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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE GERMAN MUTUAL INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

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

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1.513 All other

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

1.523 All other

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

.. 2,516,430

190,000

225,512
880,000

748,766
.. 2,260,733
.. 3,831,307

.. 1,218,263

107,916

2,516,430

190,000

225,512
880,000

748,766
2,260,733
3,831,307

1,218,263

107,916

...9.058

...4.440

Gross
Investment Holdings
1 2
Amount Percentage
....... 2,516,430 (............9.058
......... 251,9721............0.907
......... 190,000 ............0.684
......... 2255121............0.812
......... 880,000............ 3.168
......... 748,766 |............ 2.695
....... 2,260,733 |............8.138
....... 3,831,307 |.......... 13.791
....... 1,233,379 ............ 4.440
......... 460,988 ............1.659
....... 4,457,106 |.......... 16.044
....... 1,408,425|............5.070
....... 4,992,692|.......... 17.972
.......... 34805|............0.125
....... 1,218,263 |............4.385
......... 107,916|............0.388
....... 2,962,358 |.......... 10.663
..... 27,780,652 ......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE GERMAN MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooococc | L 1,382,418
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 carrying value:

6.1  TOTALS, Part 1, Column 15 ... ..o

6.2 TOTALS, Part 3, Column 13 ... ... | e
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 ... 56,239

8.2 TOTALS,Part3,Column9 ... L 56,239
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| | 1,326,179
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines 9 minus10) ..........................................| | 1,326,179

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 THE GERMAN MUTUAL INSURANCE COMPANY

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 | 15,040,232
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 17,133,774
3. Accrual of DISCOUNt ... .. 4,989
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 ... o 44,024

44 Partd, Column 11 e | (27,537)|.............. 16,486
5. TOTAL gain (loss) on disposals, Part4, Column 19 ................. | (10,887)
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 8,620,851
7. Deduct amortization of premium ... 58,818
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 ... ... 5,229

9.4 Partd, Column 13 ..o 7582, ............ 12,811
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 23,492,115
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 23,492,115
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE GERMAN MUTUAL INSURANCE COMPANY

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 .................. oo 2,966,634 (........... 2,954,122 ........... 2,967,492 ........... 2,964,516
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... 2,966,634 |........... 2,954122|........... 2,967,492 ........... 2,964,516
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... 190,000|............. 188,261 |............. 190,000|............. 190,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... 225512 |............. 233,830|............. 227,002|............. 225,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ... e 5,859,245|........... 5,832,020]........... 5,869,931|........... 5,672,368
8. United States .................. oo 7,814,802|........... 7,791,183 |........... 7,819,780 ........... 7,777,704
Industrial and Miscellaneous and 9. Canada ... | | L
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
11. TOTALS ..., 7,814,802]........... 7,791,183 |........... 7,819,780 ........... 7,777,704
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 17,056,193 |......... 16,999,416|......... 17,074,204 |......... 16,830,088
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 .................. [ 6,435,922 (........... 6,435,922 ........... 6,410,315
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23. TOTALS ..., 6,435,922 |........... 6,435,922 ........... 6,410,315
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[........... 6,435,922 (........... 6,435,922 ........... 6,410,315
26.  TOTALStocks .................f.c......... 6,435,922 |........... 6,435,922|........... 6,410,315
27.  TOTAL Bonds and Stocks ... |......... 23,492115]......... 23,435339|......... 23,484,519




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE GERMAN MUTUAL INSURANCE COMPANY

GoIs

SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

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

Non-Guaranteed
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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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

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

AAAAAAAAAA 4,937,168
............ 298,048

.......... 7,516,754
............ 298,048

.......... 6,628,990
............ 299,321

.......... 7,516,754
............ 298,048

Hybrid Securities
7.1 NAIC1
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 GERMAN MUTUAL INSURANCE COMPANY

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

Values By Major Types of Issues and NAIC Designations

L0IS

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)

16,758,145
............. 298,048

.. 16,758,145
...... 298,048

100.00

100.00

........... 9,609,363
............. 299,321

.... 9,609,363
...... 299,321

100.00

100.00

16,758,145
............. 298,048

........... 9,609,363
............. 299,321

.. 16,758,145
...... 298,048

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carryin
1 2 3 4 5
1 Year Over 1 Year Over 5 Years Over 10 Years
or Through Through Through Over
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years

9. Total Bonds Current Year
9.1 NAICT Lo (d)........ 3,866,904 |......... 11,309,349 | ........... 1,446,553 (............. 128,822 6,516
9.2 NAIC2 ..o (d)re 298,048 | ..o [
9.3 NAICS .o (d)e | e e [
94 NAICA .. (d) e e e [
9.5 NAICS ..o (d) e e e [
9.6 NAICE ..o (d)eii i i L
9.7 TOTALS oo 3,866,904 |......... 11,607,398 |........... 1,446,553 (............. 128,822 ... 6,516
9.8 Line9.7asa%of Column 6 ...................... | 2267 ). 68.05|................. 848|. ... 0.76|................. 0.04

10. Total Bonds Prior Year

101 NAICT .o 939,683 |........... 7,711,664 |............. 705454 (.. ... 231945(.............. 20,616
102 NAIC2 ..o 299,321 .o [
103 NAIC3 ..o L e
104 NAICA ..o L e
105 NAICS ..o [ L e e
106  NAICHE ......ooooeiiiieiiiii i L e L
107 TOTALS ..o L 939,683 |........... 8,010,985 |............. 705454 (.. ... 231,945(.............. 20,616
108 Line10.7asa%ofCol.8 ..................ooooo | 948|. ... 80.85|................. TA2| . 234 . 0.21

11. Total Publicly Traded Bonds
14 NAICT o 3,866,904 |......... 11,309,349 | ........... 1,446,553 (............. 128,822 ... 6,516
112 NAIC2 ..o 208,048 | ..o [
113 NAIC3 oo L e
14 NAICA ... L e L
115 NAICS ..o L e e
16 NAICHE ..o L e [
17 TOTALS ..o L 3,866,904 |......... 11,607,398 |........... 1,446,553 (............. 128,822 6,516
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 2267 .o 68.05|................. 848, 0.76|...cccovvvvnnnnn. 0.04
11.9  Line 11.7asa % of Line 9.7, Col. 6, Section 9 ... |................ 2267 i 68.05]. ... 848 .. ..l 076 ..o 0.04

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

(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, $

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;NAIC4S§.............0;NAIC5§.............0; NAIC6 §..............0.
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80IS

Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

Over 5 Years
Through
10 Years

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

4 7
Over 10 Years Column 6
Through Over Total asa % of
20 Years 20 Years Current Year Line 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

U.S. Governments

14 IsSUET OBIGAtIONS . .. ...

1.2 Residential Mortgage-Backed SeCUrties ............ ..ot

1.3 Commercial Mortgage-Backed Securities . ......

14 Other Loan-Backed and Structured Securities . ..

15 TOTALS L

All Other Governments

2.0 1SSUEr OBlGAtioNS . ... ..o

2.2 Residential Mortgage-Backed SECUMHES .. ...........ooiiii

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 ............oiiie i [e.85,000 [ L 645,000 (.......... 150,000 [ ..o [ [ 880,000 (.............. 516 |......... 1,031,210 ............. 1041 ... 880,000 | ........cevvuinnns
52  Residential Mortgage-Backed Securities ................cooviiiiiii e [ T183B4 1,636,626 (.......... 645769 (.......... 7041 6516 |......... 3124306(............. 1832 .......... 888,958 |..............897|......... 3,124,306
53  Commercial Mortgage-Backed Securities e e e 622889 .. 1,068,785 (.......... 151,485|.... ... 11,780 1,854,939 (.............1088|.......... 256,113 | ... 1,854,939
54  Other Loan-Backed and Structured Securities ..............oooviiiiiiiiiiiiiiiiiiiies i [ e e e e
5.5 TOTALS Lo [ 1426242 |......... 3,350,411 5859,245|.............3435|......... 2176281 .............2196|......... 5,859,245
Industrial and Miscellaneous

6.1 Issuer Oblgations ... | 301,803 |......... 3,734,192 4457106 ............. 2613 |......... 5777319 .............5831|......... 4,457,106
6.2  Residential Mortgage-Backed Securities ........... ..o [ [ e [ e T T
6.3  Commercial Mortgage-Backed Securities ....... ... 385525|.......... 479,040 ... 0902457 L 529 294,806 | ... ... 902,157
6.4  Other Loan-Backed and Structured Securities ... T e I . 1416202 ......... 1,021,985 ... ... 24555839 ... 1440 . 856,186 | ... .........2/455539
8.5 TOTALS ..o [ 2103530 ......... 5235217 |.......... 476,055 ... | 7,814802|.............4582|......... 6,928311|.............69.92|......... 7,814,802
Hybrid Securities

7.4 Issuer Obligations ..o | e e e e e e e e
7.2 Residential Mortgage-Backed Securities

7.3 Commercial Mortgage-Backed Securities e T .

74 Other Loan-Backed and Structured SECUMHES ...........ooivi e |

75 TOTALS .o e

Parent, Subsidiaries and Affiliates

8.1 ISSUEr OBlIGations . ... ...

8.2  Residential Mortgage-Backed Securities ........ e B

8.3  Commercial Mortgage-Backed Securities ........ ... | e e e e e e e e
84  Other Loan-Backed and Structured Securities ..o | L
85 TOTALS ..o L L L L L L L
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years | Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
9.  Total Bonds Current Year
9.1 Issuer Obligations ................ccooooiiiiiiii 638,776 .......... 7311134 | ST 8,521,021 |.............. 49.96]...... XXX | XXX 8,521,021 ...
9.2 Residential Mortgage-Backed Securities ........................... [ 718,354 |.......... 1,636,626 |............ 645,769 |............ M7,0410.............. 6,516].......... 3,124,306 .............. 18.321...... XXX .o XXX oo 3,124,306 | ...
9.3 Commercial Mortgage-Backed Securities ..................c....coo [ 1,093,573 |.......... 1,637,653 ............ 212,321 (... 1,780 .o [ 2,955,327 | ... 17.33(...... XXX | XXX 2,955,327 | ..o
9.4 Other Loan-Backed and Structured Securities ....................... [.......... 1,416,202 (.......... 1,021,985(............. 17,352 L 2,455,539 |.............. 14401...... XXX .| XXX oo [ 2455539 | ...
9.5 TOTALS oo 3,866,904 |........ 11,607,398 |.......... 1,446,553 |............ 128,822] ... 6,516]........ 17,056,193 ............. 100.00]...... XXX [ XXX [ 17,056,193 ..o
9.6 Line9.5asa% 0f Col. 6 .......covviiviiiiiiiiii [ 2267 68.05[................ 848 ... 076 .o 0.04[............. 100.00]...... XXX o, XXX . XXX oo [, 100.00 . oo
10.  Total Bonds Prior Year
101 Issuer Obligations .............ooooviiiiiiiiie 90,000 .......... 6,845,254 |............ 428,687 |............. 99,906 | ..o | XXX |, XXX [ 7463847 |.............. 7533 ... TAB3847 ...
10.2  Residential Mortgage-Backed Securities .......................... [ 218415(............ 402,367 |............ 164,648 (............. 83677 (............. 19,852]...... XXX .o XXX oo 888,958 (................ 897 ........... 888,958 ...
10.3  Commercial Mortgage-Backed Securities .....................coooo [ 264,467 |............ 279,021 ............ 107,077 ... 48,362 |................. 765]|...... XXX | XXX oo [ 699,692 |................ 7.06|............ 699,692 (...
104  Other Loan-Backed and Structured Securities ....................... [ ... 366,801 [............ 484343 |.............. 5043 .. e XXX o] XXX oo | 856,186 |................ 864 ... 856,186 |.....................
105  TOTALS ..o 939,683 |.......... 8,010,985|............ 705454 |............ 231,945(............. 20,616]...... XXX .| XXX oo [ 9,908,684 |............. 100.00.......... 9,908,684 |.....................
106 Line10.5asa % of Col.8 .....ooooiviiiiiiiiiiiieiiiiiiiiii | 948 |, 80.85[. ... TA2) 234 . 021]...... XXX o, XXX oo L, 100.00]...... XXX oo [, 100.00 . oo
11.  Total Publicly Traded Bonds
111 lssuer Obligations .............ooooiviiiiiii [ 638,776 .......... 7311134 | ST e 8,521,021 |.............. 49.96|.......... 7463847 |.............. 7533 ... 8,521,021 1...... XXX ...
112 Residential Mortgage-Backed Securities ........................o. [ 718,354 |.......... 1,636,626 (............ 645,769 ............ M7,041) ... 6,516(.......... 3,124,306|.............. 1832 ... 888,958 |................ 897 (... 3,124,306 |...... XXX ...
11.3  Commercial Mortgage-Backed Securities ............................ [ 1,093,573 |.......... 1,637,653 (............ 212,321 ... 1780 [ 2,955,327 | .............. 1733 ... 699,692 (................ 706(.......... 2,955,327 | ...... XXX ...
114 Other Loan-Backed and Structured Securities ....................... |.......... 1,416,202 (.......... 1,021,985(............. 17,352 L 2,455,539 |.............. 1440|............ 856,186 |................ 864|.......... 2,455,539 |...... XXX ...
M5 TOTALS ..o L 3,866,904 |........ 11,607,398 |.......... 1,446,553 |............ 128,822] ... 6,516]........ 17,056,193 ............. 100.00|.......... 9,908,684 |............. 100.00]........ 17,056,193 ]...... XXX ...
116  Line11.5asa%ofCol.6 ........oooeiiviiiiii 2267 . 68.05(................ 848 | ... 076 oo 0.04(............. 100.00...... XXX | XXX | XXX o |, 100.00]...... XXX ...
11.7  Line11.5asa %of Line 9.5, Col. 6, Section 9 ...........ccoooveiii | ieiiiiiniinn, 2267 68.05[................ 848 ... 076 .o 0.04[............. 100.00]...... XXX o, XXX . XXX oo [, 100.00]...... XXX ...
12.  Total Privately Placed Bonds
121 Issuer Obligations .................oooooii e e L e e e [ e [ XXX
12.2  Residential Mortgage-Backed Securities ... | [ e e e XXX [
123 Commercial Mortgage-Backed Securities ..................c.coooo [ [ e e e e e e XXX
12.4  Other Loan-Backed and Structured Securities ....................ooo | [ L XXX
125  TOTALS ... L L L L e e L L L [ XXX oo [,
126 Line125asa%of Col. 6 .......ooooveiiiiiiii e [ e e XXX | XXX | XXX | XXX o [
127  Line12.5asa % of Line 9.5, Col. 6, Section 9 .................ooo | Lo L e e L XXX .o XXX .o XXX .o XXX oo
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SI10 Schedule DA - Verification ....................cooiiiii i NONE
SI11 Schedule DB Part A Verification .................ccoiiiiiiiiiiiinnn, NONE
SI11 Schedule DB Part B Verification ...........................cooo it 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 ....................coooiiii i NONE
SI15 Schedule E - Verification ...............ccooiiiiiiiiiiii e NONE

SI10 - SI15
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SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
5 6 7 8 9

1 2 Location 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Total Gross Income Taxes,
Book/Adjusted Other-Than- Current Total Foreign Eamed Less Repairs,
Date Carrying Value |  Fair Value Current Temporary Year's Change in Exchange Interest and
Date of Last Amount of Less Less Year's Impairment Change in BJ/AC.V. Change in Incurred on Expenses
Description of Property Code City State | Acquired Appraisal Actual Cost | Encumbrances | Encumbrances | Encumbrances | Depreciation Recognized | Encumbrances | (13-11-12) B./A.C.V. Encumbrances |  Incurred
Properties occupied by the reporting entity - Administrative
LANDANDBUILDING ..................... | NAPOLEON ................ OH | 03/15/1999 | 03/15/1999 |..... 2259641 |.............. ... 1,218,263 | ..... 1,218,263 |....... 56,239 | ... | [ (56,239) [ ..o | 76,236 |...... 37,723
0299999 Subtotal - Properties occupied by the reporting entity - Administrative .............................o 2259641 |..............|..... 1,218,263 | ..... 1,218,263 ....... 56,239 ... [ (56,239) [ .............. ... 76,236 |...... 37,723
0399999 Subtotal - Properties occupied by the reporting entity ... 2259641 |..............|..... 1,218,263 | ..... 1,218,263 ....... 56,239 ... [ (56,239) [ .............. | 76,236 |...... 37,723
Properties held for the production of income
LAND ..o NAPOLEON ................ OH | 03/15/1999 | 03/15/1999 |...... 107,916 | ... [ 107,916 ...... 220,000 (... | [ e 2,210
0499999 Subtotal - Properties held for the production ofincome ..........................ooo o 107916 .............. |...... 107,916 ...... 220,000 (... | e 2,210
0699999 TOAIS .. .. ...t | 2,367,557 | ..o | 1,326,179 ..... 1438,263|....... 56,239 ... | [ (56,239) [ ..o | 76,236 |...... 39,933

103
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E02

E03

E04

EO05

E06

EO07

E08

E09

Schedule A - Part 2 Real Estate Acquired .................cciiiiiinns. NONE
Schedule A - Part 3 Real Estate Disposed ..................cccciiiin... NONE
Schedule B Part 1 - Mortgage Loans Owned ..................ccovntn.. NONE
Schedule B Part 2 - Mortgage Loans Acquired . . ...............ccovin.... NONE
Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE
Schedule BA Part 1 - Long-Term Invested Assets Owned ................. NONE
Schedule BA Part 2 - Long-Term Invested Assets Acquired ................ NONE
Schedule BA Part 3 - Long-Term Invested Assets Disposed ............... NONE

E02 - E09
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Showmg all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

