Citigroup Global Mkts .................ocoo [ 940.000.............. 57,049(....... XXX [
92276F100 ....| VentasInC ... . 12/14/2015 . | Morgan Stanleyand ConC ... o 120.000|................ 6,668(....... XXX [
92343V104 ....| Verizon ComMUNICAtONS ... ... ..ottt [ - 12/1412015 . [ CONVETGEX ...\ v L 270.000.............. 12,561 ... XXX [
92343V104 ....| Verizon Communications INC ........... ... . 12/14/2015 . | Keefe Bruyette and Woods .................ooooii | 510.000|.............. 25,3501 ....... XXX oo
92532F100 ....| Vertex Pharmaceuticals INC ... [ - 11/09/2015 . [ CONVETGEX ... L 390.000(.............. 49,698 |....... XXX [
931142103 ....| Walmart Stores INC ...........oooviiii - 1211412015 . | CONVEIGEX ... [, 640.000.............. 38,039(....... XXX o
254687106 ... | WaltDISNey CO ........oovviiei e - 1211412015 . | CONVEIGEX ... [, 160.000|.............. 16,536 |....... XXX o
94106L109 ... | Waste Management INC ...............oooiiiiiiii i [ - 12/1412015 . [ CONVETGEX ...\t L 160.000 | ................ 8,110(....... XXX [
949746101 ....| Wells Fargo & Co ... . 12/14/2015 . | Deutsche Morg Grenfell ..................cooooiii [, 390.000(.............. 20,662]....... XXX o
949746101 ....| Wells Fargo & ComPpany .............ccooviuiiiiiiiiee e [ - 12/1412015 . [ CONVETGEX ..o L 550.000.............. 31,594 (... XXX [
98310W108 ... | Wyndham Worldwide COrp ..............coooiiiiiiii e 1211412015 . | CONVEIGEX ... [, 110.000 | ................ 8,617|....... XXX o
98389B100 ....| Xcel Energy InC ... . 12/14/2015 . | Janney Montgomery Scott .......................... o 1,480.000(.............. 50,032]....... XXX o
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .......... ... 3,550,146 | ....... XXX oo
9799997 SUDBOtal - COMMON SH0CKS = Part 3 .. . ittt et e et ettt et et e e [ 3,550,146 ....... XXX o [
9799998 Summary ltem from Part 5 for COMMON SEOCKS ....... ... e e | XXX o[
9799999 Subtotal - COMMON STOCKS ... 3,550,146 |....... XXX o
9899999 Subtotal - Preferred and CommON STOCKS .......... ... 3,550,146 |....... XXX o
e e O T PPN FrpveTYYS 27,551,629 ....... XXX o [ 57,442
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Bonds - U.S. Governments
912828MHO | USA Treasury Notes ................cocovvvinns ... [01/31/2015| Matured s XXX...|.....500,000]...... 500,000 (...... 501,191 |...... 500,859 | ..o [ (8B0) [ e (8B0) [ 500,000 01/31/2015
912828SK7 | USA Treasury Note ..... ...|... |03/15/2015 Matured .. ... XXX...[.....100000]...... 100,000 |....... 99,957|...... 100,000 [ ..o | B B 100,000 03/15/2015
31402Q3J8 | FNMA POOL #735301 .. ... |03/25/2015| Called ...... Lo XXX 23803 [ e e 23,603 03/01/2020
31371LBA6 | FNMA POOL #254833 .. ... |03/25/2015| Called ...... o XXX L8076 e e 60,376 08/01/2018
3128MBM79| FNMA POOL #G12882 ... ... |03/25/2015| Called ...... Lo XXX 8044 e e 13,044 11/01/2019
3138A4Y58 | FNMA POOL #AH3431 ... |03/25/2015( Called ................... s XXX 39915 L 39,915 ... 39915 ... 39915 .o e e e 39,915 01/01/2026
31294KTD7 | FNMA POOL #E01448 ... |03/25/2015( Called ................... o XXX |......18260(....... 18260....... 18,260]....... 18,260 | ..o [ [ e e 18,260 09/01/2018
3128MCYM1| FNMA POOL #G14116 ... ... |03/25/2015| Called ...... o XXX 36180 [ e e 36,180 04/02/2026
3128PTJX4 | FNMA POOL #J13878 ..... ... |03/25/2015| Called ...... Lo XXX L2795 e 23,795 01/01/2026
3138E2JY2 | FNMA POOL #AJ9278 . ... ... |03/25/2015| Called ...... Lo XXX L MBBT | e e 11,687 12/01/2041
3138MBMB9| FNMA POOL #AP7553 ... ... |03/25/2015| Called ...... Lo XXX L7393 e 17,393 09/01/2042
3128MJSS0 | FNMA POOL #G08528 ... ... |03/25/2015| Called ...... o XXX L B23T | e 8,237 04/01/2043
3128MJT26 | FNMA POOL #G08568 ... ... |03/25/2015| Called ...... Lo XXX 25435 e 25,435 01/01/2044
3138A2GR4 | FNMA POOL #AH1107 ... ... |03/25/2015| Called ...... Lo XXX 20939 [ e e 20,939 12/01/2040
31410LHW5 | FNMA POOL #890445 ... ... |03/25/2015| Called ...... Lo XXX LABTRT e e e 15,727 07/01/2042
3138X3EJ7 | FNMA POOL #AU3736 . ... ... |03/25/2015| Called ...... o XXX L9829 e 9,829 08/01/2043
31416WL91 | FNMA POOL # AB1251 ... ... |03/25/2015| Called ...... Lo XXX L9883 e 9,553 07/01/2040
31402RP29 | FNMA POOL #735841 ... ... |03/25/2015| Called ...... Lo XXX LAAABT | e 14,457 11/01/2019
31416BTH1 | FNMA POOL # 995252 ... ... |03/25/2015| Called ...... Lo XXX 806 | L [ e e 1,806 12/01/2023
31417TNKO | FNMA POOL # AC6693 ... ... |03/25/2015| Called ...... o XXX 8503 e 6,503 01/01/2040
31417Y2Y2 | FNMA POOL # MA790 ... ... |03/25/2015| Called ...... Lo XXX CTEB | e 11,758 06/01/2041
31416XBP4 | FNMA POOL # AB1845 ... ... |03/25/2015| Called ...... Lo XXX 10,276 | oo [ [ e e 10,276 11/01/2040
31417YQQ3 | FNMA POOL # MA0462 ... ... |03/25/2015| Called ...... Lo XXX THA | e e e 7,541 07/01/2025
31418VUT7 | FNMA POOL # AD7793 ... ... |03/25/2015| Called ...... o XXX L9346 e 9,346 07/01/2040
31419FFW1 | FNMA POOL # AE4680 ... |03/25/2015| Called s XXX 3093 L3093 3,093 L 3003 .o | e e e 3,093 11/01/2040
3138E1K48 | FNMA POOL # AJ8414 ... |03/25/2015| Called s XXX o]0 20934 ... 20934 ... 20,934 ... 20934 [ e e e 20,934 02/01/2042
3138E2GH2 | FNMA POOL # AJ9199 . ... |03/25/2015| Called Lo XXX 8597 | | e e e 6,597 01/01/2042
3129387E7 | FNMA POOL #90893 ..... ... |03/25/2015| Called o XXX 10,883 | ..o [ [ e e 10,883 01/01/2040
31416BTW8 | FNMA POOL # 995265 ... ... |03/25/2015| Called Lo XXX L A2T e e 2421 01/01/2024
31416XBP4 | FNMA POOL # AB1845 ... |03/25/2015| Called Lo XXX 3953 . i | e e e 3,953 11/01/2040
31416YLG1 | FNMA POOL # AB3026 ... ... |03/25/2015| Called Lo XXX TOTT | | e e e 7977 05/01/2041
31417Y2Y2 | FNMA POOL # MA790 ... ... |03/25/2015| Called o XXX 758 | [ [ e e 11,758 06/01/2041
31416WL91 | FNMA POOL # AB1251 ... ... |03/25/2015| Called Lo XXX L BTET | e e 8,757 07/01/2040
31417TNKO | FNMA POOL # AC6693 ... ... |03/25/2015| Called Lo XXX 13,005 | oo [ [ e e 13,005 01/01/2040
31418QPK3 | FNMA POOL # AD3125 ... ... |03/25/2015| Called Lo XXX 6,624 | ... e e e 6,624 05/01/2040
3138E1K48 | FNMA POOL # AJ8414 ... ... |03/25/2015| Called o XXX 20546 ... e e e 20,546 02/01/2042
3138E2GH2 | FNMA POOL # AJ9199 ... ... |03/25/2015| Called Lo XXX L B108 L e e 6,108 01/01/2042
912828WB2 | USA Treasury Notes ... ....|... |06/02/2015| Goldman, Sachs & Co. .. [... XXX ... [..... 100,066 ...... 100,000 |...... 100,109]...... 100,098 [ ..o | B2 [ e B2 [ 100,047 10/31/2015
912828A26 | USA Treasury Notes ..............cooovvenien. ... |06/08/2015| Banc/America Sec. LLC.
Montgomery ............. s XXX |.....500352(...... 500,000 |...... 500,293 |...... 500271 ..o [ (129 (129 500,142 11/30/2015
912828WB2 | USA Treasury Notes ................ocoovvnnns ... |06/09/2015| Griffin Kubik Stephens
Lo XXX , ,000...... 400438 ]...... 400,393 | ... [ (208) | e (20B) | 400,187 10/31/2015
31402Q3J8 | FNMA POOL #735301 ... |06/25/2015 XXX 17,168 ....... 17,168 |....... 17468 | oo 7168 | e L e e 17,168 | ... 03/01/2020
31371LBA6 | FNMA POOL #254833 ... |06/25/2015 XXX 56,555 | ....... 56,555 |....... 56,555 | ....... 56,555 [ ... | [ e 56,555 08/01/2018
3128MBM79| FNMA POOL #G12882 ... |06/25/2015 XXX 13,868 ....... 13,868 |....... 13,868 ....... 13,868 | ..o [ [ e e 13,868 11/01/2019
3138A4Y58 | FNMA POOL #AH3431 ... ... |06/25/2015 XXX 41813]....... 41813]....... 41,813 A3 e e 41,813 01/01/2026
31294KTD7 | FNMA POOL #E01448 ... ... |06/25/2015 XXX 20,254 | ....... 20,254 |....... 20,254 20254 e e 20,254 09/01/2018
3128MCYM1| FNMA POOL #G14116 ... ... |06/25/2015 XXX 36,391 ....... 36,391 1....... 36,391 L3639 | e e 36,391 04/02/2026
3128PTJX4 | FNMA POOL #J13878 ... |06/25/2015 XXX 29,086 (....... 29,086 |....... 29,086 029,086 L [ e e e 29,086 01/01/2026
3138E2JY2 | FNMA POOL #AJ9278 ... ... |06/25/2015 XXX 20,035(....... 20,035]....... 20,035 020035 [ e e 20,035 12/01/2041
3138MBMB9| FNMA POOL #AP7553 ... ... |06/25/2015 XXX 23733 ....... 237331 ....... 23,733 L2733 e e 23,733 09/01/2042
3128MJSS0 | FNMA POOL #G08528 ... ... |06/25/2015 XXX 11,446 ....... 11,446 (....... 11,446 CMAE | e e 11,446 04/01/2043
3128MJT26 | FNMA POOL #G08568 .. .. ... |06/25/2015 XXX 259001 ....... 259001....... 25,900 025900 [ e e 25,900 01/01/2044
3138A2GR4 | FNMA POOL #AH1107 ... ... |06/25/2015 XXX 33,104 |....... 33,104 1....... 33,104 L3304 e e 33,104 12/01/2040
31410LHW5 | FNMA POOL #890445 . ... ... |06/25/2015 XXX 19324 |....... 19324 (....... 19,324 19324 [ e e 19,324 07/01/2042
3138X3EJ7 | FNMA POOL #AU3736 . |06/25/2015 XXX 11,205]....... 11,205 (....... 11,205]....... 11,205 | [ 11,205 08/01/2043
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3128MITQ5 | FHLMC POOL #G07459 ...............ceenee. .. |06/25/2015| Called Lo XXX 08/01/2043
3138EHTN2 | FNMA POOL #AL1456 ... ... |06/25/2015| Called o XXX 01/01/2042
31416WL91 | FNMA POOL # AB1251 ...... ... |06/25/2015| Called Lo XXX 07/01/2040
31402RP29 | FNMA POOL #735841 ... ... |06/25/2015| Called Lo XXX 11/01/2019
31416BTH1 | FNMA POOL # 995252 ... ... |06/25/2015| Called Lo XXX 12/01/2023
31417TNKO | FNMA POOL # AC6693 ... ... |06/25/2015| Called o XXX 01/01/2040
31416XBP4 | FNMA POOL # AB1845 ... ... |06/25/2015| Called Lo XXX 11/01/2040
31417YQQ3 | FNMA POOL # MA0462 ... ... |06/25/2015| Called Lo XXX 07/01/2025
31418VUT7 | FNMAPOOL#AD7793 ..o, .. |06/25/2015| Called Lo XXX 07/01/2040
31419FFW1 | FNMA POOL # AE4680 ... |06/25/2015( Called ................... c XXX AT 3T BT BT e [ BT e 11/01/2040
3138E1K48 | FNMA POOL # AJ8414 ... ... |06/25/2015| Called ...... Lo XXX 02/01/2042
3138E2GH2 | FNMA POOL #AJ9199 ... ... |06/25/2015| Called ...... Lo XXX 01/01/2042
3129387E7 | FNMA POOL # A90893 .... ... |06/25/2015| Called ...... Lo XXX 01/01/2040
31416BTW8 | FNMA POOL # 995265 ... ... |06/25/2015| Called ...... Lo XXX 01/01/2024
31416XBP4 | FNMA POOL # AB1845 ... |06/25/2015| Called ...... Lo XXX 11/01/2040
31416YLG1 | FNMA POOL # AB3026 ... |06/25/2015| Called ...... Lo XXX 05/01/2041
31417Y2Y2 | FNMA POOL # MA0790 ... |06/25/2015| Called ...... Lo XXX 06/01/2041
31416WL91 | FNMA POOL # AB1251 ... ... |06/25/2015| Called ...... Lo XXX 07/01/2040
31417TNKO | FNMA POOL # AC6693 ... ... |06/25/2015| Called ...... Lo XXX 01/01/2040
31418QPK3 | FNMA POOL # AD3125 ... ... |06/25/2015| Called ...... Lo XXX 05/01/2040
3138E1K48 | FNMA POOL #AJ8414 ... ... |06/25/2015| Called ...... Lo XXX 02/01/2042
3138E2GH2 | FNMA POOL # AJ9199 ... ... |06/25/2015| Called ...... Lo XXX 01/01/2042
31417Y2Y2 | FNMA POOL # MAO790 ... ... |06/25/2015| Called ...... s XXX 15948 | L 15948 L 15948 | 15948 [ [ [ 1898 e 06/01/2041
912828NP1 | USA Treasury Notes ......... ... |07/31/2015| Matured .. Lo XXX . 22,750 | 07/31/2015
912828EE6 | USA Treasury Notes ... ... |08/15/2015| Matured .. Lo XXX . 21,250 | 08/15/2015
31402Q3J8 | FNMA POOL #735301 .. ... |09/25/2015| Called ...... Lo XXX 03/01/2020
31371LBA6 | FNMA POOL #254833 .. ... |09/25/2015| Called ...... Lo XXX 08/01/2018
3128MBM79| FNMA POOL #G12882 ... ... |09/25/2015| Called ...... Lo XXX 11/01/2019
3138A4Y58 | FNMA POOL #AH3431 ... ... |09/25/2015| Called ...... Lo XXX 01/01/2026
31294KTD7 | FNMA POOL #E01448 .... ... |09/25/2015| Called ...... o XXX 09/01/2018
3128MCYM1| FNMA POOL #G14116 ... ... |09/25/2015| Called ...... Lo XXX 04/02/2026
3128PTJX4 | FNMA POOL #J13878 ..... ... |09/25/2015| Called ...... Lo XXX 01/01/2026
3138E2JY2 | FNMA POOL #AJ9278 ... ... |09/25/2015| Called ...... Lo XXX 12/01/2041
3138MBMB9| FNMA POOL #AP7553 ... ... |09/25/2015| Called ...... o XXX 09/01/2042