6] Year's

R Rate Other- Total

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

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

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

U.S. Governments - Issuer Obligations
3135GOESS ..... FED NATL MTG ASSN 1.375% 11/15/16 .......... 252912 |..... 100.4640 251,160 251,972 07/31/2015| 11/15/2016
912828XPO0 ... ... US TREASURY NOTE 0.625% 7/31/17 ... LL374254 | L 99.4410 .. 372,904 L.374410 | .. 07/30/2015| 07/31/2017
912828H37 ...... US TREASURY NOTE 0.875% 1/15/18 398,845 | ...... 99.5470 398,188 ..398,889 | .. 12/02/2015( 01/15/2018
912828G79 ...... US TREASURY NOTE 1.0% 12/15/17 ...... 400,095 | ...... 99.8630 399,452 400,092 12/04/2015( 12/15/2017
912828UF5 .. ....| US TREASURY NOTE 1.125% 12/31/19 .... 297892 (...... 98.1020 294,306 298,003 10/09/2015( 12/31/2019
912828L99 ...... | US TREASURY NOTE 1.25% 10/31/20 345599 | ...... 98.2340 . 343,819 . 345,731 11/05/2015| 10/31/2020
912828G61 US TREASURY NOTE 1.5% 11/30/19 ... .. 398,736 | ...... 99.6020 398,408 . 398,779 11/10/2015| 11/30/2019
912828XH8 .. ... US TREASURY NOTE 1.625% 6/30/20 300,575 | ...... 99.5900 298,770 .. 300,527 07/27/2015| 06/30/2020
0199999 Subtotal - U.S. Governments - Issuer Obligations 2,768,908 XXX 2,757,007 2,768,403 . XXX XXX .
U.S. Governments - Commercial Mortgage-Backed
36230MEPS . .... GOVT NATL MTG ASSN POOL #752842DT .......[ ... [... [....... 1o 133,844 | ... 106.0940 | ......... 132,402 (......... 124797 | ......... 133501 .. (439) ... 3950 |..... 1350 | MON .| ......... L 4,944 (11/20/2014| 07/15/2025
38376GC24 ... .. GOVT NATLMTG ASSN SER2011-20CL .........[... [... [....... 1o 64,740 | ...... 99.9910 | .......... 64714 |.......... 64720 .......... 64730 |............... | (10) ... [ 1883]..... 1745 MON .|......... 102(........... 508 [07/15/2015| 04/16/2032
0399999 Subtotal - U.S. Governments - Commercial Mortgage-Backed Securmes .................................... 198,584 | ... XXX ... |....o..t. 197115 ......... 189,516 | ......... 198231 ..o el (449) | ..o XXX XXX XXX .ot 512 ......... 5452 | . XXX XXX .
0599999 Subtotal - U.S. GOVernments ... ................oooiiiiiiiiiiiiiiiiiiiiii 2,967,492 ... XXX ... [....... 2,954,122 (....... 2,964,516 [ ....... 2,966,634 [............... |........... 954) [..............0 | XXX XXX XXX |........ 5023[........ 16,296 | . XXX . XXX
U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
4197915F1 ...... HAWAIIST1.231% 8117 ..o | e MFE ... | oot 40,000 |..... 1002990 | .......... 40120 | .......... 40,000 .......... 40,000 | .. e e e 12310..... 1231 |FA .|t 205(........... 336 [11/14/2014| 08/01/2017
882723A33 ...... TEXAS ST 1.497% 1000119 ... e oo oo MFE ... | 150,000  ...... 98.7610 | ......... 148142 | ......... 150,000 | ......... 150,000 [ ..o e e e 1497 (..... 1497 |AO .| ..ot 387 . 10/15/2015( 10/01/2019
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guarameed) Issuer Obligations .......|......... 190,000 ... XXX ... [......... 188,261 |......... 190,000 [ ......... 190,000 [ ..vvvvviiieen e e XXX XXX XXX |, 592 ..ot 336 |. XXX . XXX .
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ...................c.cooo| e 190,000 ... XXX ... [......... 188,261 [......... 190,000 [ ......... 190,000 [ ..vvvvveieen e e XXX XXX XXX |, 592 ..ot 336 |. XXX . XXX .
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations
592112NUG ..... MET GOVT NASHVILLE 1.864% 7/1119 ........... A P P MFE ...l 100,000 | ..... 1009970 | ......... 100,997 | ......... 100,000 | ......... 100,000 [ ..o o e 1864 |..... 1864 JJ ... ... 932 ........... 683 [02/11/2015| 07/01/2019
686499AF1 .. .... ORLANDO FL TOURIST 11/01/18 ................ L MFE 127,002 ..... 106.2660 | ......... 132,833 [......... 125,000 ......... 125512 ... [ (260) [............... .o 5250 |..... 5014 [MN .. |........ 1094 ]......... 6,563 [07/02/2009| 11/01/2018
1899999 Subtotal - U.S. Political Subdivisions of States, Territories and Possesswns (D|rect and Guaranteed) -
Issuer Obligations . ... ... i [ 227,002 XXX e 233830 ......... 225000 [......... 225512 oo (260) | .o XXX XXX XXX oo 2,026 ......... 7,246 . XXX XXX
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....|......... 227,002 ... XXX ... |.ooooiiins 233830 |......... 225,000 |......... 225512 | oo (260) | .ovveeeiiee XXX XXX XXX | 2026 (......... 7,246 | . XXX . XXX .
U.S. Special Revenue, Special Assessment - Issuer Obligations
190760HCS ... COBB-MARIETTA COLISE 2.45% 111/21 ..........f ... | ... | oo, 1FE ...... 150,000 [ ...... 99.7660 149,649 150,000 08/25/2015| 01/01/2021
2354167C2 ...... DALLAS TXWTRWKS & 2.21% 10/01/20 ..........[ ... |... |.coon. 1FE . ..100,000 | ..... 100.7420 .. 100,742 ..100,000 | .. 03/11/2015| 10/01/2020
34074MBF7 ..... FLHSNG FINCORP 3.1% 07/01/16 ..............[... |... |....... 1FE . ...85000]..... 100.9980 ... 85848 ... 85,000 .. 09/17/2009( 07/01/2016
34074MBGS .. ... FLHSNG FINCORP 3.4% 07/0117 ..............[... |... |....... 1FE . ...70,000]..... 103.5120 ... 72,458 ...70,000 | .. 09/17/2009( 07/01/2017
45462TEAG ..... INDIANA BOND BANK RE 1.44% 1/15/18 ......... (... |... |....... 1FE . ..150,000...... 99.7300 .. 149,595 ..150,000 | .. 08/21/2015{ 01/15/2018
574218A60 ... ... MARYLAND STHLTH& 1.488% 7/01/19 ..........|... ... [....... 1FE . ..150,000...... 99.3840 .. 149,076 ..150,000 | .. 10/09/2015| 07/01/2019
650035K72 ...... NEW YORK STURBANDE 1.44% 3/15/18 ........[... [... [....... 1FE . ..150,000 ] ..... 100.0120 .. 150,018 ..150,000 | .. 12/03/2014| 03/15/2018
67756QMQ7 ... .. OH HSG FINAGY 3.8% 03/01/2019 .............. o ... 24999 ... .. 106.0400 ... 26,510 ...25,000] .. 10/16/2009| 03/01/2019
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations . . . . 879,999 [ ... XXX 883,897 880,000 . XXX XXX .
U.S. Special Revenue, Special Assessment - Residential Mortgage-Backed Securities
3137B16X5 ... FED HOME LN MTG CORP 1.5% 3/15/28 ......... ... [... [....... T, 88,770 |...... 98.7200 [ .......... 88,743|..........89.894 .......... 88,813 | ..o [ 83 [ 1500 |..... 1.802 | MON . 02/05/2015| 03/15/2028
3137AUMNG . .... FED HOME LN MTG CORP 3.0% 1/15/40 .........[... |... |....... 1.. 126,701 | ..... 102.9190 | ... 124,803 126323 [ ..o BT 3.000]..... 1.738 | MON . 01/26/2015{ 01/15/2040
3137B6L33 ...... FED HOME LN MTG CORP 3.0% 12/15/41 ........|... ... |....... 1.. 168,710 | ... .. 102.5370 168,181 168,738 [ ... | 28 e e 3.000f..... 1.932 [ MON . 11/18/2015| 12/15/2041
3137BOMW1 ..... FED HOME LN MTG CORP 3.0% 2/115/33 ......... ... [... |....... 1.. 103,737 | ..... 102.8370 102,454 103,283 [ ..o e @BA) e 3.000f..... 1.545 [ MON . 02/03/2015| 02/15/2033
3137BCQVS ..... FED HOME LN MTG CORP 3.0% 7/15/40 .........|[... ... |....... 1.. 102,313 | ..... 103.7960 103,796 102,283 [ ..o e BO) e e 3.000f..... 2.117 | MON . 11/10/2015| 07/15/2040
3137ATFVT ..... FED HOME LNMTG CORP 3.5% 2/15/26 .........|[... [... |....... 1.. 214750 | ..... 105.8630 211,726 213930 [ oo e (B20) [ e 3500 (..... 1.373 | MON . 01/09/2015| 02/15/2026
3137AL2Z1 ...... FED HOME LN MTG CORP 3.5% 5M15/30 .........|[... [... [....... 1.. 17,704 | ..... 103.9240 115,484 M7A88 .o e B1E) 3500 (..... 1.633 [ MON . 01/08/2015| 05/15/2030
3137BDKF2 ..... FED HOME LN MTG CORP 3.5% 9/115/40 .........|[... [... |....... 1.. 138,505 | ..... 104.6050 136,823 CA37.959 [ e (BB [ e 3500 (..... 1.489 [ MON . 01/21/2015| 09/15/2040
3137BO3W2 ..... FED HOME LN MTG CORP SER K502 CL A ....... 1.. .. 143260 | ... .. 100.0590 .. 142,167 142,858 [ e B3 s e e 1426 (..... 0.641| MON . 12/15/2014 | 08/25/2017
3137BBE63 ..... FED HOME LN MTG CORP3% 12/15/41 ..........[... |... |....... 1.. L9215 102.4220 ...90,978 LLO1O12) e (198) s e e 3.000]..... 1.862 | MON . 11/07/2014| 12/15/2041
3136ALTJO ...... FEDNATLMTGASSN3.0% 1/25/26 ............. [... |... |....... 1.. L4743 103.2650 .. 140,995 SA41402 ) e BT s e e 3.000]..... 2.046 | MON . 12/18/2014| 01/25/2026
3136AL7CY ..... FEDNATLMTGASSN 3.0% 1/25/42 .............[... |... |....... 1.. ..130820..... 102.4040 .. 128,005 129870 e (950) | e [ 3.000]..... 1.516 | MON . 01/12/2015{ 01/25/2042
3136AKN74 ... FEDNATLMTGASSN 3.0% 2/25/44 .............[... |... |....... 1.. ...84116 | ..., 102.2520 ... 84,207 L.83999 | e (183) s e e 3.000]..... 1.242 | MON . 11/21/2014| 02/25/2044
3136AKNC3 ... .. FEDNATLMTGASSN 3.0% 9/25/39 .............[... |... |....... 1.. ..118885 | ..... 102.4680 .. 117,985 L8442 @BB) | e e 3.000]..... 1.717 | MON . 12/12/2014| 09/25/2039
3136A5B47 ...... FEDNATLMTGASSN 3.5% 1/25/41 .............[... |... |....... 1.. ..126516 | ..... 103.1190 .. 125,652 126326 e (190) | e [ 3500]..... 2434 | MON . 02/13/2015{ 01/25/2041
31397Q4L9 ...... FED NATL MTG ASSN 4.0% 2/25/40 ............. ... [... |t 1.. ..160,078 | ..... 103.4730 .. 155,210 180,025 [ e (BA) e e e 4000 (..... 2.212| MON . 11/05/2015| 02/25/2040
31397QWZ7 ... FED NATLMTGASSN4.0% 9/25/29 ............. ... [... |..cots 1.. ..160,031(..... 106.5270 .. 159,791 158,880 [ e (BT s e e 4000 (..... 1.144 | MON . 02/17/2015| 09/25/2029
3132L6AK7 ...... FHLMC POOL #V80910 4.0% 12/01/43 ....... 1.. ..152,604 | ..... 106.0750 .. 152,174 CAB2812 [ e 8 e e 4000 (..... 2.269 | MON . 12/03/2015( 12/01/2043
3132M5E40 ... .. FLHMC POOL #Q249554.0% 211/44 ............. ... [... |....... 1 143,805 | ..... 106.1080 142,627 37T e O0) [ e 4000 (..... 2.572 | MON . 12/23/2014 | 02/01/2044
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

6] Year's

R Rate Other- Total

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

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

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

31416XFJ4 ...... FNMA POOL #AB1968 4.5% 12/01/40 ............[... |... |....... 159,579 | ..... 109.2440 160,396 | ......... 146,824 159,636 [ . ... e BT [ 4500 ..... 2444 | MON . 12/10/2015| 12/01/2040
3138A2BVO ..... FNMA POOL #AH0951 4.5% 12/1/40 .. U U (PO (P .. 149,019 ... 108.7460 | . .. .. 148501 ... 136,558 | ... 149027 | e B e 4500 ..... 2436 | MON . 08/10/2015{ 12/01/2040
3138ENLQO ..... FNMA POOL #AL57343.5% 9M1/29 .............. .o [ |t L 1576812 ... 1051970 | ... .. 156,834 (......... 149,086 | ... CABTEI2 e (100) [ e e 3500 (..... 1.962 [ MON . 09/08/2015| 09/01/2029
3138YR6Y9 ..... FNMA POOL #AZ0886 3.0% 7/01/30 PP PR O 149,453 | ... .. 103.1020 148,788 | ......... 144,312 149518 [ ..o e BB [ e 3.000f..... 2.181| MON . 07/30/2015| 07/01/2030
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mongage -Backed Securities .......|....... 3,130,825 ... XXX ... |....... 3,106,319 | ....... 2,983,176 | ....... 3,124,306 XXX XXX XXX |.ooooit. 8292 ........ 59,500 | . XXX XXX .
U.S. Special Revenue, Special Assessment - Commercial Mortgage -Backed Securities
3137ANP5S .. ... FEDHOMELNMTGCORP ...........ccoiiiann P I I I P 119,440 M7737 ... 113449 | ......... 118907 [ ..o | (553) | oo e 3500 (..... 1721 |MON .| ......... 3. 3,996 | 12/17/2014| 06/15/2030
3136ANJY4 . ... FED NATL MTG ASSN 1.55% 4/25/18 . POV FUUE PR P 1 . L .. 101,000 L..99903 (......... 100,000 | ... ..100,812 | .. (188) | oo e 1550 (..... 0.693 | MON .| ......... 129 1,033 |04/15/2015| 04/25/2018
3136AJ6Z4 ...... FED NATL MTG ASSN 2.034% 3/25119 . .......... .o oo | oevints 1.. .. 152,273 ..150,953 [ ......... 150,000 ..152,103 | .. (170) | oo [ 2034 ..... 0919 | MON .|......... 254 1,271 |07/20/2015| 03/25/2019
3136AGDN9 ..... FED NATL MTG ASSN SER2013-97CLE ........ ... [... ...\t 1.. .. 119,265 17686 (... 113,316 .. 118,698 | .. (567) | oo e 3.000(..... 1515 MON .| ......... 283 3,130 101/15/2015| 11/25/2028
3137ANMN2 ... FHLMC MULTIFAMILY ST2.2% 12/2518 .........|... ... |.... ... 1.. .. 154277 151263 (L 150,000 153,677 (B00) | .ovveeeeee e 2220 ..... 0.231|MON .|......... 278 2,775101/29/2015| 12/25/2018
3137A2B26 ...... FHLMC MULTIFAMILY ST 3.8% 8/25/20 .......... [... [... |....... 1.. .. 136,016 133,833 (......... 125,000 135,090 (925) | oo e 3.808 (0.698) | MON .f......... 397 3,570 102/27/2015| 08/25/2020
38378KR35 ... GOVT NATLMTGASSN 1.7% 6/16/36 ............[... [... [....... 1.. 110,330 110,046 | ......... 111,234 110,348 AT 1700 | ..... 2097 [MON .|......... 158 . 473 [09/11/2015| 06/16/2036
38378BASS ..... GOVT NATL MTG ASSN 1.738% 1/16/34 ..........|... [... [....... 1.. 147,514 146,794 | ......... 146,803 147 441 () U [P I 1738 ..... 1267 |MON .|......... 213 1,064 |07/27/2015| 01/16/2034
38379KU6S3 ... .. GOVT NATL MTG ASSN 2.75% 1/16/56 . ..........[... [... [....... 1.. 152,938 151,852 | ......... 149,756 152,931 T ) [ [ 2750 ..... 1844 | MON .|......... 343 .. 686 [10/15/2015| 01/16/2056
38378UZP5 ..... GOVT NATLMTG ASSN3.0% 1/20/43 ............|... [... |[....... 1.. 134,465 133103 | ......... 129,060 134,147 [ N P P [ 3.000]..... 1867 | MON .|......... 323 3,555 [01/02/2015| 01/20/2043
38378TAL4 ...... GOVT NATL MTG ASSN 3.0% 10/20/42 . ..........[... ... |[....... 1.. 139,815 139,139 | ......... 136,156 139,815 L0 3.000]..... 2250 [MON .| ......... 340 1,710 |07/20/2015| 10/20/2042
31398SU84 ... .. VRFEDNATLMTGASSN .77% 11/25/20 .........|... |... [....... 1.. 143,447 143143 | ......... 141,501 .. 143289 | .. (158) ..oooeeee [ 0774 ..... 0.067 [MON .| .......... 91 .. 843 (04/10/2015| 11/25/2020
3136AHUVO ..... VR FED NATL MTG ASSN 2.323% 112518 . O U R P 1.. ... 95374 9UTIT|.......... 93,418 ...94.860 | .. (480) [.......ooo 2323 |..... 1149 MON .| ......... 181 2,340 [12/03/2014| 11/25/2018
3137BKWB2 ... .. VR FHLMC MULTIFAMILY 2.35% 4/25/21 .........| ... |... |[....... 1... N .. 152,953 151,637 [ ......... 150,000 0152821 | .. (132) | oo e 2355 (..... 1393 MON .|......... 294 . 883 109/02/2015| 04/25/2021
2799999 Subtotal - U.S. Special Revenue, Special Assessment - Commercial Mongage -Backed Secuntles ....... 1,859,107 | ... 1,841,805 ....... 1,809,692 |....... 1 ,854,939 | .. . (4 154) XXX XXX XXX |.oooooie. 3,615 . 27 329|. XXX XXX .
3199999 Subtotal - U.S. Special Revenue, Special ASSESSMENt ... .......vueeiiie e | 5,869,931 5832020 [....... 5672868 |....... 5859245 ... e (10,798) XXX XXX XXX |....... 18127 | ........ 95663 . XXX . XXX .
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002824AZ3 ...... ABBOTT LABORATORIES 2.0% 3/15/20 .......... PP VU FE ...... | .. .......B4877(...... 996660 .......... 64,783 [ .......... 65,000 .......... 64,896 03/05/2015| 03/15/2020
002824BAT7 ...... ABBOTT LABORATORIES 2.55% 3/15/22 P VU VU I 1FE . 6459 .......... 65,000 64,869 12/22/2015( 03/15/2022
00440EAT4 ..... ACE INAHOLDINGS 2.3% 11/03/20 ..............] ... | ..o [.ooeenns 1FE . 34748 |.......... 35,000 34,981 10/27/2015| 11/03/2020
06051GET2 ..... BANK AMER CORP 2% 01/11/2018 ..............|... ... [....... 2FE . 99873 |......... 100,000 99,540 06/01/2013| 01/11/2018
06406HCL1 ..... BANK OF NEW YORK 2.1% 08/01/2018 .......... [... [... [....... 1FE . 251713 ... 250,000 250,326 08/01/2013| 08/01/2018
064159AM8 ..... BANK OF NOVA SCOTIA2.55% 1112117 .......... | ... [... [....... 1FE . 101,328 | ......... 100,000 101,383 12/09/2014| 01/12/2017
05531FAN3 ..... BB&T CORP 2.05% 06/19/2018 .................|... [... [....... 1FE . 251423 (... ... 250,000 249,792 08/15/2013| 06/19/2018
084664BWO ... .. BERK HATH FIN 1.3% 05/15/2018 ............... ... [... [....... 1FE . 148749 | ......... 150,000 149,960 05/15/2013| 05/15/2018
055451AL2 ...... BHP BILLITON FIN USA 3.2% 11/21/21 PP I P P 1FE . 93930 |......... 100,000 103,229 03/17/2015| 11/21/2021
14912L6F3 ...... CATERPILLAR FINANCIA2.25% 121119 ......... [ | |, 1FE . 100,266 | ......... 100,000 100,596 08/11/2015| 12/01/2019
166764AEQ ... ... CHEVRON CORP 1.718% 06/24/2018 ............[... |... |....... 1FE . 149234 | ......... 150,000 150,002 06/17/2013| 06/24/2018
17275RAR3 ... .. CIESCO SYSTEMS INC2.125% 3/01/19 .......... [ ... | ... | et 1FE . 100,858 | ......... 100,000 100,392 11/24/2014 | 03/01/2019
172967GS4 ... CITIGROUPINC1.75% ..o | e 2FE . 99154 | ... . ... 100,000 98,505 07/23/2013| 05/01/2018
36962G6W9 ... .. GENELECCAPCP1.625% ......ovvvvvevee e | | 1FE . 80,262 (.......... 80,000 79,156 07/12/2013| 04/02/2018
458140AJ9 ... ... INTELCORP 3.3% 10/01/21 .................... ... |0 | ooet. 1FE . 103582 | ......... 100,000 105,999 04/15/2015( 10/01/2021
46625HJG6 ... JPMORGAN CHASE 1.8% ..........vvvvvvvvnnn oo fovn [ooeiiis 1FE . 224699 (......... 225,000 226,434 05/08/2013| 01/25/2018
49327TM2H6 .. ... KEY BANKNA1.7% 6/01/18 ...............ooooofoo [oon [ooeiins 1FE . 248250 | ......... 250,000 249,782 05/27/2015| 06/01/2018
585055BA3 ...... MEDTRONICINC1.375% ................ooooo oo e oot 1FE . 248,660 | ......... 250,000 248,933 06/05/2013| 04/01/2018
58933YAGO ..... MERCK&COINC1.3% .......ovvvvveennn] oo [ oo 1FE . L249413 ... 250,000 249,884 05/21/2013| 05/18/2018
594918AY0 ...... MICROSOFT CORP 1.85% 2112/20 .............. [ ... [... [....... 1FE . 100,193 | ......... 100,000 99,992 02/09/2015{ 02/12/2020
617446707 ...... MORGAN STANLEY 2.125% ........cooovvee e | | 1FE . 100,134 | ......... 100,000 100,067 05/23/2013| 04/25/2018
68389XAQ8 ..... ORACLE CORP 2.375% ........ 1FE . 253860 ......... 250,000 249,504 07/09/2013| 01/15/2019
713448CK2 ..... PEPSICO INC 2.25% 01/07/2019 ..... 1FE . 76,007 [ .......... 75,000 74,660 08/26/2013| 01/07/2019
744448CD1 ..... PUBLIC SERVICE COLOR 3.2% 11/15/2 1 | FE . 118,750 | ......... 115,000 119,303 06/23/2015| 11/15/2020
74456QBJ4 ... .. PUBLIC SERVICE ELECT 2.0% 8/15/19 .......... [ ... |... |t 1FE . 99315 ......... 100,000 100,601 05/12/2015| 08/15/2019
76720AALO ... ... RIO TINTO FIN USAPL 1.375%6/17/16 ...........[... |... |....... 1FE . 99942 | ......... 100,000 100,126 12/23/2014 | 06/17/2016
78008TLBS ...... ROYAL BANK OF CANADA 2.3% 7120116 .........[... |... |....... 1FE . 100,643 | ......... 100,000 100,762 12/09/2014 | 07/20/2016
842400GF4 .. ... SOUTHERN CAL EDISON 1.845% 2/1/22 .........[... [... |[....... 1FE . 45999 | .......... 46,429 46,429 01/13/2015{ 02/01/2022
882508AY0 ...... TEXAS INSTRUMENTS IN2.75% 3/12/21 .........| ... | ... |....... 1FE . 100,653 | ......... 100,000 100,585 11/18/2014| 03/12/2021
89114QAB4 .. ... TORONTO-DOMINION BAN 2.5% 07/14/16 . 1FE . 100914 | ......... 100,000 100,915 12/09/2014| 07/14/2016
907818EA2 ...... UNION PACIFIC CORP 1.8% 2/1/20 ... 1FE . 59,051 |.......... 60,000 59,895 01/26/2015{ 02/01/2020
91159HHHS6 ..... US BANCORP 2.200% 4/25/19 ......... 1FE . 85623 |.......... 85,000 85,872 08/14/2015{ 04/25/2019
92343VBPS ..... VERIZON COMM INC 3.65% 09/14/2018 ..........|... |... [....... 2FE . 104,569 | ......... 100,000 100,004 09/18/2013| 09/14/2018
92826CABS ..... VISAINC2.2% 12114/20 ..........ccooveieii oo oo oo 1FE . 39926 (.......... 40,000 39,966 12/09/2015( 12/14/2020
931142DJ9 ...... WAL-MART STORES 1.95% 12/15/2018 P I I N 1FE . 202,966 | ......... 200,000 199,789 10/02/2013| 12/15/2018
25468PDA1 ..... WALT DISNEY CO 1.85% 05/30/19 ..........cooo | v | [ooeinnn FE ... | ..o . 49,965 (..... 1001550 |.......... 50,078 .......... 50,000 [ .......... 49,976 05/28/2014| 05/30/2019
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obllgauons ............................. 4454141 (... ... 4441429 ....... 4457106 [ ............... . XXX . XXX .