3128MJSS0 | FNMA POOL #G08528 ... ... |09/25/2015| Called ...... Lo XXX 04/01/2043
3128MJT26 | FNMA POOL #G08568 . ... ... |09/25/2015| Called ...... Lo XXX 01/01/2044
3138A2GR4 | FNMA POOL #AH1107 ... ... |09/25/2015| Called ...... Lo XXX 12/01/2040
31410LHWS5 | FNMA POOL #890445 ... ... |09/25/2015| Called ...... o XXX 07/01/2042
3138X3EJ7 | FNMA POOL #AU3736 . ... ... |09/25/2015| Called ...... Lo XXX 08/01/2043
3128M9TQ5 | FHLMC POOL #G07459 ... ... |09/25/2015| Called ...... Lo XXX 08/01/2043
3138EHTN2 | FNMA POOL #AL1456 ...............cooveennn .. |09/25/2015| Called ................... Lo XXX 01/01/2042
3128MAFA2 | FHLMC POOL #G07961 ... |09/25/2015| Called o XXX 03/01/2045
3138YAGT6 | FNMA POOL #AX8309 ... ... |09/25/2015| Called o XXX 11/01/2029
3128MJTL4 | FHLMC POOL #G08554 ... ... |09/25/2015| Called Lo XXX 10/01/2043
31416WL91 | FNMA POOL # AB1251 ... ... |09/25/2015| Called Lo XXX 07/01/2040
31402RP29 | FNMA POOL #735841 ... ... |09/25/2015| Called Lo XXX 11/01/2019
31416BTH1 | FNMA POOL # 995252 ... ... |09/25/2015| Called o XXX 12/01/2023
31417TNKO | FNMA POOL # AC6693 ... ... |09/25/2015| Called Lo XXX 01/01/2040
31417Y2Y2 | FNMA POOL # MA0790 ... ... |09/25/2015| Called Lo XXX 06/01/2041
31416XBP4 | FNMA POOL # AB1845 ... ... |09/25/2015| Called Lo XXX 11/01/2040
31417YQQ3 | FNMA POOL # MA0462 ... ... |09/25/2015| Called o XXX 07/01/2025
31418VUT7 | FNMA POOL # AD7793 ... ... |09/25/2015| Called Lo XXX 07/01/2040
31419FFW1 | FNMA POOL # AE4680 ... ... |09/25/2015| Called Lo XXX 11/01/2040
3138E1K48 | FNMA POOL #AJ8414 ... ... |09/25/2015| Called Lo XXX 02/01/2042
3138E2GH2 | FNMA POOL # AJ9199 ... ... |09/25/2015| Called o XXX 01/01/2042
3129387E7 | FNMA POOL # A90893 ... ... |09/25/2015| Called Lo XXX 01/01/2040
31416BTW8 | FNMA POOL # 995265 ... ... |09/25/2015| Called Lo XXX 01/01/2024
31416XBP4 | FNMA POOL # AB1845 . |09/25/2015 Called . XXX ... 11/01/2040
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31416YLG1 | FNMA POOL # AB3026 ... |09/25/2015| Called Lo XXX 05/01/2041
31417Y2Y2 | FNMA POOL # MA0790 ... |09/25/2015| Called o XXX 06/01/2041
31416WL91 | FNMA POOL # AB1251 ... |09/25/2015| Called Lo XXX 07/01/2040
31417TNKO | FNMA POOL # AC6693 ... ... |09/25/2015| Called Lo XXX 01/01/2040
31418QPK3 | FNMA POOL # AD3125 ... ... |09/25/2015| Called Lo XXX 05/01/2040
3138E1K48 | FNMA POOL # AJ8414 ... ... |09/25/2015| Called o XXX 02/01/2042
3138E2GH2 | FNMA POOL # AJ9199 ... ... |09/25/2015| Called Lo XXX 01/01/2042
3138WPG24| FNMA POOL # AT2016 ... ... |09/25/2015| Called Lo XXX 04/01/2043
31417Y5Z6 | FNMA POOL # MA0863 ... |09/25/2015| Called Lo XXX 10/01/2041
3128PT3P8 | FNMA POOL # J14406 ... |09/25/2015| Called Lo XXX 02/01/2026
3138A8RDO | FNMA POOL # AH6783 ... ... |09/25/2015| Called Lo XXX 03/01/2041
3138LWCJ8 | FNMA POOL # A05472 ... ... |09/25/2015| Called Lo XXX 07/01/2042
3138WCNP4| FNMA POOL # AS3097 ... ... |09/25/2015| Called Lo XXX 08/01/2044
31410LHCY9 | FNMA POOL # 890427 ... |09/25/2015| Called Lo XXX 04/01/2042
3128MJAWO| FHLMC Pool #G08020 ....... ... |09/15/2015| Called Lo XXX 11/01/2034
3128MMTS2| FHLMC Pool #G18560 ....... ... |09/15/2015| Called Lo XXX 07/01/2030
3128PWBW7 FHLMC Pool #J16353 .. ... |09/15/2015| Called Lo XXX 08/01/2026
31292K4Q7 | FHLMC Pool #C03531 .. ... |09/15/2015| Called Lo XXX 10/01/2040
31335AFV5 | FHLMC Pool #G60180 .. ... |09/15/2015| Called Lo XXX 05/01/2042
3138A7GY8 | FNMA Pool #AH5614 ... ... |09/15/2015| Called Lo XXX 02/01/2026
3138ABBY4 | FNMA Pool #AH9054 ... ... |09/15/2015| Called Lo XXX 04/01/2041
3138EHBB7 | FNMA Pool #AL0933 ... ... |09/15/2015| Called Lo XXX 10/01/2041
31338WPJO | FNMA Pool #AT2062 ... ... |09/15/2015| Called Lo XXX 04/01/2028
3138X3EH1 | FNMA Pool #AU3735 ... ... |09/15/2015| Called Lo XXX 08/01/2043
31402RDD8 | FNMA Pool #735500 ... ... |09/15/2015| Called Lo XXX 05/01/2035
31417ARG6 | FNMA Pool #AB4086 ... ... |09/15/2015| Called Lo XXX 12/01/2026
31417CVM4 | FNMA Pool #AB6019 ... ... |09/15/2015| Called Lo XXX 08/01/2042
31419AG27 | FNMA Pool #AE0216 ... . 109/15/2015| Called Lo XXX 08/01/2040
3140203J8 | FNMA POOL #735301 .. . |12/25/2015] Called Lo XXX . 103/01/2020
31371LBA6 | FNMA POOL #254833 .. 12/25/2015| Called o XXX 08/01/2018
3128MBM79| FNMA POOL #G12882 ... 12/25/2015| Called Lo XXX 11/01/2019
3138A4Y58 | FNMA POOL #AH3431 ... 12/25/2015 Called Lo XXX 01/01/2026
31294KTD7 | FNMA POOL #E01448 ... 12/25/2015] Called Lo XXX 09/01/2018
3128MCYM1| FNMA POOL #G14116 ... 12/25/2015| Called o XXX 04/02/2026
3128PTJX4 | FNMA POOL #J13878 .. 12/25/2015| Called Lo XXX 01/01/2026
3138E2JY2 | FNMA POOL #AJ9278 ... 12/25/2015 Called Lo XXX 12/01/2041
3138MBMB9| FNMA POOL #AP7553 ... 12/25/2015 Called Lo XXX 09/01/2042
3128MJSS0 | FNMA POOL #G08528 ... 12/25/2015| Called o XXX 04/01/2043
3128MJT26 | FNMA POOL #G08568 .. .. 12/25/2015| Called Lo XXX 01/01/2044
3138A2GR4 | FNMA POOL #AH1107 ......... ... | ... |12/25/2015| Called Lo XXX 12/01/2040
31410LHW5 | FNMA POOL #890445 ......................... ... |12/25/2015| Called Lo XXX 07/01/2042
3138X3EJ7 | FNMA POOL #AU3736 12/25/2015| Called o XXX 08/01/2043
3128M9TQ5 | FHLMC POOL #G07459 ... 12/25/2015| Called o XXX 08/01/2043
3138EHTN2 | FNMA POOL #AL1456 ... 12/25/2015| Called Lo XXX 01/01/2042
3128MAFA2| FHLMC POOL #G07961 ... 12/25/2015 Called Lo XXX 03/01/2045
3138YAGT6 | FNMA POOL #AX8309 ... 12/25/2015 Called Lo XXX 11/01/2029
3128MJTL4 | FHLMC POOL #G08554 ... 12/25/2015| Called o XXX 10/01/2043
31416WL91 | FNMA POOL # AB1251 12/25/2015| Called Lo XXX 07/01/2040
31402RP29 | FNMA POOL #735841 ... 12/25/2015 Called Lo XXX 11/01/2019
31416BTH1 | FNMA POOL # 995252 ... 12/25/2015 Called Lo XXX 12/01/2023
31417TNKO | FNMA POOL # AC6693 ... 12/25/2015| Called o XXX 01/01/2040
31417Y2Y2 | FNMA POOL # MA0790 ... 12/25/2015| Called Lo XXX 06/01/2041
31416XBP4 | FNMA POOL # AB1845 ... 12/25/2015 Called Lo XXX 11/01/2040
31417YQQ3 | FNMA POOL # MA0462 ... 12/25/2015 Called Lo XXX 07/01/2025
31418VUT7 | FNMA POOL # AD7793 ... 12/25/2015| Called o XXX 07/01/2040
31419FFW1 | FNMA POOL # AE4680 ... 12/25/2015| Called Lo XXX 11/01/2040
3138E1K48 | FNMA POOL #AJ8414 ... 12/25/2015 Called Lo XXX 02/01/2042
3138E2GH2 | FNMA POOL # AJ9199 12/25/2015| Called . XXX ... 01/01/2042
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3129387E7 | FNMAPOOL#A90893 ...............cevvennn 12/25/2015 Called Lo XXX 01/01/2040
31416BTW8 | FNMA POOL # 995265 ... 12/25/2015| Called o XXX 01/01/2024
31416XBP4 | FNMA POOL # AB1845 ...... 12/25/2015| Called Lo XXX 11/01/2040
31416YLG1 | FNMA POOL # AB3026 ...... 12/25/2015 Called Lo XXX 05/01/2041
31417Y2Y2 | FNMA POOL # MA0790 ..... 12/25/2015 Called Lo XXX 06/01/2041
31416WL91 | FNMA POOL # AB1251 ... 12/25/2015| Called o XXX 07/01/2040
31417TNKO | FNMA POOL # AC6693 ... 12/25/2015| Called Lo XXX 01/01/2040
31418QPK3 | FNMA POOL # AD3125 ... 12/25/2015] Called Lo XXX 05/01/2040
3138E1K48 | FNMAPOOL#AJB414 ... 12/25/2015 Called Lo XXX 02/01/2042
3138E2GH2 | FNMA POOL # AJ9199 12/25/2015| Called Lo XXX 01/01/2042
3138WPG24| FNMA POOL # AT2016 ... 12/25/2015| Called Lo XXX 04/01/2043
31417Y5Z6 | FNMA POOL # MA0863 ... 12/25/2015] Called Lo XXX 10/01/2041
3128PT3P8 | FNMA POOL # J14406 . ... 12/25/2015 Called Lo XXX 02/01/2026
3138A8RDO | FNMA POOL # AH6783 ... 12/25/2015| Called Lo XXX 03/01/2041
3138LWCJ8 | FNMA POOL # AO5472 ... 12/25/2015| Called Lo XXX 07/01/2042
3138WCNP4| FNMA POOL # AS3097 12/25/2015 Called Lo XXX 08/01/2044
31410LHC9 | FNMA POOL # 890427 12/25/2015 Called Lo XXX 04/01/2042
3138WEG6X2 | FNMA POOL # AS5385 ... 12/25/2015| Called Lo XXX 07/01/2045
3138EP2C7 | FNMA POOL #AL7070 ... 12/25/2015 Called Lo XXX 07/01/2043
3128MJAWO| FHLMC Pool #G08020 ... 12/15/2015 Called Lo XXX 11/01/2034
3128MMTS2| FHLMC Pool #G18560 ....... 12/15/2015 Called Lo XXX 07/01/2030
3128PWBW17 FHLMC Pool #J16353 .. 12/15/2015| Called Lo XXX 08/01/2026
31292K4Q7 | FHLMC Pool #C03531 .. 12/15/2015| Called Lo XXX 10/01/2040
31335AFV5 | FHLMC Pool #G60180 .. 12/15/2015| Called Lo XXX 05/01/2042
3138A7GY8 | FNMA Pool #AH5614 ... 12/15/2015 Called Lo XXX 02/01/2026
3138ABBY4 | FNMA Pool #AH9054 ... 12/15/2015| Called Lo XXX 04/01/2041
3138EHBB7 | FNMA Pool #AL0933 ... 12/15/2015| Called Lo XXX 10/01/2041
31338WPJ0 | FNMA Pool #AT2062 ... 12/15/2015 Called Lo XXX 04/01/2028
3138X3EH1 | FNMA Pool #AU3735 ... 12/15/2015 Called Lo XXX 08/01/2043
31402RDD8 | FNMA Pool #735500 ... 12/15/2015| Called o XXX 05/01/2035
31417ARG6 | FNMA Pool #AB4086 ... 12/15/2015| Called Lo XXX 12/01/2026
31417CVM4 | FNMA Pool #AB6019 ... 12/15/2015 Called Lo XXX 08/01/2042
31419AG27 | FNMA Pool #AE0216 ... 12/15/2015 Called Lo XXX 08/01/2040
3128MJTH3 | FHLMC Pool #G08551 ... 12/15/2015| Called o XXX 08/01/2040
3128MMQT3| FHLMC Pool #G18465 ....... 12/15/2015| Called Lo XXX 08/01/2040
3128PTGQ2| FHLMC Pool #J13807 .. 12/15/2015 Called Lo XXX 08/01/2040
312936NA1 | FHLMC Pool #A89385 .. 12/15/2015 Called Lo XXX 08/01/2040
3128MAFA2 | FHLMC Pool #G07961 .. 12/15/2015| Called o XXX 08/01/2040
312945DS4 | FHLMC Pool #A96413 .. 12/15/2015| Called Lo XXX 08/01/2040
912828PJ3 | USA Treasury Note ..... 11/30/2015| Matured .. XXX...[.....200000]...... 200,000 |...... 204,476]...... 201,594 s (1,594) ] .. (1,594) 12/07/2015
912828TEQ | US Treasury Inflation .......................... 12/23/2015{ MLPFS INC .. XXX...|.....500816|...... 500,010 |...... 543,741]...... 533,854 |.....(16,275)|...... 4379 .o | (20,654) 07/15/2022
31359MHB9 | FNMA ... .o 12/23/2015{ ICBCFSLLC ............ XXX |.....656452]...... 650,000]...... 758,889 |...... 679502 (............. |..... (23,870) [ ... | (23,870) 03/15/2016
0599999 Subtotal - Bonds - U.S. GOVEIMMENS . ............iui i .. 7329236 ..... 7321294 |..... 7593974 ..... 7,384,597 |..... (16,275) | ..... (46,498) | ............. |...... (62,773) . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
25459HANS | DirecTV Holdings .............ccoovviiiiiin. .. |03/15/2015| Matured ................. CXXX 250,000 ...... 250,000 ...... 262,700 ...... 251225 ... (1,226) [ ..o | (1,226) [ ..o | 250,000 03/15/2015
372491AB6 | Genworth Holdings .....................ooeeis . |02/11/2015| Banc/America Sec. LLC.
Montgomery ............. XXX 110625 ...... 125,000 ...... 124,869 | ...... 124883 (..o | T 124,884 02/15/2024
05578XAC2 | BMW Vehicle Owner Trust ..................... ... |03/25/2015| Called ................... XXX 1205 11205 L 1204 | 204 e 11,204 ... 11/27/2017
589331AK3 | Merck & Co ............... ... |03/01/2015| Matured ................. . XXX ... |.....150,000(...... 150,000 |...... 155,939 ...... 150,163 | ............ |oeoee e (164) | oo [ (164 [ | 150,000 03/01/2015
717081DA8 | Pfizerinc ............... ... |03/15/2015| Matured ................. . XXX...|.....150,000(...... 150,000 |...... 166,112 ...... 150,578 |............. [.coee e (BT8) | oeveeeoa [t (BT8) [ | 150,000 03/15/2015
19458LAU4 | Collegiate Funding Svcs ... ... |03/28/2015| Called ...... o XXX 27275 27275 27275 27275 e e e 27,275 09/28/2026
78443BAE6 | SLMA Student Loan ....... ... |01/27/2015| Called ...... o XXX ] 35216 36216 35216 ... 35216 o | [ e [ 35,216 07/25/2023
64031QCRO | NELNET Student Loan ... ... |02/24/2015( Called ................... CXXX oo 37,499 L 37,499 | 37,499 L BTA499 | L e e e 37,499 11/23/2022
010608K22 | ALASTPubSch .........ocoiiiiiiiiins . |04/20/2015| Citigroup Global Markets
Inc. XXX 333,951(...... 300,000 ...... 323,022...... 309,000 (.....coev e (808) [ e (BOB) [ [ 308,194 05/01/2018