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE GERMAN MUTUAL INSURANCE COMPANY

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

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code] N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date
Industrial & Miscellaneous (Unaffiliated) - Commercijal Mortgage-Backed Securities
36191YBB3 ..... GS MORTGAGE SEC 3.707% 8/10/44 ............ PP VU 1M ... 159,070 157,295 158,841 [ ..o e (229 [ e 3707 | ..... 0.690 | MON . 07/23/2015| 08/10/2044
61764XBE4 ... .. MORGAN STANLEY BAML 1.548% 3/15/48 . PR VU I 1M ... ... 87425 ... 86,598 L BTA20 L e O e e e 1548 (..... 1.516 [ MON . 02/13/2015| 03/15/2048
61760VAMS ... .. MORGAN STANLEY CAPIT 2.11% 3/15/45 ........[... [... [....... 1M .. .. 151,605 .. 150,411 151805 | e (B00) | e [ 2111 ... 0.569 [ MON . 08/17/2015| 03/15/2045
94989QAS9 ..... WELLS FARGO COMMERC 1.56% 12/15/47 ...... |... |... [....... 1M ... .. 141,064 .. 139,867 1060 | e @) e e e 1568 |..... 1.530 | MON . 08/18/2015( 12/15/2047
94989KAS2 ..... WELLS FARGO COMMERCI 1.47% 6/15/48 .......|... |... |....... 1M .. ... 69,862 ... 69,082 L..89860 ... e @) e e 1477 ..... 1.443 | MON . 06/19/2015| 06/15/2048
92890NAUS ..... WF-RBS COMMERCIAL MO 2.8% 12/15/45 AP N 1M .. .. 185,694 .. 182,713 185699 | e B e 2875]..... 2.656 | MON . 11/19/2015| 12/15/2045
92938CAD9 ..... WF-RBS COMMERCIAL MO 4.153% 8/15/4 ....... .. N 1M .. 108,125 106,162 107,972 oo (B3 [ 4153 |..... 0.828 | MON . 06/12/2015| 08/15/2046
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities . ... 902,846 ... XXX ... |....oo.t. 892127 |......... 883,355 |......... 902,157 XXX L. XXX XXX . XXX Lo XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed a ured Securities
02005AFE3 ..... ALLY MASTER OWNER TR 1.83% 1/15/21 ........| ... |... |....... 149977 | ...... . \ 150,001 ..o 2 1830 ..... 1.774 | MON . 02/05/2015( 01/15/2021
02582JGS3 ... AMERICAN EXPRESS CRE 1.26% 1/15/20 ........| ... |... [....... .. 150352 | ...... . . 150220 | e (132) s e e 1260 |..... 0.988 | MON . 01/13/2015{ 01/15/2020
037680AA3 ...... APPALACHIAN CONSUME 2.0076% 2/1/24 .......|... |... [....... .. 126537 | ...... . . L6473 e (BA) | e e 2.008]..... 1.646 | MON . 01/12/2015{ 02/01/2024
139742AC4 ..... CAPITAL AUTO RECEIVA 1.24%10/2017 .........[ ... |... |..ooe. L AAT23 . L BABST L e (T2 e e e 1240 (..... 0.660 | MON . 01/22/2015| 10/20/2017
14041NET4 .. ... CAPITAL ONE MULTI-AS 1.48% 7/15/20 ..........[... |... |... ..., ..100,438 | ... .. . e . e 100,279 e e (180 [ e 1480 (..... 1.069 [ MON . 11/12/2014 | 07/15/2020
15200WAB1 ..... CENTERPOINT ENERGY 2.45% 10/15/21 .........[ ... |... |....oo. ..100,898 | ..... . . 100,782 e (M) s e e 2161 (..... 1.676 [ MON . 11/12/2014 | 10/15/2021
161571GC2 ... .. CHASE ISSUANCE TRUST 1.01%10/15/18 ........[ ... |... |... ... ..150,023 | ...... . . 149,985 L e BB e e e 1.010(..... 0.942 | MON . 12/09/2014 | 10/15/2018
m 17305EFNO .. ... CITIBANK CREDIT CARD 1.02%2/22/19 ... P PO PO P .. 149,988 | ...... . . 99T e (18 [ e e 1.020(..... 0.985 | MON . 01/13/2015| 02/22/2019
_ 210717AA2 ...... CONSUMERS SECURITIZA 1.33% 11/2/20 ........ PP VU 123,00 | ...... . 123112 o e 2B e e 1334 (..... 1.406 | MON . 11/25/2014 | 11/02/2020
o 29366AAA2 ..... ENTERGY LOUISIANA IN 2.04% 9/1/23 ........... AP N 126,811 ...... . 127,036 ... 0225 2040 ..... 2111 [ MON . 06/30/2015{ 09/01/2023
N 43814KACS ..... HONDA AUTO RECEIVABL 1.05%10/15/18 . AP N ...99902|...... . 2100000 e B e e 1050 |..... 1.006 | MON . 01/21/2015{ 10/15/2018
44890RACS ... HYUNDAIAUTO RECEIVA .79% 7/16/18 ..........[... ... |[....... ...82343 ..., . 823420 e () e e e 0790 ..... 0.787 | MON . 11/12/2014| 07/16/2018
65477WACO ... .. NISSAN AUTO RECEIVAB 1.11% 5/15119 .........|... ... [....... .. 149905 | ..., . . 150,005 | e @A) s e e 1110 ..... 1.064 | MON . 12/03/2014| 05/15/2019
65474VAJ0 ...... NISSAN MASTER OWNER 1.44% 2/15/20 ........ [ ... [... |[....... .. 124965 ...... . . 124965 e O e e 1440 ..... 1.410 | MON . 01/28/2015{ 02/15/2020
87165LAF8 ...... SYNCHRONY CREDIT CAR2.37% 3/115/23 ....... [ ... [... [....... .. 126426 | ...... . .. . .. 126205 | e (I3 s e e 2370 ..... 1.680 | MON . 05/07/2015{ 03/15/2023
89231MAD7 ..... TOYOTA AUTO RECEIVAB 1.18% 617119 ........ | ... | ... [....... L 174563 | ... . . CATABSA | ) s e e 1180 ..... 1.380 | MON . 12/18/2015| 06/17/2019
05522RCT3 ..... VR BANK OF AMERICA .50125% 6/15/20 .........| ... |... [....... ..125000 (...... . e . e 125000 [ e e e e 0.501(..... 0.488 | MON . 02/02/2015| 06/15/2020
126802CY1 ..... VR CABELA'S MASTER .6245% 7/15/22 ..........| ... |... |[....... L 149,936 | ...... . e . e 149,934 [ e @) e e e 0625(..... 0.645 | MON . 04/15/2015| 07/15/2022
36159LCKO ..... VR GE DEALER FLOOR .52727% 7/2019 .........| ... |... [....... .. 149,906 | ...... . e . e 149,925 [ 19 e e 0545(..... 0.589 | MON . 01/12/2015| 07/20/2019
98161JAD9 ...... WORLD OMNIAUTO RECE 1.51% 5/15/20 ........| ... |... [....... PP P ...50,000(...... . ... 49, | L050,007 [ e 8 e e 1340 (..... 1.273 | MON . 02/25/2015| 05/15/2020
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan Backed and Structured Securities ......[....... 2,455,963 | ... 2,455,539 LOXXX L | XXX | XXX XXX [0 XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ... [ 7,819,780 | ... 7,814,802 Lo XXX L XXX XXX 35691 (....... 112,168 S XXX | XXX
7799999 Subtotals - Issuer Oblgations ... ............ooiuueuit e | 8,526,878 | ... 8,521,021 [ ... e (6,069) [ .....oovvvneees e LOXXX | XXX XXX | 36,684 (....... 104,302 | . XXX |.. XXX.
7899999 Subtotals - Residential Mortgage-Backed Securities . ................coovuiiiiiiiiiiiiiiiiiei | 3,130,825 ... 3124306 [ ... | (6,644) [......ooooiiis i XXX XXX XXX | 8292 ........ 59,500 [ . XXX |.. XXX.
7999999 Subtotals - Commercial Mortgage-Backed Securities ......... ... [ 2,960,537 | ... 2955327 | ..o e (5292) [ .vvviiiis | XXX [ XXX XXX 6,027 ........ 41,061 . XXX |.. XXX .
8099999 Subtotals - Other Loan-Backed and Structured Securities .................cccoovviiiiiiiiii [ 2,455,963 | ... . 2455539 [ ... o e (443) | .o LOXXX | XXX XXX | 10,455 | ........ 26845[. XXX |.. XXX.
8399999 Grand Total - BONGS ... ... o.. . oeere i eee e e 17,074204 ] ... 999, 830, 17,056193] ... [ (8dag) [ [ XXX oxxxC [xxx [ 61459[ ... 231,709 ] XXX [.. XXX




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE GERMAN MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total
Nonadmitted Unrealized Current Other-Than- Change Foreign
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
8999999 Total Preferred StOCKS ............. ..o | c XXX e e XXX L] XXX

b3



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE GERMAN MUTUAL INSURANCE COMPANY

(A%

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
Industrial and Miscellaneous (Unaffiliated)
002824100 ABBOTTLABS ..ot | | | 240.000 L 09/14/2015
G1151C101 .......|ACCENTUREPLC ..........ooooiiiiiiii [ [ ...250.000 | .. L.........] 11/04/2015
00507V109 ....... [ ACTIVISION BLIZZARDINC ............... [P FUURUTE PO ...650.000 | .. L.........] 11/06/2015
00508Y102 ....... [ ACUITY BRANDS (HOLDING CO)INCRR ..........oove|venen |ennnen 50.000 L.........| 11/06/2015
007903107 ... ADVANCED MICRODEVICESINC ........coovveiiinii] e e 7,690.000 L.........| 11/04/2015
00817Y108 AETNAINC-NEW ..o e e 110.000 L.........] 11/04/2015
001084102 ....... [AGCOCORPCOM .........oooviiiiiiiiiiiiie e e 450.000 L.........] 12/09/2015
02079K305 ....... | ALPHABETINCCLA .. e e 55.000 L... .| 11/04/2015
02079K107 ....... ALPHABETINCCLC ..o | e | | e 25.000 L 10/05/2015
023135106 ....... AMAZON COMINCCOM ... oo | | 190.000 L 11/04/2015
023608102 ....... AMEREN CORPCOM .........cooviiiiiiiiiie e e ...120.000 | .. L.........] 11/06/2014
03073E105 ....... AMERISOURCEBERGEN CORP COM .. e e ...680.000 | .. L.........| 11/04/2015
031162100 ....... AMGENINC ... e ...320.000 | .. L.........| 11/04/2015
036752103 ....... ANTHEMINC ... | e ...260.000 | .. L.........] 11/04/2015
037833100 ....... APPLECOMPUTER ... e e .2,090.000 | .. L.........] 11/06/2015
044209104 ....... ASHLAND INC NEW ..... e ...245000 | .. L.........| 11/06/2015
04621X108 ....... [ASSURANTINC COM .......c.oiiiiiiiiiiiiiiiias [ | .......390.000 .. L.........| 12/09/2015
G0585R106 .......| ASSURED GUARANTY LTDUSD 1.0 .....oovvveiieie o [ o 1,550.000 | .. L.........] 06/18/2015
00206R102 ....... [AT&TINC ..o e | e 1,685.000 | .. L.........] 12/09/2015
049560105 ATMOSENERGY CORP .......oovviiiiiiiieiieeei e e e, 725,000 .. L.........| 1171012015
053611109 ....... AVERY DENNISONCORP ... e e ........510.000 .. L.........| 11/06/2015
060505104 ....... BANKAMER CORP ..o [ [ [ 4,215.000 | .. L.........] 11/04/2015
064058100 ....... BANK NEW YORK MELLON CORP COM .. e ........180.000 .. L.........| 08/06/2015
084670702 ....... BERKSHIRE HATHAWAY INC. ............ e ...310.000 | .. L.........| 06/30/2015
086516101 ....... BESTBUYINC ..o [ e e ...450.000 | .. L.........| 11/04/2015
089302103 ....... BIGLOTSINC ... e e ...170.000 | .. L.........] 11/04/2015
616962105 ....... BUNGELIMITED ... [ e ...450.000 | .. L... .| 11/04/2015
12686C109 ....... CABLEVISION SYSTEMS-NY GRP-A .........ovoviiiin [ oo | | 675.000 L 09/10/2015
13342B105 ....... CAMERONINTLCORP ..o oo | | 160.000 L 11/06/2015
14040H105 ....... | CAPITALONE FINANCIALCORP ...........coovvvvieia v e 440.000 L.........] 12/30/2015
14149Y108 ....... | CARDINALHEALTHINCCOM ... oo e ...260.000 | .. L.........] 11/04/2015
124830100 ....... CBL &ASSOCPPTYSINCCOM ... [ e e ...980.000 | .. L.........| 11/04/2015
12514G108 ....... CDW CORP/DE ... [ e ...355.000 | .. L.........| 11/04/2015
166764100 ....... CHEVRONCORP ... [ e ...220.000 | .. L.........] 12/09/2015
167250109 ....... CHICAGO BRIDGE & IRON COMPANY N.V. ... o ...340.000 | .. L.........] 09/10/2015
125509109 ....... CIGNACORP ... e e ...190.000 | .. L.........] 11/04/2015
172908105 ....... CINTASCORP ......iviiiiiiieiiieeee [ e ...170.000 | .. L.........| 11/04/2015
17275R102 ....... CISCOSYSTEMSINC ... [ e e . 1,635.000 | .. L.........| 11/04/2015
172967424 ....... CITIGROUPINC ... e e ... 860.000 | .. L.........] 11/04/2015
189054109 ....... CLOROXCO ... e e ...480.000 | .. L.........] 11/04/2015
125896100 ....... CMSENERGY CORP .........oiiiiiiiiiiiiiiiiins [ | ...690.000 | .. L.........| 11/06/2015
191227109 ....... COCA-COLAENTERPRISES .........ccoiiiiiiiiiiis [ e ...100.000 | .. L.........|] 111012015
20030N101 ....... COMCASTCORP CLASSA ... [ e ...360.000 | .. L.........] 11/04/2015
220027108 ....... CORPORATE OFFICE PROPERTIES COM ..o v |ennnen ...330.000 | .. L.........] 11/04/2015
235851102 ....... DANAHER CORP .......ooviiiiiiieiieeees [ e ...270.000 | .. L.........| 12/09/2015
253868103 ....... DIGITALRLTY TRINC ... e e ...520.000 | .. L... .| 08/07/2015
26138E109 ....... DRPEPPER SNAPPLE GROUPINC ... [ | | 760.000 Lo 11/04/2015
233326107 ....... DSTSYSINCCOM ..o e | e 160.000 Lo 11/06/2015
269246401 ....... E*TRADEGROUP .......ooiiiiiiiiiiiiiii e e ...300.000 | .. L.........| 11/06/2015
285512109 ....... ELECTRONICARTSINC ... [ e .1,035.000 | .. L.........| 11/04/2015
26875P101 ....... [EOGRESOURCES, INC .............oooooiiii e e ...280.000 | .. L.........] 11/06/2015
G3223R108 .......| EVEREST RE GROUP LTD . e e ...185.000 | .. L.........] 11/04/2015
30161N101 ....... | EXELON CORPORATION .........ccoovviiiiniiiiinens [ [ ...335.000 | .. L.........| 11/06/2015
30219G108 ....... EXPRESS SCRIPTSHOLDING CO ... [ e ...440.000 | .. L.........| 12/09/2015
30231G102 ........ EXXON MOBIL CORPORATION ..o [ e .1,760.000 | .. L.........] 11/04/2015
30303M102 ....... FACEBOOKINC ... e e ........655.000 .. L... .| 111012015
344849104 ....... FOOTLOCKERINC ... [ | | 110.000 L 11/04/2015
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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
369604103 ....... GENERALELECTRICCO ......ooiiiiiiei [ [ [ 4,012.000 |........ 124974 | ...... 31150 (........ 124974 | ........ 112931 923 1,736 L 12/01/2015
37045V100 ....... GENERALMOTORSCO .........ovovveeiveiieiieeeeeee | eeeeee | eeeeen |20, 450,000 | ......... 15305 ...... 34.010(......... 15,305 |......... 16,332 (V) B L.........| 12/09/2015
375558103 ....... GILEAD SCIENCESINC .........oovoeieieieeeeeeee [ | eees [ 22022 1,050,000 | ......... 106,250 | ..... 101190 ........ 106,250 ... 112,392 C1234 ... L.........| 11/04/2015
38141G104 ....... GOLDMAN SACHS GROUPINC .............oooovoeivoe [ oo | oeeees [ 20010, 270.000 | ......... 48,662 ..... 180230 | ......... 48,662 .. 52,141 ... 626.... L.........| 05/07/2015
382550101 ....... GOODYEARTIRE&RUBRCO ...........cooooveeeoveee [ oveee | oo 21222 1,000.000 | ......... 32670 ...... 32670(......... 32,670 .... 31,534 BT L.........] 11/04/2015
418056107 ....... HASBROINC ... e e v 13472000 67.360(......... 13472 .... 14,603 184 L.........| 06/11/2015
42222G108 ....... HEALTHNETINC ... [ e ...240.000|.........16,430]...... 68460 (......... 16,430 .... 16,406 L.........| 11/04/2015
42824C109 ....... HEWLETT PACKARD ENTERPRISECO .........coooooeia [oee | onnne ...705000.........10,716 | ...... 15200 ......... 10,716 ... 13,047 L.........] 11/02/2015
436440101 ....... HOLOGICINCCOM ... [ e ...470000|.........18,184|...... 38690 (......... 18,184 .... 18,657 L.........] 11/04/2015
437076102 ....... HOMEDEPOTINC ... [ e ...650.000].........85963]..... 132250 (......... 85,963 .... 67,337 L.........| 11/04/2015
44106M102 ....... HOSPITALITY PPTYS TR COM SHBEN ... P FPRTTT POTRO ..960.000 |......... 25104 | ...... 26150 (......... 25104 |......... 28,844 L... .| 11/04/2015
404341105 ....... HPING o | 705000 |.......... 8,347 |...... 11840 .......... 8347 |......... 11,870 L 11/02/2015
458140100 ....... INTELCORP ..o [ [ [ 455000 (......... 15675 ...... 34450 (......... 15675|......... 14829 ... L 11/04/2015
466313103 ....... JABILCIRCUITINC COM ... e | | e 1,395.000 | .........32,490]...... 23290 (......... 32490 (......... 32,483 L.........|] 1171012015
477143101 ....... JETBLUE AWYS CORP ... e | | 1,940.000 | .........43,941|...... 22650 (......... 43,941 .... 39,001 L.........| 11/04/2015
478160104 JOHNSON & JOHNSON ... | | | 1,490.000|........153,053|..... 102720 ........ 153,053 ... 157,460 L.........] 11/04/2015
46625H100 ....... [ JPMORGAN CHASE & CO ........coovvvviiiiiie oo | | e 1,215.000......... 80,226 ...... 66.030(......... 80,226 ... 75188 L.........] 11/04/2015
48203R104 ....... [ JUNIPERNETWORKSINC .........cooovvvviiiiiiie | | | e 1,760.000 | ......... 48,576 ...... 27600(......... 48,576 ... 51617 L.........| 1211412015
48242W106 .......[KBRINC ..o | e .o......940.000].........15905]...... 16.920|......... 15,905 .... 18,530 15 L.........| 06/15/2015
494368103 KIMBERLY CLARKCORP .........coovviiiiiie [ e ...250000.........31,825]|..... 127300 ......... 31,825 .... 28,366 220 ... L.........] 11/04/2015
482480100 ....... KLA-TENCOR CORP COM ... e e ...250000.........17,338]...... 69.350 [ ......... 17,338 .... 16,983 L.........| 1211112015
501044101 ....... KROGERCO ...t e e .1,840.000|.........76,967|...... 41830|......... 76,967 .... 60,793 L.........| 11/04/2015
512807108 ....... LAMRESEARCH CORP COM ........ovviiiiiiiiiiean [ e ...125000..........9,928]...... 79420(.......... 9928 |.......... 9,445 .38].... L.........| 0507/2015
521865204 ....... LEARCORP ... [ e ....70000]..........8598]..... 122830 .......... 8598 |.......... 7,900 L.........] 11/04/2015
535678106 ....... LINEAR TECHNOLOGY CORP .........oviviiiiei e e ...275000|......... 11,679 ...... 42470 ......... 11,679 12122 L.........| 04/13/2015
548661107 ....... LOWESCOSINC ... e e ...440.000|.........33458]...... 76.040(......... 33,458 ... 29,194 L.........] 11/04/2015
N53745100 ....... | LYONDELLBASELL INDU-CLA ..........coovviiiiiioes [ [ ...560.000|.........48664|...... 86.900(......... 48,664 ... 49,831 L.........| 11/06/2015
56418H100 ....... | MANPOWERGROUPINC. ..........coooiiiiiiinii [ [ ...375000.........31,609]...... 84290 (......... 31,609 ... 34241 L.........|] 111012015
580135101 ....... [MCDONALDS CORP .........coiiviiiiiiiiiiieee [ e ..380.000 |.........44,893|..... 118140 ......... 44,893 .. 42,867 L.........] 11/06/2015
58933Y105 ....... MERCK&COINCNEW ... [ e ...915000|.........48330]...... 52820(......... 48,330 ... 51,102 21 ... L.........] 111012015
594918104 ....... [MICROSOFTCORP .........ovvviiiiiiiiiiiiiiiie [ [ .2,230000........123,720 | ...... 55480 (........ 123,720 ... 110,844 L... .| 12/09/2015
62989*105 ........[NAMICO Class BShares ...............ccooeiiiiiiiiiiii e | e ..70.000].........20,168 | ..... 288119 ......... 20,168 |.......... 3,500 A........| 0212711992
64110L106 NETFLIX.COMINC ... [ e ...135000|......... 15441 .. .. 114380 ......... 15,441 .. 14729 L.........] 12/09/2015
651290108 ....... NEWFIELD EXPLCOCOM ... [ e ...410000|......... 13,350 ...... 32560 (......... 13,350 . 14413 L.........] 111012015
651639106 ....... NEWMONTMININGCORP ..o [ e .1,490.000|.........26,805]...... 17990 ......... 26,805 ... 29,454 L.........|] 1171012015
65339F101 ....... NEXTERAENERGY INC ......ooovviiiiiiiie e e ...360.000].........37,400]..... 103890 (......... 37,400 .... 38,698 L.........| 11/06/2015
654106103 ....... NIKEINCCLB ... e e .o......440000.........27,500]...... 62.500(......... 27,500 ... 21,904 194 L.........] 11/04/2015
65431101 ....... NOBLECORPPLC ... [ e e 1,550.000|......... 16,353 ...... 10550 |......... 16,353 ... 21,215 L.........] 11/06/2015
670346105 ....... NUCORCORP ......oiiiiiiiiiieeiieee [ e ...180.000|.......... 7,254 | ...... 40.300|.......... 7254 |.......... 7,551 . 68]. L.........| 11/06/2015
67103H107 ....... O'REILLY AUTOMOTIVEINC ..o [ e ... 75000].........19,007 | ..... 253420(......... 19,007 .. 20040 L.........| 12/09/2015
681919106 ....... OMNICOMGROUP .........ooooiiiii e e ...330000|.........24,968 | ...... 75660 (......... 24,968 ... 24,146 165 |. L.........] 111012015
697435105 ....... PALOALTONETWORKSINC ... [ e ...135000|......... 23,779 ..... 176140 ......... 23,779 L2051 L.........] 11/04/2015
713448108 ....... PEPSICOINC ................ IS PUTUUUR PR .o......480.000].........47,962]...... 99.920(......... 47,962|......... 46,665 337 L... .| 11/04/2015
717081103 ....... PFIZERINC ..o [ e e 3,640.000 |........ 117,499 |...... 32280(........ 11749 ........ 17,049 (... L 11/06/2015
69331C108 ....... PG&E CORP COM .......ooiiiiiiiiiiieieee [ | | 275.000 ! 14,182 125 L 11/06/2015
693517106 ....... PPL CORPORATION ..o [ e ...300.000 | .. .... 10,036 L.........] 12/09/2015
742718109 ....... PROCTER& GAMBLE CO ........oovviiiiiiieie [ e ...350.000 | .. .... 30,004 L.........| 04/13/2015
74460D109 ....... PUBLIC STORAGEINCCOM ... [ e ...150.000 | .. .. 28991 L.........| 11/04/2015
744573106 ....... PUBLIC SVC ENTERPRISE GROUPINC ..............oooofoeen |onnnen ... 840.000 | .. ... 34222 L... .| 11/06/2015
00829J107 ....... RESTRICTED AFFINITY FINLCORP ... e e . 1,428.000 | .. .. 14,637 A........| 011211998
74967R106 .......|RMRGROUPINC/THE ...........coooviiiiiiieee [ [ 15936 (... 230 ... 14410 280 189 L.........| 12/15/2015
778296103 ....... ROSS STORESINC ... e e ...120.000 | .. 5,359 L.........| 1211012014
806857108 ....... SCHLUMBERGERLTD ... [ e ...560.000 | .. 48,046 280]. L.........| 05/07/2015
81761R109 ....... SERVICEMASTER GLOBALHOLDINGS ............ccooovi [veen | onnnen ...170.000 | .. 6,023 L.........] 11/04/2015
828806109 ....... SIMON PROPERTY GROUPINC ..o e e ...100.000 | .. .... 18,278 L... .| 11/04/2015
830566105 ....... SKECHERSUSAINC ... [ e ...305.000 | .. .... 14,858 L.........| 08/06/2015
831865209 ....... SMITHAOCORPCLB ... e e ...150.000 | .. .... 10,260 L.........] 11/04/2015
833034101 ....... SNAPONINC ... [ e .......190.000 .. .. 31,504 L... .| 11/06/2015
844741108 ....... SOUTHWEST AIRLINES CO ... | | | 620.000 25636 |............. 47 L 11/04/2015
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790849103 ....... STJUDEMEDINC ... [ [ [ 120000 |.......... TA12| ... 61770 ... T2 8570 3B B2 (1,158) 11/04/2015
855244109 ....... STARBUCKS CORPCOM ..o [ [ ... 770.000 | .. .. 46,223 . 7,03 ... ...| 11/04/2015
867914103 ....... SUNTRUSTBANKSINC ... [ [ 1,150.000 | .. .. 49,266 ... 865]... ...| 12/09/2015
871658103 SYNCHRONY FINANCIAL ... [ [ [ 1,480.000 | .. .. 45,007 . 14571 ... ...| 12/09/2015
872590104 ....... [T-MOBILEUSINC ..o e | o......380.000 .. .. 14,866 . (152)] ... ...| 1171012015
87612E106 ....... | TARGETCORP .... TR UPRUI DUPURE PUPUN ...560.000 | .. .. 40,662 ... (2,436)] ... ...| 12/09/2015
881609101 TESOROCORP ... e | ...190.000 | .. .. 20,020 . ...| 11/04/2015
882508104 ....... TEXAS INSTRUMENTSINC ... | | ... 730.000 | .. .. 40,011 ...| 11/04/2015
887317303 ....... TIMEWARNER ... | | ...170.000 | .. .. 10,994 ...| 04/13/2015
891906109 ....... TOTALSYSSVCSINC ..o | | ...430.000 | .. ..21414 ...| 12/30/2015
89417E109 ....... TRAVELERS COMPANIES, INC . I PUUUUUR DS ........510.000 | .. .. 57,559 .| 11/10/2015
896522109 ....... TRINITYINDSINC ... | | 470.000 |......... 11,289 04/13/2015
902494103 ....... TYSONFOODSINCCLADEL ... e | [ 800.000......... 42,664 12/10/2015
907818108 ....... UNIONPACIFICCORP ... [ e ...340.000 | .. .. 26,588 ...| 04/13/2015
91307C102 ....... | UNITED THERAPEUTICS CORPDEL ............ccooooveiii| e | ...100.000 | .. .. 15,661 ...| 11/04/2015
91913Y100 ....... [ VALEROENERGY CORP ..........ccooviiiiiiiii] e | ..670.000 | .. .. 47,376 ...| 11/04/2015
92343E102 ....... [VERISIGNINCCOM .........oooiiiiiiiiii e | ...620.000 | .. .. 54,163 ...| 11/04/2015
92343V104 ....... | VERIZON COMMUNICATIONS ...........cooooiiii] e | . 1,495.000 | .. .. 69,099 ...| 11/04/2015
92826C839 ....... [ VISAINC-CLASSASHRS ..o e | ...360.000 | .. .. 271918 ...| 11/04/2015
931427108 WALGREENS BOOTS ALLIANCEINC ..o e | ...120.000 | .. ..10,219 ...| 08/06/2015
254687106 ....... WALTDISNEY CO ..o | | ... 730.000 | .. .. 76,708 ...| 11/04/2015
949746101 ....... WELLSFARGO & CO ... | e | e 1,980.000 | .. . 107,633 ...| 11/04/2015
959802109 ....... WESTERNUNIONCO/THE ... e | 1,460.000 | .. .. 26,149 ...| 11/06/2015
983919101 XILINXINCG ..o ...190.000 | .. ... 8924 ...| 11/04/2015
98956P102 ....... [ ZIMMERHOLDINGSINC ... | e | ...120.000 | .. .. 12,311 .| 12/09/2015
98978V103 ZOETISINC ... ...220.000 | .. .. 10,542 12/09/2015
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) .............................o 5027498 ... XXX .. |...... 50274981 ...... 4,889,917 XXX
Mutual Funds
743160110 ....... BOSTON COMMON INTERNATIONALFUND ............oofveees [ | onnns 27,770120 | ........ 700,085 ...... 25210 ........ 700,085(........ 754507 ... 1212412015
233203363 ....... DFA EMERG MKTS SOCIAL CORE #5329 ..........c.oooooif oo [ooeen [ onnns 13,324.652 | .. 133,380 ...... 10.010........ 133,380 |........ 148,620 ..... .| 12/17/2015
25239Y626 ....... DFAINTL SOCIAL CORE EQUITY #5712 ...................|...... |......|..... 52,797.086 |........ 574960 ...... 10890 ........ 574960 (........ 617,2711..... 12/17/2015
9299999 Subtotal - Mutual Funds .. Ao 1408425| ... XXX .. |...... 1408425 ...... 1,520,398 | ..... XXX
9799999 Total Common Stocks .................. N 6435922 ... XXX .. |...... 6435922 ...... 6,410,315 ..... .. 4928 ... XXX
9899999 Total Preferred and Common Stocks .. .. oo 6435922 ... XXX .. |...... 6,435922|...... 6,410,315 ... .. . 4928 ... XXX

(a) For all common stocks bearing the NAIC market indicator "U"

provide: the number of such issues

0, the total $ value (included in Column 8) of all such issues §............... 0.
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Bonds - U.S. Governments
3135G0ESS ... | FED NATL MTG ASSN 1.375% 11/15/16 ... [ . 07/31/2015 . |BANC/AMERICASECU.LLLC ..o [ XXX 252,912 ............. 250,000 ... 745
38376GC24 ...| GOVT NATLMTG ASSN SER2011-20 CL ..o [ . 07/15/2015 . | G.X. CLARKE & COMPANY ..........oooiiiiiiiii XXX [ 91670|.............. 91641 ... 91
912828XP0 ... [ US TREASURY NOTE 0.625% 7/31/17 ... . 07/30/2015 . | BANC/AMERICASECU.LLLC ..o [ XXX [, 374254 ... 375,000 ...
912828H37 ....| US TREASURY NOTE 0.875% 1/15/18 ..o . 12/02/2015 . | BANC/AMERICASECU.LLLC ..o [ XXX 398,845|............. 400,000(................ 1,341
912828G79 ... |US TREASURY NOTE 1.0% 12/15/17 ... [ . 12/04/2015 . | BANC/AMERICASECU.LLC ... XXX [ 400,095(............. 400,000 ................ 1,913
912828UF5 ... [ US TREASURY NOTE 1.125% 12/31/19 ... [ . 10/09/2015 . | CITIGROUP GLOBALMKTS .......oooviiviiiei [ XXX 297,892 |............. 300,000 ... 972
912828L99 ....| US TREASURY NOTE 1.25% 10/31/20 ...........oooiiii . 11/05/2015 . | GREENWICH CAPITALMARKETS ... XXX [ 345599 |............. 350,000 |......coceiits 132
912828G61 ... | US TREASURY NOTE 1.5% 11/30/19 ... [ . 11/10/2015 . | Credit Swiss First Boston ...................coocooiin o XXX o 398,736 |............. 400,000(................ 2,705
912828XH8 ... | US TREASURY NOTE 1.625% 6/30/20 ................cooooiiiiii . 07/27/2015 . |RBSSECURITIES ... | XXX oo [ 300,575]............. 300,000l 384
0599999 Subtotal - Bonds = U.S. GOVEIMMENTS ... ... e e e 2,860,577 |........... 2,866,641]................ 8,283
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
882723A33 ... .| TEXAS ST 1.497% 10/01/19 ... . 10/15/2015 . | PIPELINE TRADING SYSTEMS ....................cooco | XXX 150,000 (............. 150,000 [...............o
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and GUArANEEA) ............ ... e [ 150,000 (............. 150,000 (...
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
592112NU6 ... | MET GOVT NASHVILLE 1.864% 7/1/19 ... . 02/11/2015 . | PIPER JAFFREY HOPWOOD .....................ccco | o XXX 100,000 (............. 100,000 |.................
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and GUAIANEEET) . ............ ..ot e [ 100,000 (............. 100,000 (...