06739GBB4 | Barclays Bank Pl ............................. . |04/07/2015| Matured .. XXX 217,000 ...... 217,000]...... 216,989 |...... 216993 ... e e L L 216,993 | ... 04/07/2015
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06739GBB4 | Barclays Bank Plc .................cocoeiin ... |04/07/2015| Matured ................. XXX 183,000 ...... 183,000 ...... 183670 ...... 183458 ..o | (1) () 183446 ... | (446) | (446) 04/07/2015
126408GN7 | CSX Corp ........... eeveeeioi| ... |04/01/2015| Matured ................. XXX 76,000 ....... 76,000 ....... 84,938 |....... 77,038 (..o | (1037 o (03T) [ 76,000 (.....ccovvve | o [ 04/01/2015
246001YV7 | Delaware Cnty PA . ...|... |04/20/2015| Janney Montgomery Scott|... XXX ... |..... 318,660 (...... 300,000 ...... 320,772 ...... 30742 . (T8 (T8 306,360 | ............. [......12300(....... 12,300 10/01/2017
250092U27 | Des Moines lowa ..............coovviviiininnnn ... |04/20/2015| Piper Jaffray ............ XXX 311,628 |...... 300,000 ...... 305,307 ...... 301,412 o [ (AT e (AT e 301,234 (... | 10394 .. 10,394 06/01/2017
484873LD4 | Kansas City MORef & Impt .................... ... |04/21/2015| Citigroup Global Markets
Inc. ... XXX 598,675(...... 500,000 ...... 590,030 (...... 578,750 [ .....ooooeoa o (2,960) [ e (960) [ [ 575790 ............. |...... 22885 ....... 22,885 02/01/2023
516823C74 | Laredo TexCtfs ...............ccoovvviniinnn.. ... |04/20/2015| OppenheimerandColnc |... XXX ... |..... 308,385 ...... 300,000 ...... 307,941 ...... 301,166 (... | B0 B10) 300,856 | ..........oon | 1529 7,529 . 02/15/2016
586145TX2 | Memphis Tenn Genimpt .......... ... |... |04/20/2015| Mesirow Financiallnc ....[... XXX ... [..... 318,132(...... 300,000 ...... 307,8%|...... 301,996 ..o [ (267) | [ (26T e 301,729 ... | 16403 16,403 04/01/2017
679384EY9 | Olathe KansRef ............................... ... |04/21/2015| Baum, George K. and
Company ................ XXX 570,935(...... 500,000 ...... 560,285 ...... 551473 .. @318 e @318 [ 549155 .............|...... 21,780 ....... 21,780 10/01/2021
681810GB7 | OmahaNE Santn ..................coovienntn ... |04/21/2015| Stifel, Nicolaus and Co.
Inc. ... XXX 323,958 |...... 300,000 ...... 304,425(...... 302,780 ... e (143) | (143 302,638 12/01/2020
821686XL1 | Shelby Cnty Tenn Pub Impt .................... ... |04/21/2015| Piper Jaffray ............ XXX 324150 (...... 300,000 ...... 300,000 ...... 300,000 - [FUTRTTRTUU PO [P , U e 04/01/2019
890568MGO | Topeka Kansas ....|... |04/21/2015| Janney Montgomery Scott|... XXX ... |..... 100,176 | ...... 100,000 |...... 100,000 ...... 100,000 oo [ e e e ! i 08/15/2018
033717LHO | Anderson County ...........ccoovvvviiviinnnnn. ... |05/26/2015| Davenport and Co. of
Virginialnc. .............. XXX 334,302(...... 300,000 ...... 328,137(...... 37,935 .. [ (1BD) | e (BB [ [ 316,780 03/01/2021
349515LN4 | Forth Worth WTR ... ... |05/06/2015| National Financial
ServicesCorp ........... XXX 329865](...... 300,000 ...... 333,201 (...... 37946 ..o [ (1489 | (1489 [ 316,458 02/15/2019
812626D71 | Seattle WashREF .......................oc.. ... |05/26/2015| Stifel, Nicolaus and Co.