m Bonds - U.S. Special Revenue, Special Assessment

3 190760HCS ... | COBB-MARIETTA COLISE 2.45% 1/1/21 ... | . 08/25/2015 . | WELLS FARGO SECURITIES ..o | XXX [ 150,000 (............. 150,000 ..ot
2354167C2 ....| DALLAS TX WTRWKS & 2.21% 10/01/20 ... | . 03/11/2015 . | CABRERA CAPITALMARKETS .........ocooiivii [ XXX 100,000 (............. 100,000 | .......ovveiii
3137B16X5 ... |FEDHOME LN MTG CORP 1.5% 3/15/28 ... . 02/05/2015 . | CANTOR & FITZGERALD ............coooiiiiiii o XXX [ 107,028 (............. 108,383 [................. 41
3137AUMNG .. | FED HOME LN MTG CORP 3.0% 1/15/40 ..o . 01/26/2015 . | G.X. CLARKE & COMPANY ............ooooovii [ XXX [, 149,367 | ............. 142,956 ... 334
3137B6L33 ....| FED HOME LN MTG CORP 3.0% 12/15/41 ... ... [ . 11/18/2015 . | BOENNING & SCATTERGOOD INC. ..........oooovvie [ XXX 1711420 ... 166,384 ... 305
3137BOMW1 .. | FED HOME LN MTG CORP 3.0% 2/15/33 ..o . 02/03/2015 . | CRT CAPITALGROUPLLC ... XXX [ 125556 | ............. 120,582 ... 50
3137BCQV3 ...| FED HOME LN MTG CORP 3.0% 7/15/40 ............cooiiiiiii i . 11/10/2015 . | G.X. CLARKE & COMPANY ...........oooiiii [ XXX o 102,313 (... 100,000 (........ccoivni 125
3137A7FVT ... |FEDHOME LN MTG CORP 3.5% 2/15/26 .............coooiiiiii . 01/09/2015 . | G.X. CLARKE & COMPANY ..........cooiiiiiiiiii XXX [ 214,750 ............. 200,000 |....ccoiei 253
3137AL2Z1 ....| FED HOME LN MTG CORP 3.5% 5/15/30 ..........ooooiiiii [ . 01/08/2015 . | BANC ONE CAPITALMARKETS ..o [ XXX o [, 132,402(............. 125,000 (... 146
3137BDKF2 ...| FED HOME LN MTG CORP 3.5% 9/15/40 ..............oooiiii . 01/21/2015 . | G.X. CLARKE & COMPANY ..o XXX [ 154,610 (............. 146,009 |.................. 355
3136ANJY4 ... | FED NATL MTG ASSN 1.55% 4/25/18 ... . 04/15/2015 . | DEUTSCHE BANC ALEX.BROWN ................ooooiii | XXX [ 101,000 ............. 100,000 |...............e. 125
3136AJ6Z4 ....| FED NATL MTG ASSN 2.034% 3/25/19 ... [ . 07/20/2015 . [BREAN CAPITALLLC .......ooooiiii [ XXX 152,273 ............. 150,000 (........cooivnnn 186
3136AL7C9 ... |FED NATLMTG ASSN 3.0% 1/25/42 ... [ . 01/12/2015 . | WELLS FARGO SECURITIES ..o | XXX [ 130,820 ............. 125,000 (.................. 146
3136A5B47 ... [FED NATL MTG ASSN 3.5% 1/25/41 ... ..o L . 02/13/2015 . | BOENNING & SCATTERGOOD INC. ..........oooovvie [ XXX o [, 143,064 (............. 137,790 ... 241
31397Q4L9 ... | FED NATLMTG ASSN 4.0% 2/25/40 ... [ . 11/05/2015 . | STEPHENSINC ... XXX [ 160,078 (............. 150,000 | ...............oe. 150
31397QWZ7 .. [ FED NATL MTG ASSN 4.0% 9/25/29 ... [ . 02/17/2015 . |CRT CAPITALGROUPLLC .........oooooiii [ XXX 160,031(............. 150,000 (........cooivni 317
3136AGDN9 .. | FED NATL MTGASSN SER 2013-97 CLE ..o . 01/15/2015 . | BONY/COUNTRYWIDESEC ...........oooovviiii [ XXX o [, 131,563 [ ............. 125,000 (... 208
3137ANMN2 .. | FHLMC MULTIFAMILY ST 2.2% 12/25/18 ... . 01/29/2015 . |BREAN CAPITALLLC ... XXX [ 154,277 | ............. 150,000 (..............oo.es 19
3137A2B26 ... | FHLMC MULTIFAMILY ST 3.8% 8/25/20 ...........coooiiiiiiiii [ . 02/27/12015 . [ CITIGROUP GLOBALMKTS ..o [ XXX o 136,016 (............. 125,000 (... 40
3132L6AKY7 ... | FHLMC POOL #V80910 4.0% 12/01/43 ... [ . 12/03/2015 . | G.X. CLARKE & COMPANY ..........oooiiiiiiii XXX [ 152,604 (............. 143459 |................. 143
31416XFJ4 ....| FNMA POOL #AB1968 4.5% 12/01/40 ... [ . 12/10/2015 . | J.P. Morgan Securites InC ..................cocooeiiiin [ XXX 159,579 ............. 146,824 |.................. 257
3138A2BVO ... | FNMA POOL #AH0951 4.5% 12/1/40 ... [ . 08/10/2015 . | G.X. CLARKE & COMPANY ...........oooiiiii [ XXX o 156,677 [ ............. 143,575 (... 215
3138ENLQO ...| FNMA POOL #AL5734 3.5% 9/1/29 ... . 09/08/2015 . | BAIRD,ROBERT & CO ........ccooviiiiiiii | XXX [ 163,204 (............. 154,376 [ .................. 240
3138YR6Y9 ... | FNMA POOL #AZ0886 3.0% 7/01/30 .........ooviiiiiiiie e [ . 07/30/2015 . |WELLS FARGO SECURITIES ...........ooooiivii [ XXX o 154,085(............. 148,785 (. ... 211
38378KR35 ... | GOVT NATLMTG ASSN 1.7% 6/16/36 ...........oooiiiiiii [ . 09/11/2015 . |BREAN CAPITALLLC ... XXX [ M3767(............. 114,699 (................... 81
38378BAS8 ... | GOVT NATL MTG ASSN 1.738% 1/16/34 ... [ . 07/27/12015 . |KGS ALPHA CAPITAL MARKETS,LLC ..o [ XXX [, 150,657 | ............. 149,931 (... 210
38379KUB3 ... | GOVT NATL MTG ASSN 2.75% 1/16/56 ............ooooiiiiiiii . 10/15/2015 . | JEFFRIES & COMPANY ... XXX [ 153,188 |............. 150,000 | .................. 332
38378UZP5 ... | GOVT NATLMTG ASSN 3.0% 1/20/43 ... [ . 01/02/2015 . | FIRST UNION CAPITALMRKTS ... XXX [ 143,868 (............. 138,086 [................... 69
38378TAL4 ....| GOVT NATL MTG ASSN 3.0% 10/20/42 ... . 07/20/2015 . | JEFFRIES & COMPANY .........oooiiiiii [ XXX [, 148,420 ............. 144,536 |.................. 265
45462TEAG ... | INDIANABOND BANKRE 1.44% 1/15/18 ... . 08/21/2015 . | RAYMOND JAMES & ASSOC ...........ocoiiiiiiii XXX [ 150,000 (............. 150,000 [ ........ooviii
574218A60 ....| MARYLAND STHLTH & 1.488% 7/01/19 ... [ . 10/09/2015 . | JEFFRIES & COMPANY .........ooooiiiiii [ XXX [, 150,000 (............. 150,000 | .......ooviiii
31398SU84 ... | VR FED NATL MTG ASSN .77% 11/25/20 ........................cococ [ . 04/10/2015 . | GOLDMAN SACHS & cO ... XXX 147560 (............. 145550 | ................... 63
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3137BKWB2 .. | VR FHLMC MULTIFAMILY 2.35% 4/25/21 ...............cooiiiii [ . 09/02/2015 . | FIRST TENNESSEEBANKNA ..............oooooviii [ XXX [ 152,953 | ............. 150,000 (................... 69
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt ......... ... 4,772,853 |........... 4,601,933 |................ 5,195
Bonds - Industrial and Miscellaneous (Unaffiliated)
002824AZ3 ....| ABBOTT LABORATORIES 2.0% 3/15/20 ..o . 03/05/2015 . | BANC/AMERICASECU.LLC ... XXX [ 64,877 (.............. 65,000 (...
002824BA7 ... | ABBOTT LABORATORIES 2.55% 3/15/22 ... [ . 12/22/2015 . |Morgan Stanley ... XXX [ 64,869 (.............. 65,000 (.................. 474
00440EAT4 ... | ACE INAHOLDINGS 2.3% 11/03/20 .......ooooiiiiiiieei e . 10/27/2015 . [Morgan Stanley ... XXX [ 34,980 (... 35,000 ...
02005AFE3 ... | ALLY MASTER OWNER TR 1.83% 1/15/21 ... [ . 02/05/2015 . | Credit Swiss First Boston .................ooooi ] XXX [ 149,977 | ............ 150,000 [ ........ooviiit
02582JGS3 ... | AMERICAN EXPRESS CRE 1.26% 1/15/20 ...........coooiiiiiiiiiiii . 01/13/2015 . [Morgan Stanley .................ccoccoiiiiiiiiii XXX 150,352 ... 150,000 | ... 5
037680AA3 ... | APPALACHIAN CONSUME 2.0076% 2/1/24 ... [ . 01/12/2015 . | NOMURA SECURITIES INTERNATIONAL ............ocooooi] it XXX [ 142,319 (............ 141188 ... 1,291
055451AL2 ....| BHP BILLITON FIN USA 3.2% 11/21/21 ... . 03/17/2015 . |WELLS FARGO SECURITIES ..........cooooiviiiiiii | XXX 103,625 |............. 100,000 |................ 1,074
139742AC4 ... | CAPITAL AUTO RECEIVA 1.24%10/20/17 ... [ . 01/22/12015 . |WELLS FARGO SECURITIES .........oooooiiiiiiiiii | XXX 100,344 |............. 100,000 ... 24
14912L6F3 ....| CATERPILLAR FINANCIA 2.25% 121119 ... . 08/11/2015 . | BANC/AMERICASECU.LLC ... | XXX [ 100,653 |............. 100,000 |...............oe. 456
17305EFNO ... | CITIBANK CREDIT CARD 1.02%2/22/19 .........ccooviiiiiiieeiiiiiiei [ - 01/13/2015 . [Morgan Stanley ...............coooiiiiiiiinii XXX 149,988 |............. 150,000 | ... 612
29366AAA2 ... [ENTERGY LOUISIANAIN 2.04% 9/1/23 ... . 06/30/2015 . |Undefined ... XXX [ 138,416 (............. 138,850 (... 275
36191YBB3 ... | GS MORTGAGE SEC 3.707% 8/10/44 .............ooooiiiiii e . 07/23/2015 . | CITIGROUP GLOBAL MKTS ......ooooiiieec | XXX [, 159,070 |............. 150,000 ... 417
43814KAC5 ... | HONDA AUTO RECEIVABL 1.05%10/15/18 ... | . 01/21/2015 . [MERRILLLYNCH ... [ XXX [ 99,992 (............. 100,000 ..o
458140AJ9 ... [INTEL CORP 3.3% 10/01/21 ... . 04/15/2015 . | MILLER TABAKHIRSCH&CO ... | XXX [ 106,690 (............. 100,000 |...............e. 128
49327TM2H6 ... | KEY BANKNA 1.7% B/01/18 ......ooooiiiiiie e | e . 05/27/2015 . | GOLDMAN SACHS & €O ... | XXX 249,730 |............. 250,000 (..o
m 594918AY0 ... | MICROSOFT CORP 1.85% 2/12/20 ..o . 02/09/2015 . | BARCLAYS CAPITALINC ..o XXX [ 99,990 |............. 100,000 [......ocooviiiiit
- 61764XBE4 ... | MORGAN STANLEY BAML 1.548% 3/15/48 ... . 02/13/2015 . [Morgan Stanley ... XXX [ 99,998 |............. 100,000 ... 108
e 61760VAMS5 ... MORGAN STANLEY CAPIT 2.11% 3/15/45 ... . 08/17/2015 . |MERRILLLYNCH ... XXX [ 151,605 (............. 150,000 | .................. 167
- 65474VAJ0 ... NISSAN MASTER OWNER 1.44% 2/15/20 ... . 01/28/2015 . | BARCLAYS CAPITALINC ... XXX [ 124,965(............. 125,000 (...
744448CD1 ... | PUBLIC SERVICE COLOR 3.2% 11/15/20 ... [ . 06/23/2015 . |RBC CAPITALMARKETS ... | XXX 19,789 |............. 115,000 | ... 419
74456QBJ4 ... | PUBLIC SERVICE ELECT 2.0% 8/15/19 ... ..o [ . 05/12/2015 . |VARIOUS ... XXX [ 100,702 ............. 100,000 |...............oe. 500
842400GF4 ... | SOUTHERN CAL EDISON 1.845% 2/1/22 ..o . 01/13/2015 . | J.P. Morgan Securites INC ...................cccooviiiiiiiii] XXX [ 50,000 .............. 50,000 [......cooveiiiiiiii
87165LAF8 ....| SYNCHRONY CREDIT CAR 2.37% 3/15/23 ... . 05/07/2015 . | NOMURA SECURITIES INTERNATIONAL ............ocooooi] oo XXX [ 126,426 (............. 125,000 (.................. 222
89231MAD7 ...| TOYOTA AUTO RECEIVAB 1.18% 6/17/19 ..o [ . 12/18/2015 . | G.X. CLARKE & COMPANY ...........ooooiii [ XXX [, 174,563 [ ............. 175,000 (... 46
907818EA2 ... | UNION PACIFIC CORP 1.8% 2/1/20 ........ccoiiiiiiiiieii e . 01/26/2015 . |BARCLAYS CAPITALINC ... XXX [ 59,872 ... 60,000 ......coooiiiiii
91159HHHG ...| US BANCORP 2.200% 4/25/19 ... . 08/14/2015 . |US BANCORP PIPER JAFFRAY ... XXX [ 85972|.............. 85,000 ...............e 592
92826CAB8 ... [VISAINC 2.2% 12/14120 ..........cooiiiiiiii i . 12/09/2015 . |BANC/AMERICASECU.LLC ... | XXX [ 39,966 |.............. 40,000 (..o
05522RCT3 ... | VR BANK OF AMERICA .50125% 6/15/20 .............ocoiiiii [ . 02/02/2015 . |MERRILLLYNCH ... XXX [ 125,000 (............. 125,000 (...l
126802CY1 ... | VR CABELA'S MASTER .6245% 7/15/22 ............ccoooveiiiiiii . 04/15/2015 . [MERRILLLYNCH ... | XXX [, 149,936 |............. 150,000 | ... 13
36159LCKO ... | VR GE DEALER FLOOR .52727% 7/20/19 ..........oooiiiiiiiiiiiiiieee | . 01/12/12015 . | Credit Swiss First Boston ... o, XXX 149,906 |............. 150,000 | ... 55
94989QAS9 ...| WELLS FARGO COMMERC 1.56% 12/15/47 ............ccooiiiii [ . 08/18/2015 . | WELLS FARGO SECURITIES ..o | XXX [ 149,999 (............ 150,000 | .................. 170
94989KAS2 ... | WELLS FARGO COMMERCI 1.47% 6/15/48 ..o . 06/19/2015 . |WELLS FARGO SECURITIES ..........oooooiivi [ XXX [ 74999 (... 75,000 (..o 77
92890NAU3 ...| WF-RBS COMMERCIAL MO 2.8% 12/15/45 ... [ . 11/19/2015 . | BOENNING & SCATTERGOOD INC. .........oocooiiiii | XXX [ 185,694 (............. 185,000 (.................. 340
92938CAD9 ... | WF-RBS COMMERCIAL MO 4.153% 8/15/4 ... [ . 06/12/2015 . |WELLS FARGO SECURITIES ..........cooooiviiiiiiii | XXX 108,125 |............. 100,000 ... 185
98161JAD9 ....| WORLD OMNIAUTO RECE 1.51%5/15/20 ... . 02/25/2015 . | BARCLAYS CAPITALINC ... XXX oo [ 50,000].............. 50,000 ...
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .......... ... e 4,043,387 |........... 4,005,038 |................ 7,651
8399997 SUDIOtAl - BONGS = PaIt 3 ... oo it e e | 11,926,817]......... 11,723612] ... 21,129
8399998 Summary item from Part 5 for BONAS ... 151,499 (............. 150,000 |.................. 196
8399999 SUBIOAL - BONAS .. ... ... \e e 12,078,316 ......... 11,873612]............. 21,325
8999998 Summary Item from Part 5 for Preferred STOCKS ... | | XXX o[
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824100 ....| ABBOTT LABS .. ... i L . 09/14/2015 . | CANTOR & FITZGERALD ...........ocooviiiii 330.000|.............. 142711....... XXX [
G1151C101 ... [ACCENTURE PLC ... 1110412015 . [VARIOUS ..o 250.000{.............. 258731....... XXX oo [
00507V109 ....[ ACTIVISION BLIZZARD INC ... ..o [ . 11/06/2015 . [BNY Brokerage ...............ccooeiiiiiiiiiiiiiii 650.000.............. 23,938]....... XXX [
00508Y102 ....| ACUITY BRANDS (HOLDING CO) INCRR ..o . 11/06/2015 . | INVESTMENT TECHNOLOGY GR ... 50.000|.............. 10,646 |....... XXX [
007903107 .... | ADVANCED MICRODEVICES INC ..........cooiiii e [ . 11/04/2015 . | INVESTMENT TECHNOLOGY GR ..........coooiii [ 4,370.000.............. 11,541)....... XXX [
00817Y108 ....| AETNAINC-NEW ... . 11/04/2015 . | BNY Brokerage ... 10.000|................ 1,088]....... XXX o
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001084102 ....| AGCO CORP COM ...ttt . 12/09/2015 . | BNY Brokerage ...............ccoovveiviiiieiiiiiin [ 450.000(.............. 22,670]....... XXX o
02079K305 .... | ALPHABET INC CL A ... e [ - 11/04/2015 . [VARIOUS ... 55.000.............. 32,373 |....... XXX [
02079K107 ....| ALPHABETINC CLC ..o . 10/05/2015 . | INVESTMENT TECHNOLOGY GR .........oooviiiiii [, 25.000(.............. 13519(....... XXX [
023135106 .... [AMAZON COM INC COM .......oooiiiiii i [ - 11/04/2015 . [VARIOUS ... 190.000(............. 103,604 ....... XXX [
03073E105 ....| AMERISOURCEBERGEN CORP COM ...........oviviiiiiiiiiiiiiee 1100412015 . |VARIOUS ... [ 270.000(.............. 29,036]....... XXX
031162100 .... [AMGEN INC ... ..o [ - 11/04/2015 . [VARIOUS ... 320.000.............. 51975(....... XXX [
036752103 .... [ANTHEMINC ... ..o L - 11/04/12015 . [VARIOUS ... 60.000(................ 8,696|....... XXX [
037833100 ....| APPLE COMPUTER ........ooiiiiiiiie e - 11/06/2015 . |VARIOUS ... [ 725.000(.............. 89,002|....... XXX
044209104 .... [ ASHLAND INC NEW ... ..o [ . 11/06/2015 . [ INVESTMENT TECHNOLOGY GR ... [ 245.000(.............. 298771....... XXX [
04621X108 ....| ASSURANT INC COM ..o - 12/09/2015 . |VARIOUS ... [ 390.000(.............. 30,768 |....... XXX o
G0585R106 ... [ ASSURED GUARANTY LTDUSD 1.0 ... [ . 06/18/2015 . [ INVESTMENT TECHNOLOGY GR ..........oocoiii [ 1,450.000(.............. 41526]....... XXX [
00206R102 ....[ AT &TINC ... . 12/09/2015 . [VARIOUS ... L 1,345.960 | .............. 45195 ....... XXX [
049560105 ....| ATMOS ENERGY CORP ........iiiiiiiie e - 1110/2015 . | VARIOUS ... [ 385.000.............. 22,049]....... XXX o
053611109 .... [ AVERY DENNISON CORP ..ot [ - 11/06/2015 . [VARIOUS ..o 510.000.............. 32911 (... XXX [
060505104 ....| BANKAMER CORP ..........oiiiiiiiiiiiie e 110412015 . | VARIOUS ..o L 4215000 (.............. 753101 ....... XXX [
064058100 .... | BANK NEW YORK MELLON CORP COM .........coiiiiiiiiiiiiiii [ . 08/06/2015 . [MORGANKEEGAN & CO ........ccoooviiviiiiiii [ 380.000.............. 16,902]....... XXX [
084670702 ....| BERKSHIRE HATHAWAY INC. ... . 06/30/2015 . | INVESTMENT TECHNOLOGY GR .........ooovviiiiii [, 80.000(.............. 11,165(....... XXX [
086516101 ....| BESTBUY INC ..o 1100412015 . | VARIOUS ... [ 170.000 | ................ 6,154|....... XXX
089302103 ... [BIGLOTSINC ... i [ . 11/04/2015 . [BNY Brokerage ..............cooooiiviiiiiiiiiiiiii | 20.000|....cccoiviinnnn 9441....... XXX [
G16962105 ... |BUNGELIMITED ..o 1100412015 . | VARIOUS ... [ 450.000(.............. 36,865(....... XXX
12686C109 ....| CABLEVISION SYSTEMS-NY GRP-A ... [ . 09/10/2015 . [VARIOUS ... ..o L 500.000 .............. 12,932)....... XXX [
13342B105 ....| CAMERON INTL CORP ... e - 11/06/2015 . | VARIOUS ... [ 160.000 | ................ 8233|....... XXX o