T Inc. ... XXX 316,344 | ...... 300,000 ...... 313,4911...... 309,040 ..o e (1402) | e (1402) [ [ 307,638 08/01/2021

I | 97705LM38 | Wisconsin STREF ....................c ... |05/26/2015| Bony/Vinning Sparks,

'S IBG,LP. ... XXX 336,381 (...... 300,000 ...... 341769 ...... 328,334 ) B45) [ 326,689 \ \ , 11/01/2021
353442YZ3 | Franklin Cnty Wash Sch Dist ................... ... |05/26/2015| Janney Montgomery Scott|... XXX ... |..... 556,795 ...... 500,000 ...... 552,630 (...... 545912 , T I VA [ ! e , , e 9 12/01/2022
677521WB8 | Ohio State Ref Infrastructure ... ... |... |05/06/2015] Mesirow Financiallnc ....[... XXX ... 09/01/2021
50076QAK2 | Kraft Foods .................... ... |... |06/04/2015 Lo XXX 06/04/2015
05578XAC2 | BMW Vehicle Owner Trust ... .| ... |04/25/2015 Lo XXX 1112712017
44890QACT | Hyundai Auto Rec Trust ... .| ... |04/15/2015 L XXX 02/15/2018
05574LTW8 | BNP Paribas .............. ...|... |05/06/2015( BNP Paribas SEC Corp ..|... XXX ... |..... 135, 279 135, 000 ... 134, 861|...... 134, 910 12/12/2016
19416QDN?7 | Colgate Palmolive . |05/06/2015| Toronto Dominion Sec

(USA)Inc. ............... XXX 100641 ...... 100,000 ....... 99,859 (....... 99,986 08/05/2015
961214CK7 | WestpacBanking ....................cooeiiens ... |05/06/2015| Toronto Dominion Sec

(USA)Inc. .....oeeeen XXX 250,785 ...... 250,000 ...... 249,985 ...... 249,986 12/01/2017
1994915W7 | Columbus OH ............cooeviiiiiiin.e. ... |05/07/2015| Oppenheimer & Co.Inc. . [... XXX ... |..... 180,186 | ...... 150,000 |...... 190,884 |...... 182,188 07/01/2022
454254BY8 | Indian Hill Ohio .......................o ... |05/07/2015| Duncan WilliamsInc. .... [... XXX ... |..... 105730 ...... 100,000 ....... 98,671(....... 99,377 12/01/2019
677520U30 | Ohio STRef ................... ....|... |05/07/2015| Ziegler, B.C.&Co. ...... XXX 229150 (...... 200,000 ...... 230850 ...... 213,864 08/01/2019
67755LCT4 | Ohio ST Cultural & Sports Cap .. ... |... |05/07/2015| Pershing ................ Lo XXX 10/01/2016
677561JC7 | Ohio ST Hosp FacRev ......... ....|... |05/07/2015] The GMS GroupLLC ....[... XXX ... 01/01/2023
67760HHPY | OHIO STTPKCOMMN TPK ................... ... |05/07/2015| Ziegler,B.C.&Co. ...... o XXX 02/15/2019
05578XAC2 | BMW Vehicle Owner Trust ... ... |... |05/25/2015| Called ............. e XXX 1112712017
44890QACT | Hyundai Auto Rec Trust ... ... |... |05/15/2015| Called ...... e XXX 02/15/2018
00751YAB2 | Advance Auto Parts Inc ........................ ... |06/08/2015| Pershing Lo XXX 01/15/2022
20271RAEQ | Commonwealth Bk Austr ....................... ... |06/08/2015] HSBC Securities ........ o XXX 03/13/2017
25243YAM1 | Diageo Capital Plc ........... .| ... |06/08/2015| Millennium Advisors, LLC |... XXX ... 10/23/2017
494368BE2 | Kimberly Clark .......... ... |... |06/08/2015] Sumridge PartnersLLC ..|... XXX ... 08/01/2020
50540RAM4 | Lab Corp of Amer Hidgs . eiiieieiii| ... |06/08/2015] Wells Fargo Securities ...[... XXX ... e 11/01/2018
58013MEJ9 | McDonalds Corp ........ veeveeiiioioo| ... |06/08/2015( Sumridge PartnersLLC ..|... XXX ... |..... 104,969 ...... 100,000 ....... 99,602 ....... 99,779 07/15/2020
594918AG9 | Microsoft Corp .........ovvvvviiiiieenn ... |06/08/2015| Toronto Dominion Sec

(USA)Inc. ............... XXX 200,720 ...... 200,000 ...... 199,122 ...... 199,871 09/25/2015
91159HHC7 [ USBancoRP ...........coviiiiiii ... |06/08/2015| Deutsche Bank Alex

Brown XXX 227200 ...... 225,000]...... 220912]...... 221,458 03/15/2022
161571FJ8 .| Chase Issuance Trust .......................... ... |06/15/2015| Called XXX 895,000 ...... 895,000 ...... 896,181 ...... 895,753 06/15/2017
44890QACT | Hyundai Auto Rec Trust ... ....|... |06/15/2015| Called XXX 34454 ... 34454 |....... ... 34,450 02/15/2018
05578XAC2 | BMW Vehicle Owner Trust ... ... |06/25/2015| Called XXX 19,085]....... 19,085....... .. 19,084 1112712017
19458LAU4 | Collegiate Funding Svcs ... ... |... |06/29/2015| Called XXX 27319 ....... 273191 ....... .. 271,319 09/28/2026
78443BAE6 | SLMA Student Loan ....... ... |... |04/27/2015| Called XXX 33873 ....... 33873 ....... .. 33,873 07/25/2023
64031QCRO | NELNET Student Loan ....... ... |... |05/26/2015| Called XXX 34956 |....... 34,956 |....... .. 34,956 11/23/2022
44890QACT | Hyundai Auto Rec Trust ... ... |... |07/15/2015| Called XXX 33,363 |....... 33,363 ....... . 33,359 02/15/2018
05578XAC2 | BMW Vehicle Owner Trust . |07/25/2015] Called XXX 19,380 ....... 19,380 |....... 19,380 11/27/12017
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071813BF5 | Baxter International Inc. ........................ ... |07/21/2015| Tender XXX 487,988 ...... 485,000 ...... 486,324 486,041 ... e 966 | . 022 2,022 08/15/2022
44890QACT | Hyundai Auto Rec Trust ... ... |08/15/2015| Called ... e XXX 33126 |....... 33127 ....... 33120(....... 33,122 1 1 3 3 02/15/2018
05578XAC2 | BMW Vehicle Owner Trust ... ... |08/25/2015| Called ...... e XXX 18518]....... 18518 (....... 18518|....... 18,518 1112712017
44890QACT | Hyundai Auto Rec Trust ... ... |09/15/2015| Called ...... e XXX 30521 ....... 30,521 1....... 30,515(....... 30,517 02/15/2018
05578XAC2 | BMW Vehicle Owner Trust ... ... |... |09/25/2015| Called ...... coes XXX 16,843 |....... 16,843 |....... 16,843 |....... 16,843 1112712017
882508AT1 | Texas Instruments Inc ... ... |... |08/03/2015 Matured .. s XXX 277,000...... 277,000]...... 275,745 276,753 08/03/2015
882508AT1 | Texas Instruments Inc .. ... |... |08/03/2015 Matured .. o XXX 223,000...... 223,000]...... 221,780 ...... 222,760 08/03/2015
25459HAY1 | DirectTv Holdings ......... ooo.| ... |09/14/2015 Matured .. XXX 507,013|...... 500,000 ...... 533,316 |...... 513,881 09/14/2015
19458LAU4 | Collegiate Funding Sves ....................... ... |09/28/2015( Called ................... XXX 25817 ....... 258171 ....... 25817 ....... 25,817 09/28/2026
78443BAE6 | SLMA StudentLoan .......................eee ... |07/27/2015| Called XXX 36,942 ....... 36,9421....... 36,942 ....... 36,942 07/25/2023
64031QCRO | NELNET Student Loan ... . |08/24/2015| Called XXX 35944 1|....... 35944 1....... 35944 |....... 35944 11/23/2022
19458LAU4 | Collegiate Funding Sves ........ ... |... [12/28/2015| Called XXX 2041|....... 229411....... 229411 ... 22,941 09/28/2026
78443BAE6 | SLMA Student Loan ....... ... |... [10/26/2015| Called XXX 35737 ....... 35737 ....... 35737|....... 35737 07/25/2023
64031QCRO | NELNET Student Loan .. oo | ... |11/23/2015| Called XXX 34,604 |....... 34,604 |....... 34,604 (....... 34604 . ... e ! 11/23/2022
25468PCW4| Walt Disney ............ ... | ... [10/08/2015{ Goldman, Sachs & Co. .. |... XXX ... |..... 247836 |...... 250,000 ...... 248,080 ...... 248481 | ... AT AT 248,628 12/01/2022
22546QAA5 | JPMorganChase ..............c.ocevvviinien. ... |10/08/2015| Credit Suisse First Boston
LLC ..o XXX 218941 1...... 200,000 ...... 197,872 ...... 199,253 | ..o | 188 188 199,441 01/05/2018
87612EAV8 | Target Corp ..........ooviiiiiiiiiiin ... |10/08/2015| Stifel, Nicolaus & Co. Inc. |... XXX ... |..... 217,657 (...... 200,000 ...... 199,704 | ...... 199,836 ..o | 23 B 199,859 07/15/2020
89233P4R4 | Toyota Motor Credit Corp ...................... ... [10/08/2015| Toronto Dominion Sec
T (USA)Inc. .....coeeees XXX 201,156 | ...... 200,000 ...... 199,722 ...... 199,948 oo | A3 B 199,985 01/11/2016
I | 949746NX5 | Wells Fargo Company ......................... ... |10/09/2015| Credit Suisse First Boston
o LLC ..o XXX 217554 ...... 200,000 ...... 208,768 | ...... 203166 (... e (B2D) | [ B2D) 202,339 \ X 12/11/2017
428236AS2 | Hewlett Packard Co ........................... ... |10/16/2015| Tender ... XXX 110435(...... 100,000 ...... 102,002 ...... 100,712 e , \ \ s B 03/01/2018
428236BF9 | Hewlett Packard Co . e ... |10/16/2015| Tender ... XXX 2134221...... 200,000 ...... 199,654 |...... 199,795 [P e 12/01/2020
428236BF9 | Hewlett Packard Co ... TR ... |10/16/2015| Tender ... XXX 188,878 ...... 177,000 ...... 176,694 177,318 . [P , , e 12/01/2020
44890QACT7 | Hyundai Auto Rec Trust oo ... [10/15/2015| Called ... o XXX 30,075|....... 30,075(....... 30,069 |....... 30,071 U ! 3 02/15/2018
05578XAC2 | BMW Vehicle Owner Trust ..................... ... |10/25/2015| Called XXX 16,264 |....... 16,264 |....... 16,263 |....... 16,263 [P R , I 1112712017
44890QACT | Hyundai Auto Rec Trust ..... 11/15/2015| Called XXX 28,6001 ....... 28,600....... 28,595 |....... 28,598 A ] [P U 3. . 02/15/2018
05578XAC2 | BMW Vehicle Owner Trust .....................|... |11/252015| Called XXX 16,047 |....... 16,047 |....... 16,047 |....... 16,046 [P U 11/2712017
428236BF9 | Hewlett Packard Co ..................cooveee ... [11/24/2015| Goldman, Sachs & Co. .. |... XXX ... |...... 73,033|....... 73,000 (....... 72874 |....... 72,426 . U ! T A 12/01/2020
44890QACT | Hyundai Auto Rec Trust ....................... ... |12115/2015( Called ................... XXX 27154 | ....... 27154 |....... 27,149 ....... 27,151 [P R , 02/15/2018
05578XAC2 | BMW Vehicle Owner Trust cooveeend| ... |12/25/2015] Called ... coe XXX 14244 14244 14244 4070 | [ e e UL PR 11/2712017
931142CX9 |Walmart .................. o] ... [10/25/2015( Matured .. .. XXX...|.....400,000]...... 400,000 |...... 404,308]...... 400,838 |............. |.oeee. (38| o (838) [ e 10/25/2015
565849AJ5 | Marathon Ol ... 11/01/2015| Matured .. o XXX 151,000 ... 151,000 (L. 150,932 150,979 [ 20 2 , [ I 11/01/2015
565849AJ5 | Marathon Ol ... 11/01/2015| Matured .. o XXX .o |..... 104,000 (...... 104,000 |...... 103,989 |...... 103,996 | ............. | vever Ao A ! I 11/01/2015
565849AJ5 | Marathon Ol ................... ... | ... |11/01/2015| Matured .. oo XXX ]......83000]....... 83,000 ....... 82,949 ....... 82984 |............. | B 1B I PO 11/01/2015
565849AJ5 | Marathon Ol ......... ... | ... |11/01/2015 Matured .. o XXX .o |......46000(....... 46,000 |....... 46,012]....... 46,004 |............. | @) @) I PO 11/01/2015
05565QCA4 | BP Capital Markets ............................ ... |11/06/2015| Matured .. Lo XXX \ \ \ R U \ R PR } 11/06/2015
22160KAD7 | Costco Wholesale Corp ........................ 12/07/2015| Matured Lo XXX \ \ \ 499, 816 ...... \ \ 12/07/2015
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffi I|ated) ...................................................... .. 17,363,987 | ... 16,520,918 |... 17,272,906 | ... 16,992,855|............. |..... (41,267) ... | (41,267) ... 16,952,564 . XXX
8399997 Subtotal - Bonds - Part4 ... .. 24,693,223 | ... 23,842,212 |... 24,866,880 | ... 24,377,452 ..... (16,275) | ..... (87,765) [ ............. |..... (104,040) ... 24,309,331 ... . XXX
8399998 Summary Item from Part 5 for Bonds ... T R 297,130 ...... 300,000]...... 299337 ... o (23 (123)........... ... 299,213 |... . XXX
8399999 Subtotal -Bonds . ... .. 24990,353 | ... 24,142,212 |... 25,166,217 | ... 24,377,452 ]..... (16,275) | ..... (87,888) | ............. |..... (104,163) oo |... 24608544 (.. .......... . XXX
8999998 Summary ltem from Part 5 for Preferred Stocks ... e o XXX T . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
N53745100 | Lyondelbasell Industries N.V. ................... ... [01/13/2015| MKM Partners, LLC ......|...... 215.000(...... 16,059 ... XXX ..o [0 20303 | e e e e ) , , . XXX
369604103 .| General Electric Co. ............ ... | ... |01/13/2015| UBS Securities, LLC ..... |..... 2,020.000...... 47828 (... XXX ..o | oo 52409 . ! , , . XXX
718172109 .| Philip Morris Internat-W/l ....................... ... |01/13/2015] Citation group/Equity &
Munis ..o 410.000|...... 34,006 (... XXX ..o [oooeon 35012 i [ [ e e e . XXX
N53745100 | Lyondelbasell Industries N.V. ................... ... [01/13/2015| MKM Partners, LLC ......|...... 160.000 | ...... 11,951 | .0 XXX oo [ 15183 e e e e , , , e XXX
369604103 .| General Electric Co. ............ ... | ... |01/13/2015| UBS Securities, LLC ..... |...... 790.000...... 18709 ... XXX .o oo 20474 o e e e e ; , , . XXX
369604103 .| General ElectricCo. .................ooeiiet. ... |01/13/2015| Citigroup Global Markets,
InC. ..o 474.000]...... 17,681 ... XXX oo | 19359 o [ e e . XXX
369604103 .| General Electric Co. ...............coovivinn. ... [01/13/2015| UBS Securities, LLC ..... |....... 43.000(....... 10190 XXX oo | A e , . XXX
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718172109 .| Philip Morris Internat-W/l ....................... ... |01/13/2015] Citation group/Equity &
Munis ..o 320.000]...... 26541(... XXX ... . XXX
254709108 .| Discover Financial W/l ......................... ... |02/03/2015| Barclays Capital LE ......|..... 1,295.000...... 72,639 (... XXX... . XXX
071813109 .| Baxter International Inc. ........................ ... |03/13/2015| Credit Suisse First Boston
LLC .. 760.000...... 50,949 (... XXX... . XXX
636180101 .| National Fuel Gas Co. ................ocoovenn. ... |03/13/2015| Janney Montgomery, Scott | ... ... 890.000...... 51757 ... XXX ... . XXX
88579Y101 [3MCo ............... ... |01/22/2015| Goldman Sachs Execution | ....... 25.0001....... 4111]... XXX... . XXX
151020104 .| Celgene Corp ... ... |01/22/2015| JP Morgan Securities ... |...... 100.000...... 12,212 ... XXX ... .. 2,739 . XXX
172967424 .| Citigroup Inc ............ ... [01/22/2015| Convergex .............. |[...... 630.000...... 30,855|... XXX... ... (981) . XXX
026874784 .| American Intl Group Inc . ... [01/22/2015| Convergex .............. |[...... 700.000...... 36,198 ... XXX ... . XXX
126650100 .| CVS Health Corp ..........ccovvvviiiiininnnn. .. |01/22/2015| Merrill Lynch Pierce Fenner ....... 50.000....... 5008 ... XXX... . XXX
31428X106 | FEdEX COMP ....vveviiiieie e .. |01/22/2015| Goldman Sachs Execution | ....... 25.000f....... 4497 (... XXX... . XXX
375558103 .| Gilead Sciences Inc .. ... |01/22/2015| Goldman Sachs Execution | ....... 50.000f....... 5214 ... XXX ... . XXX
478160104 .| Johnson & Johnson ... ... [01/22/2015| Convergex .. T A 380.000...... 39,049 ... XXX... . XXX
517834107 .| Las Vegas Sands Corp .. ... |01/22/2015| Convergex .............. |...... 631.000]...... 34,051(... XXX... . XXX
58155Q103 | McKesson Corp .........ocvvvieiniiaiiann.. ... |01/22/12015| Goldman Sachs Execution | ....... 30.000]....... 6,513|... XXX... XXX
58933Y105 | Merck & Co.Inc ...........cooiiiiiiinn, ... |01/22/2015| Sanford Bernstein ........|...... 130.000....... 8073|... XXX... . XXX
65339F101 | NexteraEnergyInc .................covivn. ... [01/22/2015| JP Morgan Securities ... |....... 70000 ....... 7639|... XXX... . XXX
718546104 .| Phillips 66 .............. cevieeend| ... |01/22/2015) Convergex .............. .o 450.000]...... 29,998 (... XXX... . XXX
427866108 .| The Hershey Company ......................... ... |01/22/2015| Merrill Lynch Pierce Fenner ....... 50.000....... 5484 ... XXX ... . XXX
883556102 .| Thermo Fisher ScientificInc .................... ... |01/22/2015| Goldman Sachs Execution | ....... 25.000(....... 3166 (... XXX... . XXX
913017109 .| United Technologies Corp ... ... [01/22/2015| Merrill Lynch Pierce Fenner ....... 80.000....... 9589 |... XXX... . XXX
254687106 .| Walt Disney Co .............. ... |01/22/2015| Merrill Lynch Pierce Fenner ....... 70.000f....... 6,663|... XXX ... . XXX
94106L109 .| Waste ManagementInc ...... ... |01/22/2015| JP Morgan Securities ... |....... 50.000....... 2638[... XXX... . XXX
966837106 .| Whole Foods Mkt Inc ... ... |01/22/2015| Goldman Sachs Execution | ....... 50.000f....... 2616|... XXX... . XXX
025816109 .| American ExpressCo ............. ... |03/10/2015| Convergex .............. [...... 380.000...... 30,067 ... XXX... . XXX
026874784 .| American International Group Inc. .... ... |03/10/2015| Merrill Lynch Pierce Fenner ....... 75.000)....... 4120]... XXX ... . XXX