14040H105 ....| CAPITAL ONE FINANCIAL CORP ......cooiiiie e [ . 12/30/2015 . [ BNY Brokerage ..............oooooiiiiiiiiiiiiiii 440.000(.............. 32,386 |....... XXX [
14149Y108 ....| CARDINAL HEALTHINC COM ... - 11/04/2015 . [VARIOUS ... 60.000(................ 5318|....... XXX [
124830100 ....| CBL & ASSOC PPTYSINC COM .....ioiiiiiiii e e 1100412015 . | VARIOUS ... [ 610.000.............. 11,859|....... XXX o
12514G108 ... [CDW CORP/DE ... oot - 11/04/2015 . [VARIOUS ..o 730.000.............. 27,292 ....... XXX [
166764100 ....| CHEVRON CORP ... ...t e . 12/09/2015 . | INVESTMENT TECHNOLOGY GR ..........oooviiiii [, 220.000(.............. 19217 ... XXX
167250109 .... | CHICAGO BRIDGE & IRON COMPANY N.V. ..o [ . 09/10/2015 . [ INVESTMENT TECHNOLOGY GR ..o [, 340.000(.............. 14,257 |....... XXX [
125509109 ... [CIGNA CORP ... - 11/04/2015 . [VARIOUS ... 100.000 | .............. 13,138]....... XXX [
172908105 ... | CINTAS CORP ... ..ot e 1100412015 . | VARIOUS ..o L 70.000 (... 6,078|....... XXX
17275R102 ....|CISCO SYSTEMS INC ... . 11/04/2015 . [VARIOUS ... L 1,945.000 (.............. 56,004 ....... XXX [
172967424 ... | CITIGROUP INC ... ..o e 1100412015 . | VARIOUS ... L 860.000.............. 46,467 ....... XXX
189054109 ... [CLOROX CO ....ouiiit i - 11/04/2015 . [VARIOUS ... 250.000.............. 28,092]....... XXX [
125896100 ....| CMS ENERGY CORP ... ..ot e - 11/06/2015 . | VARIOUS ... [ 690.000(.............. 23614]....... XXX o
191227109 ....| COCA-COLA ENTERPRISES ..o e . 11/10/2015 . | INVESTMENT TECHNOLOGY GR ..........oooiiiiii [, 100.000 | ................ 5034|....... XXX
20030N101 ....] COMCAST CORP CLASS A ... . i . 11/04/2015 . [BNY Brokerage ..............ccooooiiviiiiiiiiiiii | 40.000(..............e. 2457 ... XXX [
220027108 ....| CORPORATE OFFICE PROPERTIES COM ........ooviiiieiiiieiieeeee [ 1100412015 . | VARIOUS ... [ 330.000 (... 9,423|....... XXX
235851102 ....| DANAHER CORP ... ..ot . 12/09/2015 . [ INVESTMENT TECHNOLOGY GR ..o [, 270.000.............. 25,736 ....... XXX [
253868103 .... [DIGITALRLTY TRINC ... [ . 08/07/2015 . |VARIOUS ... [ 520.000(.............. 34,023]....... XXX
26138E109 ....| DR PEPPER SNAPPLE GROUP INC ... e - 11/04/2015 . [VARIOUS ... 160.000(.............. 13,4171 ... XXX [
233326107 ....|DSTSYSINC COM ... . 11/06/2015 . [ INVESTMENT TECHNOLOGY GR ... [, 160.000|.............. 19,854 ... XXX [
269246401 ... [E*TRADE GROUP ..o [ . 11/06/2015 . | INVESTMENT TECHNOLOGY GR ..o [, 300.000 (... 9,125|....... XXX [
285512109 ....| ELECTRONIC ARTS INC ..o | - 11/04/2015 . [VARIOUS ... 220.000(.............. 14,642]....... XXX [
26875P101 ....|[EOG RESOURCES, INC ..o [ . 11/06/2015 . | INVESTMENT TECHNOLOGY GR .........oooviiiii [, 60.000]................ 5361|....... XXX
G3223R108 ... [EVEREST RE GROUP LTD .....ooiiiiiiiii e [ . 11/04/2015 . [VARIOUS ... 210.000.............. 38,509 1....... XXX [
30161N101 ....[ EXELON CORPORATION ..ottt [ . 11/06/2015 . [ INVESTMENT TECHNOLOGY GR ..o [ 130.000 | ................ 4,083]....... XXX [
30219G108 ... | EXPRESS SCRIPTS HOLDING CO ..ot | . 12/09/2015 . | BNY Brokerage ...............coovieiviiiiiaiiiiiine [ 360.000.............. 31,027 (... XXX
30231G102 ... | EXXON MOBIL CORPORATION ..o [ - 11042015 . [VARIOUS ... 360.000.............. 30917 (....... XXX [
30303M102 ... | FACEBOOKINC ... ..ot - 1110/2015 . | VARIOUS ... [ 250.000(.............. 24,866]....... XXX
344849104 ... [FOOTLOCKER INC ... ..o [ - 11/04/2015 . [VARIOUS ... 110.000 | ................ 6,984....... XXX [
369604103 ....| GENERAL ELECTRIC CO .....oooviiiiii e . 12/01/2015 . |VARIOUS ... L 2,260.000|.............. 66,777]....... XXX o
37045V100 ....| GENERAL MOTORS CO .....ovvviiiiiiii e . 12/09/2015 . |VARIOUS ... [ 600.000(.............. 22,036]....... XXX
375558103 .... [ GILEAD SCIENCES INC ... ..o [ - 11/04/2015 . [VARIOUS ..o 230.000.............. 24945]....... XXX [
38141G104 ... | GOLDMAN SACHS GROUPINC ... . 05/07/2015 . | INVESTMENT TECHNOLOGY GR ......covvvviiiiii [ 105.000|.............. 20,649]....... XXX o [
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382550101 ....| GOODYEAR TIRE&RUBRCO ..o 1100412015 . | VARIOUS ... L 1,200.000|.............. 37,7041 ... XXX [
418056107 ....|HASBROINC ... ..o . 06/11/2015 . [ INVESTMENT TECHNOLOGY GR ... [ 200.000.............. 14,603 ]....... XXX [
42222G108 ... [HEALTHNETINC ... L 1100412015 . | VARIOUS ... [ 240.000(.............. 16,406 |....... XXX [
42824C109 ....|HEWLETT PACKARD ENTERPRISE CO .........cooviiiiiiie | . 11/02/2015 . [ INVESTMENT TECHNOLOGY GR ..o [, 705.000(.............. 13,0471 ....... XXX [
436440101 ... [HOLOGICINC COM ..ot [ 1100412015 . |VARIOUS ... [ 600.000(.............. 23774 ....... XXX
437076102 ....|HOME DEPOTINC ... ..o - 11/04/2015 . [VARIOUS ... 200.000.............. 23592 ....... XXX [
44106M102 ... | HOSPITALITY PPTYSTRCOM SHBEN ... e - 11/04/2015 . [VARIOUS ..o 180.000 | ................ 5309]....... XXX [
404341105 ... [HPINC ... oo [ . 11/02/2015 . | INVESTMENT TECHNOLOGY GR ..o [, 705.000(.............. 249171 ....... XXX [
458140100 ... | INTEL CORP ...ttt - 11042015 . [VARIOUS ... 455.000(.............. 14,8291....... XXX [
466313103 .... [JABIL CIRCUIT INC COM ...t [ S A110/2015 . | VARIOUS ..o [ 1,590.000|.............. 36,770 ....... XXX o
477143101 ....| JETBLUE AWYS CORP ........ocoiiiiiiiii e . 11/04/2015 . [VARIOUS ... L 1,940.000(.............. 39,001 1....... XXX [
478160104 ....| JOHNSON & JOHNSON ..ot e - 11/04/2015 . [VARIOUS ... 560.000.............. 56,253 |....... XXX [
46625H100 ....[ JPMORGAN CHASE & CO ..ot [ 1100412015 . | VARIOUS ... [ 340.000(.............. 21,659]....... XXX o
48203R104 ....| JUNIPER NETWORKS INC ... e - 12/14/12015 . [VARIOUS ... L 1,760.000 | .............. 51,617 (....... XXX [
48242W106 ... [KBRINC ... o [ . 06/15/2015 . | INVESTMENT TECHNOLOGY GR ..........ooooiiiii [, 940.000.............. 18,530 ....... XXX [
494368103 .... | KIMBERLY CLARK CORP ........oooiiiiiii e - 11/04/2015 . [VARIOUS ..o 250.000.............. 28,366 |....... XXX [
482480100 .... [ KLA-TENCOR CORP COM ..ot [ . 12111/2015 . | INVESTMENT TECHNOLOGY GR .........oooviiiii [, 250.000(.............. 16,983 |....... XXX [
501044101 ....|KROGER CO ..ot 1100412015 . | VARIOUS ... [ 580.000.............. 34,7831 ....... XXX
512807108 .... [ LAM RESEARCH CORP COM .........coiiiiiiiii e [ . 05/07/2015 . [MORGAN KEEGAN & CO ........cooovviiiiiiii [ 150.000 | .............. 11,335]....... XXX [
521865204 ....|LEARCORP ..ot S 11/04/2015 . | VARIOUS ..o L 70.000 (... 7,900]....... XXX
T 535678106 .... [ LINEAR TECHNOLOGY CORP .........coiiiiiiiiiiii i [ . 04/13/2015 . [ INVESTMENT TECHNOLOGY GR ... [ 50.000(................ 2,322....... XXX [
w 548661107 ....|LOWES COSINC ..ot 1100412015 . | VARIOUS ... [ 110.000 | ................ 8,121|....... XXX o
w N53745100 ....| LYONDELLBASELL INDU-CL A ... - 11/06/2015 . [VARIOUS ... 170.000(.............. 16,062 ]....... XXX [
56418H100 ....| MANPOWERGROUP INC. ... ..o [ . 11/10/2015 . [ INVESTMENT TECHNOLOGY GR ..o [, 375.000.............. 34241 (... XXX [
580135101 ....|MCDONALDS CORP .......oooiiiiiiiiiiieie e | - 11/06/2015 . |VARIOUS ... [ 380.000(.............. 42,867]....... XXX o
58933Y105 ....[MERCK & COINCNEW ... [ 117102015 . [VARIOUS ..o 815.000(.............. 45167 ....... XXX [
594918104 ....|MICROSOFT CORP .......cooiiiiiiiiiiiieie e | . 12/09/2015 . |VARIOUS ... [ 660.000(.............. 343481 ....... XXX
64110L106 ... |NETFLIX.CCOMINC ... - 12/09/2015 . [VARIOUS ... 135.000(.............. 14729 ....... XXX [
651290108 ....|NEWFIELD EXPLCO COM ... ...coiiiiiiii i . 11/10/2015 . [ INVESTMENT TECHNOLOGY GR ... [, 170.000 | ................ 6,676]....... XXX [
651639106 .... [NEWMONT MINING CORP ........oooiiiiiiiiii e [ S A110/2015 . | VARIOUS ..o L 1,490.000|.............. 29/4541....... XXX
65339F101 ....|NEXTERAENERGY INC ... ..o e - 11/06/2015 . [VARIOUS ... 360.000.............. 38,698 ....... XXX [
654106103 ... [NIKEINCCLB .. ..o [ . 11/04/2015 . | BNY Brokerage .............ccoovvuveeveiiiiiieiiiii [ 30.000 ... 3,908....... XXX
G65431101 ... [NOBLE CORP PLC ...t [ - 11/06/2015 . [VARIOUS ... L 1,650.000 (.............. 21,215]....... XXX [
670346105 .... [NUCOR CORP .......ooiiiiiiiie e [ . 11/06/2015 . | BNY Brokerage ..............ccoovveriviiiiaiiiiiin [ 180.000 | ................ 7551 |....... XXX o
67103H107 ....| OREILLY AUTOMOTIVE INC ... [ - 12/09/2015 . |VARIOUS ... L 75.000(.............. 20,040]....... XXX [
681919106 ....| OMNICOM GROUP ... ..ot . 11/10/2015 . [ INVESTMENT TECHNOLOGY GR ..o [, 330.000.............. 24,1461 ....... XXX [
697435105 .... | PALO ALTONETWORKS INC ..o [ 1100412015 . | VARIOUS ... [ 145.000|.............. 22,005]....... XXX [
713448108 ... [PEPSICOINC .. ... o [ - 11/04/2015 . [VARIOUS ... 100.000 | ................ 9,874....... XXX [
717081103 ... | PFIZERINC ... - 11/06/2015 . | VARIOUS ... L 1,810.000f.............. 62,162]....... XXX
69331C108 ....| PG&E CORP COM ..........coiiiiiiiiiii e - 11/06/2015 . [VARIOUS ... 275.000.............. 14,1821 ....... XXX [
693517106 ....| PPL CORPORATION ... .ot e . 12/09/2015 . [BNY Brokerage ..............oooooiiiiiiiiniiiiii 300.000.............. 10,036 ]....... XXX [
742718109 ....|PROCTER & GAMBLE CO .........cooviiiiii e . 04/13/2015 . |VARIOUS ... [ 170.000|.............. 14,030....... XXX
74460D109 ....| PUBLIC STORAGE INC COM ..ot [ - 11/04/2015 . [VARIOUS ... 30.000(.......oevnnn 6,557....... XXX [
744573106 ....| PUBLIC SVC ENTERPRISE GROUP INC ..........coooiiiiii . 11/06/2015 . | INVESTMENT TECHNOLOGY GR ..o [, 420.000(.............. 17,047 (... XXX [
74967R106 ....[| RMR GROUP INC/THE ... ... [ . 12/15/2015 . |WELLS FARGO SECURITIES ... [ 15.936 ... 189(....... XXX [
806857108 .... | SCHLUMBERGERLTD ..........oiiiiiiiiii e [ . 05/07/2015 . [ INVESTMENT TECHNOLOGY GR ..o [, 550.000.............. 47,083]....... XXX [
81761R109 ....| SERVICEMASTER GLOBAL HOLDINGS .............oooiiiiiii | 1100412015 . | VARIOUS ... [ 340.000(.............. 12,107 |....... XXX [
828806109 .... [ SIMON PROPERTY GROUP INC .........coooiiiii e [ . 11/04/2015 . [BNY Brokerage ..............cooooiiviiiiiiiiiiiii | 10.000 ..o 2,034]....... XXX [
830566105 ....| SKECHERS U SAINC ... . 08/06/2015 . |VARIOUS ... [ 230.000(.............. 28,872]....... XXX
831865209 .... [SMITHAO CORP CLB ... [ - 11/04/2015 . [VARIOUS ... 150.000 | .............. 10,260 1....... XXX [
833034101 ....| SNAPONINC ... - 11/06/2015 . | VARIOUS ... [ 190.000|.............. 31,504 ... XXX o
844741108 ....| SOUTHWEST AIRLINES CO ......coooviiiiiie 1100412015 . | VARIOUS ... [ 360.000.............. 15,783 |....... XXX
790849103 ... [STJUDEMED INC ..o [ - 11/04/2015 . [VARIOUS ... 120.000 | ................ 8570]....... XXX [
855244109 ....| STARBUCKS CORP COM ... ..uuiiiiiiiiiiiiieiiei e | . 11/04/2015 . [VARIOUS ... [ 670.000.............. 39,120]....... XXX o [
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867914103 ... [ SUNTRUSTBANKS INC ... - 12/09/2015 . [VARIOUS ... 1,150.000(.............. 48,4011....... XXX oo
87165B103 ....[ SYNCHRONY FINANCIAL ... ... S 12/09/2015 . [VARIOUS ... 1,480.119|.............. 43553 |....... XXX o
872590104 ... [T-MOBILEUSINC ... ... 11102015 . [VARIOUS ..o 380.000(.............. 15,017 ... XXX oo
87612E106 ....[ TARGET CORP ... ... o i S 12/09/2015 . [VARIOUS ... 560.000(.............. 43,097 ....... XXX o
881609101 ... [TESORO CORP ... ... - 11/04/2015 . | BNY Brokerage ..............coooooveiieiiieiiiii [ 20.000(................ 2,282]....... XXX oo
882508104 ... [ TEXAS INSTRUMENTS INC ... 1100412015 . [VARIOUS ... 610.000(.............. 33544 |....... XXX o
887317303 ... [ TIMEWARNER ... ... . . 04/13/2015 . [INVESTMENT TECHNOLOGY GR ..............ooooo 50.000(................ 4270|....... XXX |
891906109 .... [TOTALSYSSVCSINC ... 1213012015 . [VARIOUS ... 430.000(.............. 23,2701 ....... XXX oo
89417E109 ....| TRAVELERS COMPANIES, INC ... ... 1171012015 . [VARIOUS ..o 350.000(.............. 38,350 ....... XXX o
896522109 ... [ TRINITY INDS INC ..o . 04/13/2015 . [INVESTMENT TECHNOLOGY GR .............oooooi [ 110.000|................ 3954|....... XXX oo
902494103 ... [ TYSON FOODS INC CLADEL ... 1211012015 . [VARIOUS ... 800.000(.............. 42315]....... XXX o
907818108 ... . [UNION PACIFIC CORP ... ... . 04/13/2015 . [INVESTMENT TECHNOLOGY GR ..............ocoooo | 50.000(................ 5512|....... XXX o
91307C102 ....| UNITED THERAPEUTICS CORP DEL .............ooooiiii - 11/04/2015 . | BNY Brokerage ..............coooooveiieiiiiiiiiei [, 10.000|................ 1,500....... XXX oo
91913Y100 ....[|VALEROENERGY CORP ... ... o 1100412015 . [VARIOUS ... 120.000(................ 8,010....... XXX o
92343E102 ....[VERISIGN INC COM ... 1100412015 . [VARIOUS ... 170.000(.............. 12,448 ....... XXX oo
92343V104 ....[ VERIZON COMMUNICATIONS ... ... 1100412015 . [VARIOUS ... 1,725.000(.............. 84,543 |....... XXX o
92826C839 ....[ VISAINC-CLASSASHRS ... ... . 11/04/2015 . | BNY Brokerage ...............coccooeeiieiiieiiieiiini [ 520.000(.............. 39,0521....... XXX oo
931427108 .... | WALGREENS BOOTS ALLIANCE INC ... . 08/06/2015 . [ CANTOR & FITZGERALD ...............ccooooii 120.000(.............. 11,483]....... XXX oo
254687106 ... |WALTDISNEY CO ... 110412015 . [VARIOUS ... 290.000(.............. 31,233(....... XXX o
949746101 ... [WELLSFARGO & CO ..ot 1100412015 . [VARIOUS ... 370.000(.............. 20,195 ....... XXX oo
T 959802109 .... [WESTERNUNION CO/THE ... - 11/06/2015 . [VARIOUS ... 1,460.000(.............. 28,383 ....... XXX o
w 983919101 ... [ XILINXINC ... . - 11/04/2015 . | BNY Brokerage ..............cooovveiieiiiiiiii [ 20.000|.................. 9481....... XXX oo
' 98956P102 ....[ ZIMMER HOLDINGS INC ... . 12/09/2015 . | STATE STREETBROKERAGE ....................oooo 120.000(.............. 12,0301....... XXX o
98978V103 ... [ZOETISINC ... .. o . 12/09/2015 . |RBC CAPITALMARKETS ... 220.000|................ 9,986(....... XXX |
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ........... ... 3,264,454 ....... XXX oo
Common Stocks - Mutual Funds
74316J110 .... [ BOSTON COMMON INTERNATIONALFUND ... 1212412015 . [VARIOUS ..o 5,035.255|............. 132,612(....... XXX oo
233203363 ....| DFAEMERG MKTS SOCIAL CORE #5329 ..o . 12/17/2015 . |WELLSFARGO SECURITIES .............oooooi L 13,324.652|............. 148,620 ....... XXX oo
25239Y626 ....| DFAINTL SOCIAL CORE EQUITY #5712 ... . 12/17/2015 . |WELLS FARGO SECURITIES .................oco 52,797.086|............. 617,271 |....... XXX |
9299999 Subtotal - Common Stocks - MULUAI FUNGS ... .. 898,503]....... XXX oo
9799997 SUDBOtal - COMMON SH0CKS = Part 3 .. i ittt et e et oot et e e e eeeeeee [ 4,162,957 |....... XXX o [
9799998 Summary ltem from Part 5 for COMMON SEOCKS ... ... ... e e | 892,502]....... XXX o[
9799999 Subtotal - COMMON STOCKS ... 5,055,459 ....... XXX
9899999 Subtotal - Preferred and CommOn SHOCKS . ... ... . 5,055,459 ....... XXX oo
9999999 TOMAIS ... ... 17,133,774 |....... XXX .o 21,325
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Bonds - U.S. Governments
36230MEP8 | GOVT NATL MTG ASSN POOL #752842 DT ....|... |12/15/2015| PRINCIPAL RECEIPT ....[... XXX ... [...... 13,820....... 13820 (....... 14,822 ....... 14833 ... (013 e (013) 13,820 07/15/2025
38376GC24 | GOVT NATL MTG ASSN SER 2011-20CL ...... ... |12/16/2015| PRINCIPAL RECEIPT ....|... XXX ... |...... 26922 ....... 26922|....... 26930 (... | @) @) 26,922 ... 04/16/2032
0599999 Subtotal - Bonds - U.S. GOVEIMMENLS ...ttt e e 40,742 ....... 40,742 ....... 4,752 (... 14833 o (020 [ (021 40,742 . XXX
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
033161UC2 | ANCHORAGE MUNICIP 5% 9/1/21 ............. ... |10/09/2015] LOOP CAPITAL
MARKETS .............. XXX 59,354 |....... 50,000....... 59,564 |....... 58466 |............. [ D) | O 57,549 09/01/2021
155674GG3 | CENT UTAH WTR 4% 04/01/2017 .............. ... |10/09/2015] MESIROW FINANCIAL .. |... XXX ... |...... 52319 ....... 50,000....... 55147 (. ...... 563464 ... (T8 | (T8 52,276 04/01/2017
442565Q59 | CNTY HOWARD MD 5% 8/15/2018 ............. ... |10/09/2015| BAIRD, ROBERT &CO .. |... XXX ... |...... 55,555 | ....... 50,000....... 58529 (....... 56,479 ...........o [ (1355) | (138D 55,124 08/15/2018
432281CU5 | HILLSBOROUGH CNTY FL 5% 09/01/2016 ..... ... |09/29/2015] CALLED @ 100.0000000 .|... XXX ... |...... 75,0001 ....... 75,000 ....... 75506 (....... 75126 ........ocooo [ n (BB) | [ (BB e 75,071 09/01/2016
797300WR7 | SANDIEGO CA09/01/117 ... ... |12/08/2015] MESIROW FINANCIAL .. |... XXX ... |...... 95,383 |....... 95,000 ....... 97,995 [ ....... 95452 . ... [ (1B2) | (1B2) | 95,301 09/01/2017
79765DVM9 | SAN FRANCISCO CA 5% 04/01/2020 ... |... [10/13/2015| STIFEL NICOLAUS ...... XXX 72970 ....... 65,000....... 70593 (....... 67,935 . ............ .o (B0B) | [ (BOB) [ 67,429 04/01/2020
977092VV4 | STATE OF WISCONSIN 5% 06/01/2021 ........ ... |10/13/2015] LOOP CAPITAL
MARKETS .............. XXX 58,9911 ....... 50,000 ....... 58,925 (....... 57,887 |..........oo. oo (8TB) | [ BTB) | 56,811 06/01/2021
901073BY1 | TUSTIN CALIF UNISCH09/01/19 .............. ... |09/01/2015] CALLED @ 100.0000000 .|... XXX ... |...... 25,0001 ....... 25,000....... 24900 (....... 24947 |............ | T T 24,954 09/01/2019
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) ............................cco | 494572 ...... 460,000 |...... 501,157 |...... 489547 ... ... (5033 ... (BO33) L 484,514 . XXX
Bonds - U.S. Special Revenue, Special Assessment
T 736754MC3 | CITY OF PORTLAND 5% 10/01/16 ............. ... |12/08/2015] BARCLAYS CAPITALINC |... XXX ... |...... 51,775 ....... 50,000....... 54,963 |....... 53894 (... | (ROT8) [ (RO78) | 51,816 10/01/2016
I | 796237NR2 | CITY OF SAN ANTONIO 5% 8/1/16 .. ....|... [12/08/2015{ BARCLAYS CAPITALINC |... XXX ... |...... 51,402(....... 50,000 ....... 54,839 (....... 53537 ........oooo [ (2087) | (2087 e 51,449 08/01/2016
3137ANP58 | FEDHOMELNMTGCORP .............. ....|... [12/15/2015| PRINCIPAL RECEIPT ....|... XXX ... |...... 32,854 |....... 32,8541 ....... 34589 (....... 34595 . ... (TAY (T 32,854 06/15/2030
3137B16X5 | FED HOME LN MTG CORP 1.5% 3/15/28 ... |12/15/2015| PRINCIPAL RECEIPT ....[... XXX ... e [ 2B 2B 18,489 03/15/2028
3137AUMNG| FED HOME LN MTG CORP 3.0% 1/15/40 ....... ... |12/15/2015| PRINCIPAL RECEIPT ....[... XXX ... |...... 21,694 | ...... 21,694 |....... 22666 (.............. |.cooooevroeeos [oeeeecO73) | oo [ (O73) | 21,694 01/15/2040
3137B6L33 | FED HOME LN MTG CORP 3.0% 12/15/41 ..... ... |12/15/2015| PRINCIPAL RECEIPT ....[... XXX ... |....... 2364 |.........2364 |.........2432 .......cooooo | [ (B8) | e [ (B8) | e 2,364 12/15/2041
3137BOMW1| FED HOME LN MTG CORP 3.0% 2/15/33 ... |12/15/2015| PRINCIPAL RECEIPT ....[... XXX ... |...... 20,954 |....... 20,954 |....... 21818 .....cccoooven |eevnoannn [ (8BA) | o e (8BA) | e | 20,954 02/15/2033
3137AL2Z1 | FED HOME LN MTG CORP 3.5% 5/15/30 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 13877 |....... 13877 |....... 14698 |.............. | [ (822) | [ (822 e 13,877 05/15/2030
3137BDKF2 | FED HOME LN MTG CORP 3.5% 9/15/40 ... |12/15/2015| PRINCIPAL RECEIPT ....[... XXX ... |......15209|....... 15209 |....... 16,105 .............. |oooeveoeeeo [oeee i (898) | oo [ (89B) | e [ 15,209 09/15/2040
3137B03W2 | FED HOME LN MTG CORP SER K502 CLA ....|... [12/25/2015| PRINCIPALRECEIPT ....|... XXX ... |..c.... 7917 .o o 717 o 7,982 7983 e (B8) [ e (BB) o [ 7917 08/25/2017
3137BBE63 | FED HOME LN MTG CORP3% 12/15/41 ........ ... |12/15/2015| PRINCIPAL RECEIPT ....[... XXX ... |....... 8690|.........8690|.........9012[.........9011 | ... [ B21) | e [ B2 | e 8,690 12/15/2041
3136ALTJO | FED NATL MTG ASSN 3.0% 1/25/26 ... ... |12/25/2015| PRINCIPAL RECEIPT ....[... XXX ... |...... 11,668 ....... 11,568 |....... 12009 ....... 12012 ............ [ (dd) | oo | (B4 ] 11,568 01/25/2026
3136AKN74 | FED NATL MTG ASSN 3.0% 2/25/44 ... 12/25/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 65375|....... 65375|....... 66,774 |....... 66,787 |............. [......(1412)|............. [ (0412 | 65,375 02/25/2044
3136AKNC3 | FED NATL MTG ASSN 3.0% 9/25/39 ... ... |12/25/2015| PRINCIPAL RECEIPT ....[... XXX ... |...... 44687 |....... 44687 |....... 46,139 (....... 46,144 | ............[......(1457) | ... | (14BT) e e 44,687 09/25/2039
3136A5B47 | FED NATL MTG ASSN 3.5% 1/25/41 ........... ... |12/25/2015| PRINCIPAL RECEIPT ....[... XXX ... |...... 15939 ....... 15939 |....... 16549 | ............o. |ooveroeon [ c(B10) | oo [ (B10) | e | 15,939 01/25/2041
3136AGDN9| FED NATL MTG ASSN SER 2013-97 CLE ...... ... |12/25/2015| PRINCIPAL RECEIPT ....[... XXX ... |...... 11,685|....... 11685 |....... 12298 |.........coco |oeveveoaonns [ dB13) | e (B13) e 11,685 11/25/2028
34074MBEO | FL HSNG FIN CORP 2.8% 07/01/15 ............ ... |07/01/2015 MATURITY .............. o XXX ].090,000 ..., 90,000 ... ... 90,000 ...t 90,000 f L e [ e [ 90,000 07/01/2015
34074MBF7 | FL HSNG FIN CORP 3.1% 07/01/16 ... ... |07/01/2015| CALLED @ 100.0000000 .|... XXX ... |....... 5000].........5000.........5000.........5000 | ......ccccoco [vreverrvaii oo [ e [ 5,000 07/01/2016
34074MBG5| FL HSNG FIN CORP 3.4% 07/01/17 ... ... |01/01/2015] MATURITY .............. s XXX o] 5,000 ... 5,000 ... 5,000 L B000 | e [ e [ 5,000 07/01/2017
3132M5E40 | FLHMC POOL #Q249554.0% 2/1/44 ........... ... |12/15/2015| PRINCIPAL RECEIPT ....[... XXX ... |...... 21464 |....... 21464 |....... 22963 |....... 22972 ............. [.ooo o (1,508) | oo [ (1808) | e e 21,464 02/01/2044
34160WRX4 | FLORIDA ST DEPT ENV 4.125% 07/01/2 ... ... |10/09/2015| PIPELINE TRADING
SYSTEMS .............. o XXX o] 52,899 ....... 50,000 ....... 50,437 |....... 50,289 | ... | (26) [ e (20) [ 50,263 07/01/2022
3138A2BV0 | FNMA POOL #AH0951 4.5% 12/1/40 ........... ... |12/25/2015| PRINCIPAL RECEIPT ....[... XXX ... |....... 7,018 ......... 7,018 | .........7,858 | .....oooooveon | oo [ (B40) | o o (B40) | e 7,018 12/01/2040
3138ENLQO | FNMA POOL #AL57343.5% 9/1/29 ............. ... |12/25/2015| PRINCIPAL RECEIPT ....[... XXX ... |....... 5290 .........5290 |.........5593 [ ........coooo |evvrevonine [oreeen (B03) | e [ (B03) | e 5,290 09/01/2029
3138YR6Y9 | FNMA POOL #AZ0886 3.0% 7/01/30 ........... ... |12/25/2015] PRINCIPAL RECEIPT ....[... XXX ... |....... 4473 ... 4473 | ... 4833 ... | [ (199) | e [ (189) | e 4473 07/01/2030
38378KR35 | GOVT NATL MTG ASSN 1.7% 6/16/36 ......... [ ... |12/16/2015] PRINCIPALRECEIPT ....[... XXX ... [....... 3465|.........3465|.........3437...........o. | oo [ 28 28 e 3,465 06/16/2036
38378BAS8 | GOVT NATL MTG ASSN 1.738% 1/16/34 ....... ... |12/16/2015| PRINCIPAL RECEIPT ....[... XXX ... |....... 3128 ........ 3128 |........3143 ... | [ (1B) e [ (1) | e 3,128 01/16/2034
38379KUB3 | GOVT NATL MTG ASSN 2.75% 1/16/56 ........ ... |12/16/2015] PRINCIPAL RECEIPT ....[... XXX ... ..o 244|244 0 249 o e e OB) e e B) e e 244 01/16/2056
38378UZP5 | GOVT NATL MTG ASSN 3.0% 1/20/43 ......... ... |12/20/2015| PRINCIPAL RECEIPT ....[... XXX ... |.......9025].........0025|.........9403 [ .............. | oo [ B78) e [ BT8) | e 9,025 01/20/2043
38378TAL4 | GOVT NATL MTG ASSN 3.0% 10/20/42 ........ | ... |12/20/2015| PRINCIPAL RECEIPT ....[... XXX ... [....... 8380|.........8380|.........8605|.............. |oeveveveii [ (225) | oo [ (225) | e 8,380 10/20/2042
120532HZ2 | MET SWR DIST 5% 07/01/2021 ........ ...|... [10/09/2015] MESIROW FINANCIAL .. |... XXX ... |...... 59,105]|....... 50,000 |....... 58,635|....... 57,501 |............. [.ooreen (829) .o [ (829 e 56,673 07/01/2021
67756QMQ7| OH HSG FIN AGY 3.8% 03/01/2019 .... 12/01/2015{ CALLED @ 100.0000000 .|... XXX ... |...... 10,000(....... 10,000 |....... 10,000 |....... 10,000 |........ccoo | vevreeveva v [ [ [ 10,000 03/01/2019
677561GH9 | OHIO ST HOSP 5% 01/01/22 ........ ... | ... [10/09/2015{ MESIROW FINANCIAL .. |... XXX ... |..... 112,003]...... 100,000 |...... 106,303 |...... 104,054 |.............|[........(389)|....ccoovevea oo (B89 e [ 103,665 01/01/2022
677561GM8 | OHIO ST HOSP FAC 5% 01/01/26 ..... ....|... |12/08/2015| J.P. Morgan Securites Inc |... XXX ... [..... 110,777 |...... 100,000 |....... 99,501 |....... 99906 |............. [.coovee B [ B 99,912 01/01/2026
76218RGF9 | RHODE IS CLEAN WTR 5% 10/01/19 .. 10/13/2015| STIFEL NICOLAUS ...... o XXX o] 57126 ....... 50,000 |....... 59,195]....... 58,162 | ............. | ..o  (1,309) e e (1309) [ 56,853 10/01/2019
977123E87 | STATE OF WISCONSIN 5% 07/01/18 .. 10/13/2015| STIFEL NICOLAUS ...... o XXX o], 55310 ....... 50,000 |....... 57,941 ....... 56,759 | ... | (T4 [ (A9 [ 55,268 07/01/2018
876443JR4 | TARRANT REG WTR D 5% 3/1/19 ... 10/13/2015{ UBS SECURITIES ....... . XXX...|......56265|....... 50,000|....... 58,692|....... 57,109 |............. |......(1,304) | ............. | (1304) . 55,805 03/01/2019
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31398SU84 | VR FED NATL MTG ASSN .77% 11/25/20 ...... ... |12/25/2015{ VARIOUS ............... o XXX 4057 (......... 4057 |......... A3 e @] [ @B [ 4076 (..o e, (19) .o ()] T 7| 11/25/2020
3136AHUVO | VR FED NATL MTG ASSN 2.323% 112518 ..... ... |12/25/2015] PRINCIPAL RECEIPT ....|... XXX ... |....... 6,582|......... 6,582 [......... 6,720 ......... 6718 ... | (135) | oo [ (135) | oo o 6582 ... | 140 | 11/25/2018
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... ... 1,081,087]..... 1,024,427 |..... 1,088,351 |...... 907,432(............. |..... (22,940) | ............. | (22,940) | ........... |..... 1,056,150 | ............. |...... 24937 |....... 24937 1...... 42,653 |. XXX.
Bonds - Industrial and Miscellaneous (Unaffiliated
037680AA3 | APPALACHIAN CONSUME 2.0076% 2/1/24 ... | ... |12/15/2015] PRINCIPAL RECEIPT ....[... XXX ... [...... 15,657 |....... 15,657 |....... 15,782 oo [ (125) | oo [ (125) | oo [ 15,657 | oo | [ 85|02/01/2024
037833AJ9 [APPLEINC .........cooiiiiiiie ... |07/24/2015 GOLDMAN SACHS &cO .[... XXX ... |..... 395260 ...... 400,000 |...... 399,335(...... 399540 ..o [ T T [ 399617 (..o [ (4,357) | ....... (4,357) | ....... 2,956 | 05/03/2018
00206RBM3 [ AT&TINC 1.4% .......oovvviiiiiie ... |07/24/2015| MILLER TABAK HIRSCH
&CO ... XXX 248205 ...... 250,000 ...... 245918 ...... 247230 ... 524 ... 524 ... | 47754 (... 451 451 12/01/2017
07387BCL5 | BEAR STEARNS COMMER 5.3032% 10/12/ ... [ ... |09/12/2015| PRINCIPAL RECEIPT ....[... XXX ... |..... 142,874 | ...... 142,874 ...... 145731 ...... 145730 .o | (2,856) [ ..covovee | (2,856) [ ...coovoven | 142874 oo 10/12/2042
084664BW0 | BERK HATH FIN 1.3% 05/15/2018 .............. ... |07/29/2015] WELLS FARGO
SECURITIES ............ XXX 249075(...... 250,000 ...... 249864 |...... 249907 ... e 1B 1B 249922 | ... (BAT) (847) 05/15/2018
097023BE4 | BOEING CO .95% 05/15/2018 .................. ... |07/24/2015| J.P. Morgan Securites Inc |... XXX ... |..... 246833 |...... 250,000 ...... 2482231 ...... 248795 ... e 198 198 248993 (... | (161) ] (2,161) 05/15/2018
139742AC4 | CAPITAL AUTO RECEIVA 1.24%10/20/17 ...... ... |12/20/2015| PRINCIPAL RECEIPT ....|... XXX ... |...... 55430(....... 554301 ....... 55,620 (... | [ O | A9 55430 (... | [ 10/20/2017
14912L5P2 | CATERPILLARFINL1.3% .....ooovivininnes ... |07/24/2015| J.P. Morgan Securites Inc |... XXX ... |..... 2486651 ...... 250,000 ...... 250,175 ...... 250,118 .o [ @O e @) e 250,097 ..o e (1,432) ] (1,432) 03/01/2018
166764AE0 | CHEVRON CORP 1.718% 06/24/2018 .......... ... |07/29/2015| MARKETAXESS CORP .. [... XXX ... |..... 250,985 ...... 250,000 ...... 250,009 ...... 250,005 .....oooeo e (D e (D e 250,004 ... | 98T 981 06/24/2018
210717AA2 | CONSUMERS SECURITIZA 1.33% 11/2/20 ... ... |12/01/2015| PRINCIPAL RECEIPT ....|... XXX ... |...... 31,756 | ....... 31,756 |....... 31716 ... S8 | e OO 31756 .o | [ 11/02/2020
25459HBH7 | DIRECTVHLDGS 1.75% ... ... |07/28/2015| MILLER TABAK HIRSCH
m &CO ... XXX 99,373 (...... 100,000 97843 (... B398 B398 98,238 01/15/2018
— [ 29366AAA2 | ENTERGY LOUISIANAIN 2.04% 9/1/23 ........ ... |12/01/2015| PRINCIPAL RECEIPT ....|... XXX ... |...... 11,641 ....... 11,641 e e e BB BB 11,641 09/01/2023
| 36163GAC5 | GE EQUIPMENT TRANSPO .92% 9/25/17 ... ... |12/25/2015{ VARIOUS ............... XXX 100,000 ...... 100,000 100,035 ..o | @D e @D 99,989 09/25/2017
— [406216BC4 | HALLIBURTON CO 2% 08/01/2018 ............. ... |11/04/2015| MILLER TABAK HIRSCH
&CO ..ot XXX 250,448 ...... 250,000 250,308 | .....ovein e (TO) | e (PO e 250238 (... e 210 210|....... 6,361 | 08/01/2018
428236BW2 | HEWLETT PACKARD 2.6% .................... ... |07/29/2015] WELLS FARGO
SECURITIES ............ XXX 101,520 ...... 100,000 101472 oo | (B08) [ (B08) [ 101,165 | ... | 385 355|....... 2,297 | 09/15/2017
44890RAC5 | HYUNDAI AUTO RECEIVA .79% 7/16/18 ........ ... |12/15/2015| PRINCIPAL RECEIPT ....|... XXX ... |...... 17,635]....... 17,635 17,630 | oo [ B B 17,635 | oo [ [ 12507/16/2018
61764XBE4 | MORGAN STANLEY BAML 1.548% 3/15/48 ..... ... |12117/2015| PRINCIPAL RECEIPT ....|... XXX ... |...... 12,573]....... 12573 (..o 12572 e [ O O 12573 | e [ 84 1 03/15/2048
717081DG5 | PFIZERINC 1.5% ... ... |07/24/2015] WELLS FARGO
SECURITIES ............ XXX 249298 | ...... 250,000 249910 ..o [ A 249,924 06/15/2018
842400GF4 | SOUTHERN CAL EDISON 1.845% 2/1/22 ....... ... |08/04/2015] MATURITY .............. o XXX 3571......... 3571 . 357 e e e e 3,571 02/01/2022
92976BDT6 | WACHOVIA BK COML MT 5.418% 1/15/45 ... ... |11/15/2015| PRINCIPAL RECEIPT ....[... XXX ... |..... 144,866 | ...... 144,866 149,076 ..o | (A210) [ (B210) [ 144,866 01/15/2045
94974BFGO | WELLS FARGO & CO1.5% .................e ... |07/24/2015] BARCLAYS CAPITALINC | ... XXX ... |..... 250,150 |...... 250,000 247923 | ... BT BT 248,300 01/16/2018
94989QAS9 | WELLS FARGO COMMERC 1.56% 12/15/47 ....| ... |12/17/2015| PRINCIPAL RECEIPT ....[... XXX ... [....... 8934 | ........8934|.........8934|...........o. | oo [ O e O 8,934 12/15/2047
94989KAS2 | WELLS FARGO COMMERCI 1.47% 6/15/48 . ... |12/17/2015] PRINCIPAL RECEIPT ....|... XXX ... |....... e e e 0 e O 5137 06/15/2048
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaff Ilated) ...................................................... ... 3139885 ..... 3,150,074 |..... 314759 | ... .. 3037237 ............. ... (6145) | ... (6145) [ 3,144,315 . XXX
8399997 Subtotal - BONAS - Part 4 ... ... ... i ... 4756,285]..... 4675243 |..... 4778854 |..... 4449048 |............. [.....(35139)|........... | (35,139 ... | e 4725721 |.............|......30564|....... 30,564 . XXX
8399998 Summary Item from Part 5for Bonds ............ ... 150,891 | ...... 150,000 | ...... 151499 @A) (42)........... |...... 151257 oo (36T (367)]....... 1402 (. XXX
8399999 Subtotal - BONAS . ... ...\ ... 4907176 |..... 4825243 |..... 4,930,353 |..... 4449048 |............. [.....(35381) ... | (35,381) | ........... |..... 4876978|............. |...... 30,198 ....... 30,198 ..... 112,981 . XXX.