037833100 .| AppleInc ..........ccoiiiiiiin, ... |03/10/2015| Merrill Lynch Pierce Fenner ....... 60.000....... 7522|... XXX... . XXX
09247X101 | Blackrock Inc ... ... |03/10/2015| Goldman Sachs Execution | ....... 20.000f....... 7222|... XXX... . XXX
166764100 .| Chevron Corp ... ... |03/10/2015| Convergex .............. [...... 665.000(...... 68,676 ... XXX ... . XXX
172967424 .| Citigroup Inc ......... ... |03/10/2015| Merrill Lynch Pierce Fenner ....... 75.000....... 3873|... XXX ... . XXX,
177376100 .| Citrix SystemInc ................. ... |03/10/2015| Goldman Sachs Execution | ....... 75.000....... 4514(... XXX... . XXX
192446102 .| Cognizant Technology Solutions ... ... |03/10/2015| Merrill Lynch Pierce Fenner ...... 120000 ....... 7,308|... XXX... . XXX
268648102 .|EMCCorpMass ................ ... |03/10/2015| Convergex .............. [..... 1,363.000(...... 37475|... XXX ... . XXX
278865100 .| EcolabInc .............. ....| ... |03/10/2015| Merrill Lynch Pierce Fenner ....... 60.000....... 6,900 ... XXX... . XXX
345370860 .| Ford Motor Company ....................o.o... . |03/10/2015| Renaissance Macro
Securities ............... ... 300.000....... 4716(... XXX ... . XXX
461202103 .| Intuitinc ... ... |03/10/2015| Goldman Sachs Execution | ....... 20.000f....... 1930]... XXX... . XXX
G491BT108 | InvescoLtd ............oovvviiiiiiii ... |03/10/2015| Merrill Lynch Pierce Fenner ....... 75.000....... 2984 ... XXX... . XXX,
478160104 .| Johnson & Johnson ................cooevveennn. ... |03/10/2015| Convergex .............. |...... 744000 ...... 74541 (... XXX ... . XXX
655664100 .| Nordstrom Inc ... | ... |03/10/2015| Merrill Lynch Pierce Fenner ... ... 100000 ....... 7974|... XXX... . XXX
718546104 .| Phillips 66 ..............cooeiiiii ... |03/10/2015| Renaissance Macro
Securities ...............|.oons 100.000....... 74%|... XXX... . XXX,
747525103 .| QualcommIne ...........oooiiiiiiiis ... |03/10/2015| Merrill Lynch Pierce Fenner ....... 50.000....... 3641(... XXX ... . XXX
758766109 .| Regal Entmt Group CLA ..... ... |03/10/2015| Merrill Lynch Pierce Fenner . ... .. 410.000]....... 9239|... XXX... . XXX
855244109 .| Starbucks Corp .............. ... |03/10/2015| Sanford Bernstein ........|...... 100.000|....... 9,251[... XXX... . XXX
254687106 .| Walt Disney Co .............. ... |03/10/2015| Merrill Lynch Pierce Fenner ....... 70.000f....... 7264|... XXX... . XXX
94106L109 .| Waste ManagementInc ...... ... |03/10/2015| Goldman Sachs Execution | ....... 75.000....... 3,995]... XXX... XXX
966837106 .| Whole Foods Mkt Inc ... ... |03/10/2015| JP Morgan Securities ... |...... 100000 ....... 5440|... XXX... . XXX
628530107 .| Mylaninc .............. ... |03/02/2015| Exchange ............... [...... 723.000...... 4721, XXX... . XXX
00287Y109 | Abbvielnc ........... ... |04/10/2015 Morgan Securities ....... |...... 130.000....... 8,060 (... XXX... . XXX
375558103 .| Gilead Sciences Inc .. ... |04/10/2015| Convergex .............. |...... 388.000]...... 39,573 (... XXX ... . XXX
74005P104 | Praxairinc ........... ... |04/10/2015| Convergex .............. [...... 608.000...... 74042 ... XXX ... . XXX
806857108 .| Schlumberger Ltd .... ... |04/10/2015| Morgan Securities ....... |....... 70000 ....... 6,242|... XXX... . XXX
966837106 .| Whole Foods Mkt Inc ... ... |04/10/2015| Convergex ......... U PR 680.000...... 34938 (... XXX... . XXX
N53745100 | Lyondellbasell Industries ... ... |... |04/10/2015| Goldman Sachs ..........[....... 80.000....... 7257 ... XXX... . XXX
N59465109 | MylanNV ..........................o . |04/10/2015| Sanford Bernsteinand Co |...... 160.000 | ...... 10,983]... XXX... . XXX
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38259P706 | GOOGLEINCCLC-W/ ......oooiiiiine ... |05/04/2015] In Lieu of Fractional Share |.............. |.......... 60|... XXX...|..oooiiiitn B8] ..o [ T46 | ..o [ TA6 | ..o e e ()] T ()] T . XXX
H2906T109 | GarminLTD ..........cocoviiiiiieieiin . |04/10/2015| Citation Group/Equity &
Munis ... ] 1,105.000...... 51,301 (... XXX .o | 81827 oo [ 3249 [ 3249 | (10,326) . XXX
12673P105 [CAINC ... ... |04/17/2015| Sanford Bernsteinand Co |..... 1,985.000...... 61,828 (... XXX ... |..oo. 59699 oo [ (A (T44) | oo | 2,129 . XXX
73755L107 .| Potash Corp SaskatchewanInc ................. ... |05/06/2015| Credit Suisse First Boston
LLC .. 1,530.000...... 49,007 (... XXX... (1.282) [ .o | [ (3,750) . XXX
37733W105 | Glaxo Smithkline .............................. ... |05/18/2015( ISI Group Inc ............ |...... 610.000...... 27234 (... XXX ... 825 (4,848) . XXX
37733W105 | Glaxo Smithkline .. ... |... |05/19/2015| ISI Group Inc ....... O P 590.000...... 26,306 (... XXX ..o |ooooon 31,030 i [ e e [ e e e (4,725) . XXX
58933Y105 | Merck & Co .....oovvviiiiiiiiee ... |06/18/2015] BNY Convergex ......... |..... 1,140.000...... 66,778 ... XXX ..o | 84,035 | [ e e e e e e 2,744 . XXX,
580135101 .| McDonald's Corp .........oovvvvieeiieeins ... |06/24/2015| Citigroup Global Mkts Inc . | ... 490.000]...... 47601 (... XXX ..o [ 47207 e e e e e e e 394 . XXX
40414L109 .[HCPINC ... ... |06/25/2015| Investment Technology
GroUp ... 2,005.000...... 73104 (... XXX ... (1,559) [ .o | [ (13,872) . XXX
00287Y109 [Abbvie InC ............ooiiiii ... |07/31/2015| Sanford Bernsteinand Co |...... 130.000....... 9,002 ... XXX .o |ooorr o863 e [ e [ 8163 ... 929 . XXX
026874784 .| American Intl Group ... . |07/31/2015| Merrill Lynch, Pierce,
Fenner ................. ] 75.0001....... 4832 (... XXX .o oo 4065 [ [ e [ e 4065(......cc |, T67|. .o TOT|. oo . XXX
126650100 .| CVS Health Corp ..........ccoovvviiiiiinnnn. ... |07/31/2015| Merrill Lynch, Pierce,
Fenner ................ | 50.000....... 5648 ... XXX ... |.oooiiis 3872 e e e e e 3872 1776 ......... 1776 . . XXX
151020104 .| Celgene Corp ........oovvvvviiiiiiiiiins, . |07/31/2015| Renaissance Macro
Securities LLC ...........|....... 50.000f....... 6626|... XXX ... |......... 42120 e e e 42120 . 24141, 2414 ... . XXX
172967424 .| Citigroup InC .........oooiiiii ... |07/31/2015 Morgan Securities ....... |...... 150.000....... 8778 |... XXX ... |.oooiiins TA2T | e e e e e TA2T | 1351 ... 1351 . XXX
177376100 .| Citrix System ..o . |07/31/2015| Merrill Lynch, Pierce,
Fenner .................. ... 200.0001...... 15124 ... XXX ... . XXX
203668108 .| Community Health Sys Inc ..................... . |07/31/2015| Merrill Lynch, Pierce,
Fenner ...............oo |t 240.000...... 14,165 ... XXX ... . XXX
254687106 .| Walt Disney Co .........ovvviviniiiiiiinns ... |07/31/2015] Instinet Corporatio ....... [....... 80.000....... 9636 ... XXX... . XXX,
30303M102 | Facebook Inc ................ ... |07/31/2015| Instinet Corporatio ....... |....... 70.000....... 6,711[... XXX ... . XXX
38259P706 | GOOGLEINCCLC-WII .... ... |... |07/31/2015| Goldman Sachs ..........[....... 10.000]....... 6294 ... XXX... . XXX
436106108 .| Hollyfrontier Corp .............ccoovvvviiininnnn ... |07/31/2015| Merrill Lynch, Pierce,
Fenner ........ U T 230.000]...... 11,034 ... XXX ... . XXX
461202103 .| IntuitInc. ... ... |07/31/2015| Goldman Sachs ..........[....... 50.000{....... 5316 |... XXX... . XXX
46625H100 | J P Morgan Chase & Co ....................... . |07/31/2015| Renaissance Macro
Securities LLC ...........|...... 130.000....... 8934|... XXX...|.oooiiins TATA| o e e e e TATA| . 1459 ......... 1459 ... . XXX
654106103 .| Nike IncCLB ..., . |07/31/2015| Renaissance Macro
Securities LLC ...........|...... 120.000...... 13,850 | ... XXX ..o oo MM [ e [ s A9 2431 (... 2431 . XXX
742718109 .| Procter & Gamble Co ...............coovvven. .. |07/31/2015| Convergex ... T A 370.000...... 28607 ... XXX .o [ooooren 29907 oo [ (A3 [ A3 29907 (1,301) L2679 XXX.
744320102 .| Prudential Financial Inc ........................ ... |07/31/2015| Goldman Sachs ..........[....... 25.0001....... 2214 ... XXX ... BB) [ (BB [ . XXX
855244109 .| Starbucks Corp ......... ....| ... |07/31/2015| Sanford Bernsteinand Co |...... 290.000...... 16,853 | ... XXX ..o | M223 i [ e e o 228 .. 5830 BB30 [ . XXX
863667101 .| Stryker COrp .......oovveiii . |07/31/2015| Renaissance Macro
Securities LLC ...........|....... 25.000(....... 2566 (... XXX .o |ooooooo i 2126 e [ e e e 2126 40(.......... 40 . XXX
867914103 .| Suntrust Bks Inc ... ... |07/31/2015| Merrill Lynch, Pierce,
Fenner ...............oo |t 100.000 ....... 444910 XXX .o o444 e e e e A 305, 305 ..o . XXX
883556102 .| Thermo Fisher ScientificInc .................... ... |07/31/2015| Goldman Sachs ..........[....... 25.000(....... 349 [0 XXX oo | B39 L e e e B39 355 ... 355 . XXX
92532F100 | Vertex Pharmaceuticals Inc. . ... ...| ... |07/31/2015 Goldman Sachs ..........|....... 25.000(....... 3381 ... XXX .o | n3203 e [ e e e e 8203 178|.......... 178 . XXX
949746101 .| Wells Fargo & Co .........oovvvviiiiinn ... |07/31/2015| Renaissance Macro
Securities LLC ...........|...... 125.000....... 7251 ). XXX |oooiins 8512 oo [ e e e e 6,512 . XXX,
N59465109 | Mylan NV ... ... |07/31/2015| Convergex .............. |...... 563.000...... 31,368 (... XXX... [....... 32488 (..o | e 32,488 . XXX
00206R102 [AT&TINC ... ..o ... |09/08/2015| Renaissance Macro
Securities LLC ...........|...... 180.000....... 5904 ... XXX...|...oooons 6461 | ... [ e e e 6,461 ... . XXX
345370860 .| Ford Motor Company ....................cc.... ... |09/08/2015| Convergex .............. |..... 2,670.000...... 36,311 (... XXX... [....... 43478 | .o 072 e 072 43,478 . XXX
458140100 .| Intel Corp ........ovvviviiiiiiiee . 109/08/2015| Merrill Lynch, Pierce,
Fenner .................. ... 300.000....... 8793 ... XXX ... |.ooooins 8051 | oo [ e e e e 8,051 . XXX
58933Y105 | Merck & Co.Inc ... ... |09/08/2015| Convergex .............. [...... 670.000...... 35142 ... XXX ... |....... 38122 o e e e e e 38,122 ... . XXX
713448108 .| Pepsicolnc .......... ... |09/08/2015| Convergex .............. |...... 430.000]...... 39423 (... XXX ... [....... 37224 oo e 37,224 . XXX,
742718109 .| Procter & Gamble Co ... ... |09/08/2015| Convergex .. P P 1,036.000...... 72,052 (... XXX ... [....... 82784 (..o | 228 228 82,784 . XXX
855244109 .| Starbucks Corp ......... .| ... |09/08/2015] Convergex .............. |...... 710.000...... 38747 ... XXX ... | 26522 e e e e e 26,522 . XXX
532457108 | LillyEli&Co ..o . |07/01/2015| Investment Technology
Group ... e 470.000]...... 39,691 (... XXX... [....... 20827 oo | e e 27,827 . XXX
717081103 .| PfizerInc ... ... |07/01/2015| Credit Suisse First Boston |...... 758.000...... 25616 (... XXX... [....... 22844 | 22,844 . XXX
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717081103 .| PfizerInc ..o ... |07/01/2015| Blair William and Company|...... 102.000 Lo XXX . XXX,
20825C104 | Conocophillips ............ ... |08/07/2015| UBS Securities LLC ......|..... 1,565.000 Lo XXX . XXX
141624106 .| Care Capital Properties Inc ... ... |08/24/2015| Cash in Lieu of Shares ... |......... 0500].... Lo XXX . XXX
141624106 .| Care Capital Properties Inc ... ... |08/26/2015| Citigroup Global Mkts Inc . | ...... 232.000 Lo XXX . XXX
166764100 .| Chevron Corp ............... . |09/09/2015| Barclays Capital ......... |..... 1,135.000 Lo XXX . XXX,
88579Y101 | 3MCo ............ 11/09/2015( Goldman Sachs ..........|....... 50.000 o XXX . XXX
88579Y101 | 3MCo ....... 11/23/2015| Goldman Sachs ..........|....... 30.000 o XXX . XXX
00287Y109 | Abbvie Inc ... .| ... |11/23/2015| Goldman Sachs ..........[....... 90.000 Lo XXX . XXX
HO0023R105 | ACE Limited ..............ocoiiiiiiiiinn, ... |11/23/2015| Goldman Sachs ..........[....... 60.000 Lo XXX . XXX,
02079K305 | Alphabet Inc CA-CL A 11/23/2015| Goldman Sachs ..........|....... 10.000 Lo XXX . XXX
02079K107 | Alphabetinc CACLC .. 11/23/2015| Goldman Sachs ..........|....... 10.000 Lo XXX . XXX
02079K107 | Alphabet IncCACLC .. 11/09/2015( Goldman Sachs ..........|....... 10.000 Lo XXX . XXX
02079K305 | Alphabet Inc CA-CLA .. 11/09/2015( Goldman Sachs ..........|....... 10.000 Lo XXX . XXX,
025816109 .| American Express Co 11/23/2015| Goldman Sachs ..........|....... 20.000 Lo XXX . XXX
026874784 .| American International Group Inc. . 11/23/2015| Goldman Sachs ..........|....... 60.000 Lo XXX . XXX
037833100 .| AppleInc ....... e 11/23/2015| Goldman Sachs ..........|....... 80.000 Lo XXX . XXX
00206R102 | AT&TINC ... 11/23/2015| Goldman Sachs ..........|...... 170.000 Lo XXX . XXX,
052769106 .| AutoDesk ... 11/09/2015| J.P. Morgan Securities ... |...... 200.000 L XXX . XXX
052769106 .| Auto Desk ...... PP 11/23/2015| Goldman Sachs ..........|....... 60.000 o XXX . XXX
09247X101 | Blackrock Inc ............. 11/23/2015| Goldman Sachs ..........|....... 10.000 Lo XXX . XXX
110122108 .| Bristol Myers Squibb Co .. 11/23/2015| Goldman Sachs ..........|...... 220.000 Lo XXX . XXX,
151020104 .| Celgene Corp ............... 11/23/2015| Goldman Sachs ..........|....... 60.000 L XXX . XXX
17275R102 | Cisco Systems Inc ... . 11/23/2015 Goldman Sachs ..........|...... 120.000 Lo XXX . XXX
172967424 .| CitigroupInc ......... 11/23/2015| Goldman Sachs ..........|...... 120.000 Lo XXX . XXX
177376100 .| Citrix SystemInc ............ 11/09/2015( Convergex .............. |...... 640.000 Lo XXX . XXX,
177376100 .| Citrix SystemInc ................. o] ... [11/23/2015] Goldman Sachs ..........|....... 20.000 . XXX . XXX
192446102 .| Cognizant Technology Solutions ............... 11/09/2015| Merrill Lynch, Pierce,
Femner ................o | 75.000 Lo XXX . XXX
203668108 .| Community Health Sys ........................ 11/09/2015( Convergex .............. |..... 1,620.000 Lo XXX . XXX
126650100 .| CVS/Caremark Corp ...... 11/23/2015| Goldman Sachs ] 20.000 Lo XXX . XXX
278865100 .| Ecolablnc ........... 11/23/2015| Goldman Sachs ..........|....... 60.000 o XXX . XXX
30231G102 | Exxon Mobil Corp . 11/09/2015| Goldman Sachs ..........|...... 100.000 Lo XXX . XXX
30231G102 | Exxon Mobil Corp ... 11/23/2015| Goldman Sachs ..........|....... 20.000 Lo XXX . XXX
30303M102 | Facebook Inc ..... 11/23/2015| Goldman Sachs ..........|....... 40.000 o XXX . XXX
31428X106 | FedExCorp ......... 11/23/2015| Goldman Sachs ..........|....... 50.000 Lo XXX . XXX
345370860 .| Ford Motor Company ... 11/23/2015| Goldman Sachs ..........|...... 180.000 Lo XXX . XXX
369604103 .| General ElectricCo ....... 11/23/2015| Goldman Sachs ..........|...... 180.000 Lo XXX . XXX
427866108 .| Hershey Company ... 11/23/2015| Goldman Sachs ..........|....... 80.000 Lo XXX . XXX
436106108 .| Hollyfrontier Corp 11/23/2015 Goldman Sachs ..........|...... 140.000 Lo XXX . XXX
438516106 .| Honeywell International Inc .. ... | ... |11/23/2015] Goldman Sachs ..........|....... 70.000 XXX . XXX
458140100 .| Intel Corp ..o ... |11/09/2015| Sanford C. Bernstein and
Co v 200.000]....... 6609|... XXX... . XXX
458140100 .| Intel COrp ... ... [11/23/2015| Merrill Lynch, Pierce,
Fenner .................. ... 170.000 ....... 5868 ... XXX... . XXX
461202103 .| IntuitInc ... ... |11/09/2015| Sanford C. Bernstein and
CO v 200.000...... 19,397 |... XXX... . XXX
G491BT108 | Invescoltd ................oooiiiiiiiins ... |11/23/2015 Goldman Sachs ..........|...... 170.000 ....... 5707 (... XXX... . XXX
46625H100 | J P Morgan Chase &Co ..... 11/23/2015 Goldman Sachs ..........|...... 100000 ....... 6,725|... XXX... . XXX
N53745100 | Lyondellbasell Industries . ... 11/09/2015| Goldman Sachs ..........|...... 150.000...... 14173 ... XXX ... . XXX,
58155Q103 | McKesson Corp .................... 11/23/2015| Goldman Sachs ..........|....... 40.000]....... 7591 ... XXX... . XXX
582839106 .| Mead Johnson Nutrition Company ... 11/23/2015| Goldman Sachs ..........|....... 50.000....... 4093 |... XXX... . XXX
G5960L103 | MedtronicPlc ...................... 11/23/2015| Goldman Sachs ..........|....... 50.000f....... 3809 (... XXX... . XXX
58933Y105 | Merck&Co ............ 11/23/2015| Goldman Sachs ..........|....... 40.000]....... 2158 |... XXX ... . XXX,
595017104 .| Microchip Technology ...................o.... 11/23/2015| Goldman Sachs ..........|....... 70.000f....... 3275(... XXX ... . XXX
609207105 .| Mondelez International ......... 11/23/2015| Goldman Sachs ..........|....... 30.000f....... 1321] ... XXX ... . XXX
65339F101 | NextEraEnergyInc ..................coooes 11/23/2015 Goldman Sachs ..........|....... 60.000|....... 6,054|... XXX... . XXX
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654106103 .| NikeIncCLB ...t ... [11/09/2015| Renaissance Macro
Securities ............... |.oonnn 100.000...... 13,011)... XXX ... . XXX
654106103 .| Nike IncCLB .........cccoviiiiiiiiin ... |11/23/2015| Goldman Sachs ..........[....... 60.000....... 7945(... XXX ... . XXX
68389X105 | Oracle Corp ... 11/23/2015| Goldman Sachs ..........|...... 170.000|....... 6,673[... XXX ... . XXX
713448108 .| Pepsico Inc .. 11/23/2015| Goldman Sachs ..........|....... 40.000f....... 4054|... XXX... . XXX
717081103 .| Pfizerinc ....... ... |... |11/23/2015| Goldman Sachs ..........[....... 60.000....... 1888]... XXX... . XXX
718546104 .| Phillips 66 ....... ... ... |11/09/2015| Renaissance Macro
Securities .............. | 80.000....... 7338 ... XXX... . XXX
718546104 .| Phillips 66 ... ... |11/23/2015| Goldman Sachs ..........[....... 40.000....... 3678|... XXX... . XXX
744320102 .| Prudential Financial Inc ........................ 11/23/2015| Goldman Sachs ..........|....... 40.000]....... 3464 ... XXX... . XXX
747525103 .| QualcommiInc ............ 11/23/2015| Goldman Sachs ..........|....... 30.000f....... 1473 ... XXX... . XXX
758766109 .| Regal Entmt Group CLA ...................... 11/23/2015| J.P. Morgan Securities ... |...... 300.000....... 5588 ... XXX... . XXX
806857108 .| SchlumbergerLtd ..........................o.. 11/23/2015| Goldman Sachs , Lo XXX . XXX
855244109 .| Starbucks Corp ... 11/23/2015| Goldman Sachs . ... Lo XXX . XXX
863667101 .| Stryker Corp ... 11/23/2015| Goldman Sachs . ... Lo XXX . XXX
867914103 .| SuntrustBank ................. 11/23/2015| Goldman Sachs . ... Lo XXX . XXX
883556102 .| Thermo Fisher Scientific Inc ... 11/23/2015| Goldman Sachs . ... o XXX . XXX
907818108 .| UnionPacCorp ............. 11/23/2015| Goldman Sachs . ... Lo XXX . XXX
913017109 .| United Technologies Corp ... ... | ... [11/23/2015] Goldman Sachs . ... Lo XXX . XXX
92343V104 | Verizon Communications ...................... ... [11/23/2015| Goldman Sachs L XXX . XXX
92532F100 | Vertex Pharmaceuticals Inc .................... ... |11/23/2015 Goldman Sachs o XXX . XXX
254687106 .| Walt DisneyCo ............. 11/23/2015| Goldman Sachs . ... Lo XXX . XXX
254687106 .| WaltDisneyCo ........... 11/09/2015| Goldman Sachs . ... Lo XXX . XXX
94106L109 .| Waste Management Inc ... ... | ... [11/23/2015| Goldman Sachs XXX . XXX
949746101 .| Wells Fargo & Co ............ccooviiiiinnns ... [11/23/2015| Renaissance Macro
Securities ............... Lo XXX . XXX
00206R102 | AT&T .......ovvvnennne. 12/14/2015| Goldman Sachs . ... Lo XXX . XXX
026874784 .| American Intl Group Inc ... 12/14/2015| Goldman Sachs ......... Lo XXX . XXX
052769106 .| Auto DeskInc ............ o] ... |12/1412015| Convergex .............. . XXX . XXX
110122108 .| Bristol Myers SquibbCo ....................... ... [12114/2015| Merrill Lynch, Pierce,
Fenner .................. Lo XXX . XXX
126650100 .| CVS Health Corporation ....................... ... |12/14/2015| Goldman Sachs .. Lo XXX . XXX
151020104 .| Celgene Corp .......... 12/14/2015| Convergex ... L XXX . XXX
17275R102 | Cisco Systems nc ... .. 12/14/2015| Goldman Sachs . ... Lo XXX . XXX
177376100 .| Citrix SystemInc ... 12/14/2015| Goldman Sachs . ... Lo XXX . XXX,
278865100 .| Ecolabinc ........ 12/14/2015| Goldman Sachs . ... Lo XXX . XXX
30303M102 | Facebook inc-A ....... 12/14/2015| Goldman Sachs . ... o XXX . XXX
345370860 .| Ford Motor Company ... ... ... [12/14/2015| Convergex ......... . Lo XXX . XXX
369604103 .| General ElectricCO ...........ccovvvivinnnnn 12/14/2015 Goldman Sachs .......... Lo XXX . XXX,
427866108 .| Hershey Company ...............ccoceviins ... |12/14/2015| Goldman Sachs .......... XXX . XXX
458140100 .| Intel COrp ... ... [12114/2015| Merrill Lynch, Pierce,
Fenner .................. L XXX . XXX
46625H100 | J P Morgan Chase & Co ..............covenin ... |12/14/2015| Goldman Sachs .. Lo XXX . XXX,
58155Q103 | McKesson Corp .......... 12/14/2015| Goldman Sachs . ... Lo XXX . XXX
595017104 .| Microchip Technology ..... 12/14/2015| Goldman Sachs . ... Lo XXX . XXX
609207105 .| Mondelez International ......... 12/14/2015| Goldman Sachs . ... Lo XXX . XXX
65339F101 | NextEra Energy ............. 12/14/2015| Goldman Sachs . ... Lo XXX . XXX
655664100 .| Nordstrom ............. 12/14/2015| Convergex ......... Lo XXX . XXX
68389X105 | Oracle Corporation .. 12/14/2015| Goldman Sachs . ... Lo XXX . XXX
713448108 .| Pepsico ............. 12/14/2015| Goldman Sachs . ... Lo XXX . XXX
717081103 .| Pfizerinc ..........ooovveiiiiii 12/14/2015| Goldman Sachs . ... Lo XXX . XXX
747525103 .| QualcommiIne ... 12/14/2015| Convergex ... Lo XXX . XXX
758766109 .| Regal Entmt Group CLA ...................... 12/14/2015| Goldman Sachs . ... Lo XXX . XXX
855244109 .| Starbucks Corp ........... 12/14/2015| Goldman Sachs . ... Lo XXX . XXX
867914103 .| SuntrustBksInc ..... 12/14/2015| Goldman Sachs . ... Lo XXX . XXX
88579Y101 | 3MCO ... ....|... [12/14/2015| Goldman Sachs ......... Lo XXX . XXX
913017109 .| United Technologies Corp ..................... 12/14/2015 Goldman Sachs .......... . XXX . XXX
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SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
92343V104 | Verizon Communications ...................... 12/14/2015| Goldman Sachs ..........|....... 30.000f....... 1344 .. XXX ..o [ 1,492 . XXX,
92532F100 | Vertex Pharmaceuticals Inc ... .| ... [12114/2015 Goldman Sachs ..........|....... 10.000 11550 XXX L. 1,281 . XXX
94106L109 .| Waste Managementinc ........ ... | ... |12/14/2015| Goldman Sachs . ... Lo XXX 485 . XXX
949746101 .| Wells Fargo & Co. ...... 12/14/2015| Goldman Sachs . ... Lo XXX 1,527 . XXX
HO023R105 | AceLtd .................. 12/14/2015| Goldman Sachs ......... o XXX 1,122 . XXX,
N53745100 | Lyondellbasell Industries .. 12/14/2015| Convergex .............. o XXX 37,639 .. . XXX
693437107 | PJT Partners ............. 10/07/2015| Cash in Lieu of Shares ... XXX 6|.. . XXX
693437107 | PJT Partners ......... 10/09/2015| Morgan Stanley & Co ... . . XXX 732 . XXX
742718109 .| Procter & Gamble Co ...............cooeen| .o 10/28/2015| Baird, Robert W& CoInc . | ......... 580.000...... 44248 ... XXX ... [....... 46,244 . XXX,
747525103 .| Qualcomm ... 12/02/2015| Barclays Capital .........|...... 319.000...... 16,726 ... XXX ... [....... 24,295 . XXX
747525103 .| Qualcomm ........ 12/02/2015| Barclays Capital .........|....... 66.000|....... 3487 (... XXX... | 5,026 . XXX
871503108 .| Symantec Corp ............ccovvvviiniiiiiinnn. 12/02/2015| Barclays Capital ......... |...... 736.000...... 14599 ... XXX ... |...o... 16,475 . XXX
871503108 .| Symantec Corp ............ccovvvviiniiiiiinnn. 12/02/2015{ BNY Convergex ......... |..... 2,279.000...... 44925| ... XXX ... [....... 51,016 . XXX,
723484101 .| Pinnacle West Capital Corp .. 12/17/2015| Barclays Capital .........|....... 56.000]....... 3562(... XXX...[......... 3,166 . XXX
723484101 .| Pinnacle West Capital Corp .................... 12/17/2015| Investment Technology
Group . | 1494000 . 95186 (... XXX ... [....... 84,460 | ... | 10726 10,726 | ... . XXX
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .......... ... 3280948 ... XXX ... |..... 3423215 ... (87,889 [ (BT889) 1,747,692 | ... ... (142,266) | ..... (142,266) | ... . XXX
9799997 Subtotal - Common Stocks - Part 4 ........... ... .o .. 3280948 ... XXX... |..... 3423215|.............. |.....(37,889) |............ | (BTB89) | | 1,747,692(............. . (142,266) | ..... (142,266) . XXX
9799998 Summary Item from Part 5 for Common Stocks ............ ... o XXX . XXX
9799999 Subtotal - COMMON SEOCKS ... .. ... .. 3280948 ... XXX...|..... 3423215| ... .. (37,689) [ ........cooo | (37,689) | ........... |..... 1,747,692(............. ... (142,266) | ..... (142,266) | ...... 37,700 . XXX .
9899999 Subtotal - Preferred and COMMON SOCKS .. ...\ttt ... 3280,948|... XXX... |..... 3423215| ... |l (37,689 [....ooe v [ (37,689 [ ........... |.... 1747,692(............. . (142,266) | ..... (142,266) | ...... 37,700 [. XXX.
9999999 TOAIS .. .. ... .. 28271301 ... XXX... |... 28,589432|... 24377,452]..... (53,964) | ..... (87,888) [............. |..... (141,852) | ........... . 26,356,236 |............. |..... 239,538]...... 239,538 ..... 487,224, XXX.




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE HEALTHCARE UNDERWRITERS GROUP, INC.

SCHEDULE D - PART 5§

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Governments
912828PJ3 ... | United States Treasury .......... .. | 08/06/2015 | Morgan Stanley ... ... 11/30/2015 | Matured .............|...... 50,000 (....... 50,189 |....... 50,000 ....... 50,000 ............. | (189 [............. | (189) ..o | 209(.......... 135
0599999 Subtotal - Bonds - U.S. GOVEIMMENES ............uitiiiit i [ 50,000....... 50,189 ....... 50,000 ....... 50,000 (... |t (189) | .o | (189) | oo Lo e [ [ 209].......... 135
Bonds - Industrial and Miscellaneous (Unaffiliated)
811065AE1 ... | Scripps Network ................ .. | 05/18/2015 | Wells Fargo Securities | 10/08/2015 | Millennium Advisors
LLC ... e 250,000 ...... 249,148 |...... 247130(...... 249213 .. BB 66 ..o e [ (2,083)
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .................................. . o 250,000 ...... 249148 ...... 247130(...... 249213 | ... BB 66|.............. | (2,083)
8399998 Subtotal - BONAS . ...\ 300,000 ...... 299,337 (...... 297,130 (...... 299213 | ... | (123 (123) | ..o [ (2,083)
9999999 TOAIS .. .. ...t | 299.337(...... 297130(...... 299213 ..o | (A2 (123) | [ [ (2,083)

Gl3
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SCHEDULE D - PART 6 - SECTION 1

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

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

E16
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SCHEDULE DA - PART 1

MENTS Owned December 31 of Current Year
14

L3

Showing all SHORT-TERM INVEST
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
8399999 TOtal BONAS ... .. .. L | L e e [ [ e L XXX XXX XXX
Exempt Money Market Mutual Funds
. 60934N203 . | Federal Investment Prime Obligation ............|...... 11/23/2004 | Regions Bank ..................| — |...... 221616 ..o | e e 221616 ...... 221,616 ... 0280]...... 0.280
.. 999809684 . | PNC Government Money Market Funds .........|...... 07/18/2008 | PNC Institutional Investments ....| — |...... TO4549 | .o e e 7645491 ...... 764,549 | .. ... 0040]...... 0.040]....
.. 999809684 . | PNC Government Money Market Funds ......... .C. 07/18/2008 | PNC Institutional Investments ....| — |....... 19482 . e 19482 ....... 19,482 ... 00401 ...... 0.040
8899999 Subtotal - Exempt Money Market Mutual Funds ........... ... 1,005,647 | ... | XXX .o ... 1,005,647 XXX XXX
Other Short-Term Invested Assets
Regions Bank Business Money Market ..........|...... |... [09/21/2011 | Regions Bank .................. |12/31/2015]....... 25303 .. e e 25303]....... 25,303 ... 0030]...... 0030 f.......... |oeeeiiii L
9099999 Subtotal - Other Short-Term Invested ASSEES .. ...t 25303 | .. XXX .o 25,303 | .. XXX XXX L XXX
9199999 Total Short-TErM INVESIMENES ... .. ...\t [ 1,030,950 XXX ..o |..... 1,030,950 XXX | XXX XXX
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floor/Collars/Swaps/Forwards Open

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floor/Collars/Swaps/Forwards Term. .... NONE

E20 Schedule DB - Part B Sn 1 Future ContractsOpen .......................

E21 Schedule DB - Part B Sn 2 Future Contracts Terminated

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

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

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

E24 Schedule DL - Part 1 - Securities Lending Collateral Assets

E25 Schedule DL - Part 2 - Securities Lending Collateral Assets

E18 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
PNCBank ...........cooooviiii Ft. Lauderdale, FL ... | [ L o e 912,573 X X X|
RegionsBank ....................oo Ft.Lauderdale, FL ... 25,316 X X X
Florida Treasury Dept. TrustFund ................ Tallahassee, FL ...................coco [ .SD . |...... 1.218|......... 3647 ... 799]...... 250,000 |X X X]
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
INStructions) - 0peN dePOSItONIES . ... . ... .o XXX e X X X]
0199999 Totals - Open DEPOSILONIES ........... ... XXX 3647 (........... 799 1,187,889 [X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ... XXX X X X
0399999 Total Cash ON DEPOSIt ........ ... ... XXX 3647 (........... 799 1,187,889 [X X X|
0499999 Cash in Company's Office ............ ... XXX XXX o[ XXX X X X]
0599999 TOtal CASN ...t XXX 3647 |........... 799].... 1,187,889 X X X

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

1.January ... 213,286 [4. April ... 2199111 (7. duly ..o
2. February ..........| ... 259,796 [5.May ............oo | 23,908 (8. August ............|....
3.March .............|............. (21,164) (6. June .............. | 1,855,900 | 9. September ........|....

.......... 333,159
.......... 995,541
AAAAAAAAAA 228,195

10. October ..........|....
11. November .......|....
12. December .......|....

138,951
548,467
1,187,889

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

LZ3

1 2 3 4 5 6 7 8
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
Description Code Acquired of Interest Date Carrying Value & Accrued During Year
Sweep Accounts
PNC Premium Business Money Market ... 0.000] ..o 86| .. 1,883
Regions Trust Cash SWeep .......................................................... oG 0.000]..............occc | 659,986 |.................. | 13
8499999 Subtotal - SWEEP ACCOUNES ...........oooiii e 660,072 ... 1,896
8699999 Total Cash EQUIVAIENES ... ... 660,072 ... 1,896
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5 6
Book/Adjusted Fair
Carrying Value Value

States, Etc.

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

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

5803 plus 5898) (Line 58 above) ..

E28
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