8999998 Summary ltem from Part 5 for Preferred Stocks ....................... o XXX . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
88579Y101 [BMCOCOM ........oiiiiiiii ... |05/07/2015] INVESTMENT
TECHNOLOGYGR ......|...... 160.000...... 25315(... XXX ... [....... 24974 |....... 262911...... (1318) [ oo | e [ (1,318) [ .o | 0974 . ... KZY 1 KZY N 164|. XXX.
002824100 .| ABBOTTLABS ........ccoviiiiiiiiiines ... |11/06/2015] INVESTMENT
TECHNOLOGYGR ......[....... 90.000{....... 4069 (... XXX... [....oo. 3892 [ e e e e 3892 (... 176 ].......... 176 ... . XXX
00287Y109 [ ABBVIEINC ........covviiiiiiiiiiiiaenn ... |11/06/2015] INVESTMENT
TECHNOLOGYGR ......|...... 250.000]...... 15910 ... XXX... |....... 15,691 ....... 16,360 | ........ (669) | ... [ | (669) | ...ovves e 15,691 | ..o [ 218 .. 218 346|. XXX.
001204106 .| AGLRESINCCOM .............cocvvvnnnn. ... |03/12/2015] STATE STREET
BROKERAGE ...........|...... 170.000 ....... 7990 (... XXX ... |.oooiins 9311 |......... 9267 |.......... A 7% DO 9311 | (1,321 | ....... (1321 ..o 87|. XXX.
012653101 .| ALBEMARLE CORPCOM ..............cc.ven ... |02/12/2015] INVESTMENT
TECHNOLOGYGR ......|...... 300.000]...... 18171 ... XXX ... |.oons 18,0501 ....... 18,039 |.......... M e [ Ml 18,050 | ..o [ (1,879) | ....... (1,879 [ ..c.vnn 83|. XXX.
013817101 .| ALCOAINC ... ... |08/06/2015] BLOOMBERG
TRADEBOOK ........... [...... 620.000....... 6,110 (... XXX ... |....... 10134 |......... 9790 |......... B4 B4 10134 | ..o (4,024) | ....... 4,024) | .......... 56|. XXX.
026874784 .| AMERICAN INTERNATIONAL GROUP, INC ... | ... |09/10/2015| VARIOUS ...............[...... 260.000...... 148% ... XXX ... |....... 14,002]....... 14563 |........ (560) | ..o [ | (560) | oo e 14,002 ..o [ 893|.......... 893|......... 105]. XXX.
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032511107 .| ANADARKO PETROLEUMCORP .............. ... |03/12/2015] INVESTMENT
TECHNOLOGYGR ......|...... 120.000....... 9378 |... XXX... . XXX
036752103 .| ANTHEMINC ..., ... |08/06/2015| MORGAN KEEGAN & CO | ....... 80.000...... 12294 ... XXX ... . XXX
037833100 .| APPLE COMPUTER ................ veveieioi| ... |04/29/2015| BNY Brokerage ..........[....... 75.000....... 9741|... XXX ... . XXX
039483102 .| ARCHER DANIELS MIDLAND CO ... |12/09/2015{ VARIOUS ............... |...... 720000 ...... 28647 (... XXX ... . XXX
G0585R106 | ASSURED GUARANTY LTDUSD 1.0 .......... | ... [03/12/2015{ BNY Brokerage .. O P 150.000....... 3917 (... XXX ... . XXX
00206R102 [AT&TINC ..o ...|... |08/25/2015| VARIOUS ...............[...... 580.960 | ...... 19,397 |... XXX... . XXX
054303102 .| AVON PRODS INC . 103/18/2015| INVESTMENT
TECHNOLOGYGR ......[..... 2,130.000...... 16,032|... XXX... . XXX
060505104 .| BANKAMERCORP ... ... |04/23/2015] VARIOUS ...............|..... 2,430.000...... 38811(... XXX... . XXX
064058100 .| BANK NEW YORK MELLON CORP COM ....... ... |11/06/2015] INVESTMENT
TECHNOLOGYGR ......|...... 200.000....... 8833|... XXX... . XXX
084670702 .| BERKSHIRE HATHAWAY INC. ................ ... |11/06/2015] INVESTMENT
TECHNOLOGYGR ......[....... 20.000f....... 27M7|... XXX ... . XXX
086516101 .| BESTBUYINC .........ccoovvviiiiiiiin ... |12/09/2015{ VARIOUS ............... |...... 540.000...... 17,578 ... XXX ... . XXX
089302103 .| BIGLOTSINC .......coviiiiiiiiie ... |02/12/2015] INVESTMENT
TECHNOLOGYGR ......[....... 80.000....... 3832|... XXX... . XXX
09062X103 [BIOGENIDECINC ..............ccooeiviintn ... |05/04/2015] INVESTMENT
TECHNOLOGYGR ......[....... 35.0001...... 13514 ... XXX ... . XXX
T 110122108 .| BRISTOL MYERS SQUIBBCO ................. ... |03/13/2015] CANTOR & FITZGERALD |...... 130.000....... 8703 ... XXX... . XXX
> [ 12686C109 | CABLEVISION SYSTEMS-NY GRP-A .......... ... |12/09/2015{ VARIOUS ............... 405000 ...... 36,788 (... XXX... . XXX
N> | 14040H105 | CAPITAL ONE FINANCIAL CORP ........ ....|... [07/27/2015| BNY Brokerage .. .000(...... 21207 (... XXX ... . XXX
14149Y108 | CARDINAL HEALTH INC COM ... ... |06/11/2015{ VARIOUS ............... .000...... 224% (... XXX... . XXX
142339100 .| CARLISLECOSINC ........... veveiero.| ... |03/12/2015) RBC CAPITAL MARKETS |...... 270.000]...... 24788 (... XXX... . XXX
149123101 .| CATERPILLARINC ... ... |02/12/2015 INVESTMENT
TECHNOLOGYGR ......|...... 300.000]...... 25045(... XXX... . XXX
12514G108 | CDW CORP/DE ........ . |... |12/09/2015| VARIOUS ...............[...... 375.000]...... 14,743 ... XXX ... . XXX
151020104 .| CELGENE CORP COM ... |05/04/2015] INVESTMENT
TECHNOLOGYGR ......|...... 150.000...... 16,532|... XXX... . XXX
166764100 .| CHEVRONCORP ... ... |09/10/2015{ VARIOUS ............... |...... 280.0001...... 21687 (... XXX... . XXX
16934Q109 | CHIMERA INVESTMENT CORPORATION ...... ... |04/07/2015] INVESTMENT
TECHNOLOGYGR ......[..... 2,950.000....... 9293 ... XXX... . XXX
169656105 .| CHIPOTLE MEXICAN GRILLINC .............. ... |02/12/2015 INVESTMENT
TECHNOLOGYGR ......[....... 20.000f...... 13,395 ... XXX ... . XXX
169905106 .| CHOICE HOTELS INTLINCCOM .............. ... |06/11/2015] INVESTMENT
TECHNOLOGYGR ......|...... 950.000...... 54248 (... XXX ... . XXX
125509109 .[ CIGNACORP ..o ... |12/09/2015| BNY Brokerage ..........|...... 290.0001...... 39671(... XXX... . XXX
17275R102 | CISCOSYSTEMSINC ..o, ... |12110/2015] VARIOUS ............... |...... 840.000...... 224411(... XXX ... . XXX
192446102 .| COGNIZANT TECH SOLUTIONS CRP COM ....| ... (02/12/2015| INVESTMENT
TECHNOLOGYGR ......|...... 180.000...... 10,786 ... XXX ... . XXX
20825C104 | CONOCOPHILLIPS ..., ... |08/06/2015] STATE STREET
BROKERAGE ...........[|....... 50.000f....... 2467 ... XXX... . XXX
22160K105 | COSTCO WHOLESALECORP ................. ... |08/06/2015( VARIOUS ...............|...... 120.000...... 17,257 ... XXX ... . XXX
G2554F113 | COVIDIENPLC ..o, ... |01/28/2015] INVESTMENT
TECHNOLOGYGR ......|...... 250.0001...... 31,888 (... XXX... . XXX
(27823106 | DELPHIAUTOMOTIVEPLC ................... ... |03/12/2015 INVESTMENT
TECHNOLOGYGR ......|...... 140.000...... 10,923 |... XXX... . XXX
247361702 .| DELTAAIRLINESINC ...t ... |06/12/2015] INVESTMENT
TECHNOLOGYGR ......|...... 660.000...... 27,706 (... XXX ... . XXX
253868103 .| DIGITALRLTYTRINC ... ... |02/12/2015 INVESTMENT
TECHNOLOGYGR ......[....... 90.000{....... 6,352 ... XXX... . XXX
254709108 .| DISCOVER FINANCIAL SERVICES ............ ... |08/06/2015| INVESTMENT
TECHNOLOGYGR ......|...... 540.000...... 30878 (... XXX... . XXX
260543103 .| DOW CHEMICALCO ...........ooviinnnn ... |02/12/2015 INVESTMENT
TECHNOLOGYGR ......|...... 130.000....... 6,390 ... XXX... |.coooins 6472|......... 5929|......... BA3 | B43| . BAT2| . i (73] I (73] I 55|. XXX.
26138E109 | DR PEPPER SNAPPLE GROUPINC ........... ... |08/06/2015| INVESTMENT
TECHNOLOGYGR ......|...... 100.000] ....... 8235|... XXX...|......... 6987 |......... 7168|........ (18] [ | (181) .o [ 6987 ... 1248|......... 1248|......... 137]. XXX.
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263534109 .| DU PONT E | DE NEMOURS&CO ............. ... |02/12/2015] INVESTMENT
TECHNOLOGYGR ......|...... 110.000 ....... 8336 ... XXX... . XXX
281020107 .| EDISONINTLCOM ..., . 106/11/2015 INVESTMENT
TECHNOLOGYGR ......|...... 100.000....... 5795 |... XXX... . XXX
28176E108 | EDWARDS LIFESCIENCESCORP ............. ... |09/10/2015{ UBS SECURITIES .......|...... 160.000...... 22192(... XXX... . XXX
285512109 .| ELECTRONICARTSINC ...........ocoueinns ... |07/30/2015] STATE STREET
BROKERAGE ...........|...... 215.000...... 15,364 ... XXX ... . XXX
29364G103 | ENTERGY CORP NEW COM .. ... |08/17/2015] VARIOUS ............... |...... 550.000...... 38758 (... XXX... . XXX
26875P101 | EOG RESOURCES,INC .................ceee ... |03/12/2015 INVESTMENT
TECHNOLOGYGR ......|...... 140.000...... 12,390 ... XXX ... . XXX
G3223R108 | EVERESTRE GROUPLTD ...........ceevnuees ... |09/10/2015| RBC CAPITAL MARKETS |....... 25.0001....... 4406 (... XXX... . XXX
30161N101 | EXELON CORPORATION ...............c.e.e. ... |05/07/2015] INVESTMENT
TECHNOLOGYGR ......|...... 595.000...... 20,101(... XXX... . XXX
30212P303 |EXPEDIAINC ............... 12/09/2015{ VARIOUS ............... |...... 330.000]...... 35380 (... XXX... . XXX
315616102 .| F5 NETWORKS INC COM 11/06/2015 INVESTMENT
TECHNOLOGYGR ......|...... 390.000...... 43353 |... XXX... . XXX
30303M102 | FACEBOOKINC ............oooiiiiiia, ... |08/06/2015( VARIOUS ...............|...... 565.000...... 47845|... XXX ... . XXX
30249U101 | FMC TECHNOLOGIES INC ...|... |08/06/2015 MORGAN KEEGAN & CO |...... 180.000....... 5947 |... XXX ... . XXX
G3727Q101 | FREESCALE SEMICONDUCTORLTD ......... . 103/13/2015| INVESTMENT
TECHNOLOGYGR ......|...... 760.000...... 31420 (... XXX... . XXX
35906A108 | FRONTIER COMMUNICATIONS CORPORATIO | ... |03/13/2015] VARIOUS ............... [..... 3,450.000...... 25260 (... XXX... . XXX
369604103 .| GENERALELECTRICCO ..................... ... |11/23/2015/ VARIOUS ....... e 738.000]...... 19,326 ... XXX... . XXX
37045V100 | GENERAL MOTORS CO .... ...|... |05/07/2015| MERRILLLYNCH ........|...... 150.000 ....... 5232|... XXX ... . XXX
375558103 .| GILEAD SCIENCESINC ..............cevvinnn ... |02/12/2015] INVESTMENT
TECHNOLOGYGR ......|...... 110.000...... 11,048 ... XXX ... . XXX
38141G104 | GOLDMAN SACHS GROUPINC ............... ... |08/06/2015( VARIOUS ...............|...... 105.000...... 21522 (... XXX ... . XXX
382550101 .| GOODYEAR TIRE & RUBR CO 12/09/2015( INVESTMENT
TECHNOLOGYGR ......|...... 200.000....... 6687 ... XXX... . XXX
38259P508 | GOOGLEINC ... ... |10/05/2015| INVESTMENT
TECHNOLOGYGR ......[....... 45000 ...... 24825(... XXX... . XXX
38259P706 | GOOGLEINCCLASSC ... ... |10/05/2015] VARIOUS ............... [....... 25.069(...... 13857 |... XXX... . XXX
40412C101 | HCAHOLDINGSINC .........ocovoviiiie, ... |06/11/2015] INVESTMENT
TECHNOLOGYGR ......[....... 60.000....... 5029... XXX... . XXX
42809H107 [HESSCORP ........coiiiiiiiiiii ... |02/12/2015 INVESTMENT
TECHNOLOGYGR ......[....... 90.000{....... 6,695 |... XXX... . XXX,
428236103 .| HEWLETT PACKARDCO .........ovevvinnn ... |11/02/2015] VARIOUS ...............|..... 1,630.000...... 55388 (... XXX... . XXX
436440101 .| HOLOGICINCCOM ..........ccoovviiiinnns ... |12/09/2015] STATE STREET
BROKERAGE ...........|...... 130.000....... 4944 1. XXX... . XXX
437076102 .| HOME DEPOTINC .........cooovviiiiiinnnn. ... |02/12/2015] INVESTMENT
TECHNOLOGYGR ......[....... 50.000{....... 5585[... XXX... . XXX
44106M102 | HOSPITALITY PPTYSTRCOMSHBEN ....... ... |02/12/2015 INVESTMENT
TECHNOLOGYGR ......|...... 320.000]...... 10,360 | ... XXX... . XXX
404341105 .[HPINC ... ... |11/02/2015 COSTADJ ..o o | 13,047 ... XXX ... . XXX
46120E602 | INTUITIVE SURGICALINC .................... . 102/12/2015 INVESTMENT
TECHNOLOGYGR ......[....... 35.0001...... 17,562 ... XXX ... . XXX
466313103 .| JABIL CIRCUITINCCOM ...t ... |12/09/2015 INVESTMENT
TECHNOLOGYGR ......|...... 195.000....... 4704(... XXX... . XXX
46625H100 | JPMORGAN CHASE&CO .........vvvene ... |07/30/2015] VARIOUS ............... |...... 965.000...... 66,126 ... XXX ... . XXX
494368103 .| KIMBERLY CLARKCORP ..................... ... |02/12/2015 INVESTMENT
TECHNOLOGYGR ......|...... 130.000(...... 14320 ... XXX ... . XXX
501044101 .| KROGERCO .........coovviiiiiiiiiine, . 102/12/2015 INVESTMENT
TECHNOLOGYGR ......[....... 90.000{....... 6,508 |... XXX... . XXX
512807108 .| LAM RESEARCHCORP COM ................. ... |11/09/2015] CANTOR & FITZGERALD |....... 25.000(....... 1912]... XXX... . XXX
521865204 .[LEARCORP ..o ... |09/10/2015| INVESTMENT
TECHNOLOGYGR ......|...... 200.000...... 21,074 (... XXX ... . XXX
52729N308 | LEVEL 3 COMMUNICATIONS, INC. ............ ... |05/07/2015] INVESTMENT
TECHNOLOGYGR ......|...... 270.000]...... 14976 ... XXX... . XXX
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534187109 .| LINCOLN NATLCORPIND .................... ... |06/15/2015[ VARIOUS ...............|..... 1,100.000...... 66,962 (... XXX ... [....... 61,232 ....... 63437(...... (2205) [ ..o | [ (2205) | ...oovvven |t 61,232 (... | 5730 |......... 5730 |......... 418, XXX.
535678106 .| LINEAR TECHNOLOGY CORP ................ ... |11/06/2015 INVESTMENT
TECHNOLOGYGR ......|...... 425000 ...... 19,659 ... XXX ... . XXX
548661107 .| LOWES COSINC .........ccoovvviiiiiinnnn. ... |06/11/2015| CITIGROUP GLOBAL
MKTS ..o 200.000...... 13,807 ... XXX... . XXX
N53745100 | LYONDELLBASELL INDU-CLA ................ ... |02/12/2015 INVESTMENT
TECHNOLOGYGR ......[....... 90.000f....... 8120 ... XXX... . XXX
G5785G107 | MALLINCKRODTPLC ..o ... |08/11/2015] INVESTMENT
TECHNOLOGYGR ......[....... 60.000....... 6,142 ... XXX ... . XXX
57636Q104 | MASTERCARDINCCLA ...................... ... |06/11/2015] INVESTMENT
TECHNOLOGYGR ......[....... 60.000....... 5653 |... XXX... . XXX
55262C100 |MBIAINC ........coooviiiiiiiiiee ... |02/12/2015] INVESTMENT
TECHNOLOGYGR ......|...... 610.000(....... 5218 ... XXX ... . XXX
580645109 .| MCGRAW-HILL FINANCIALINC ............... ... |08/06/2015 INVESTMENT
TECHNOLOGYGR ......|...... 190.000...... 19,097 ... XXX ... . XXX
585055106 .| MEDTRONICINC ...........ovoviiiiinn ... |01/28/2015] INVESTMENT
TECHNOLOGYGR ......|...... 250.000...... 14538 ... XXX... . XXX,
594918104 .| MICROSOFTCORP ..........ccoovviiiinnns ... |03/13/2015] VARIOUS ...............|...... 540.000...... 22,742 (... XXX ... . XXX
611740101 .| MONSTER BEVERAGE CORP ................ ... |06/15/2015] INVESTMENT
T TECHNOLOGYGR ......[....... 40.000]....... 4016(... XXX... . XXX
I | 617446448 .| MORGAN STANLEY COM ..., ... |11/09/2015 INVESTMENT
'S TECHNOLOGYGR ......|...... 530.000...... 18979 ... XXX... . XXX
637071101 .| NATIONAL OILWELL INCCOM ................ ... |06/11/2015] INVESTMENT
TECHNOLOGYGR ......|...... 120.000....... 5823 ... XXX ... . XXX
637417106 .| NATIONAL RETAILPPTYSINC ................ ... |11/06/2015] INVESTMENT
TECHNOLOGYGR ......|...... 270.000....... 9879 ... XXX... . XXX
681919106 .| OMNICOM GROUP ..o ... |02/12/2015] INVESTMENT
TECHNOLOGYGR ......|...... 100.000....... 7646 (... XXX ... . XXX
68389X105 | ORACLE CORPORATION ... ... |05/08/2015| BNY Brokerage ..........|...... 630.000...... 27469 (... XXX ... . XXX
697435105 .| PALO ALTO NETWORKS INC . |08/06/2015( STATE STREET
BROKERAGE ...........[|....... 10.000]....... 1813 ... XXX ..o [ 1494 o 1494 o 39| .. 39| . XXX
701094104 .| PARKERHANNIFINCORP .................... ... |05/07/2015 LIQUIDNETINC ......... |...... 160.000...... 19377 ... XXX ... |.ooins 20442 ....... 20632(........ (190) | oo [ | (190) | oo e 20442 ... (1,085) | ....... (1,085) [ ......... 266|. XXX.
703481101 .| PATTERSON-UTIENERGYINC ............... ... |02/12/2015] INVESTMENT
TECHNOLOGYGR ......|..... 1,010.0001...... 17,367 ... XXX ... |..oo.s 21947 ....... 16,756 | ....... 591 5001 o | 0047 4581)|....... (4581)[............. . XXX
717081103 .| PFIZERINC ... ... |03/12/2015 INVESTMENT
TECHNOLOGYGR ......|...... 990.000...... 34289 (... XXX... [....... 29,693 |....... 30,839...... (1146) [ oo | [ (1,146) [ ..o | 29693 (... e 45% [......... 45% (.......... 74|, XXX.
72147K108 | PILGRIMSPRIDECORP ................eee. ... |12110/2015] VARIOUS ............... |...... 830.000...... 18741 ... XXX ... . XXX
724479100 .| PITNEYBOWESINC ...t ... |02/12/2015 INVESTMENT
TECHNOLOGYGR ......|..... 1,140.000...... 26,111(... XXX... . XXX
693506107 .| PPG INDUSTRIESINC ..............ccveenes ... |05/07/2015] VARIOUS ............... |...... 180.000...... 40912|... XXX... . XXX
742718109 .| PROCTER & GAMBLECO ............ceeune ... |08/06/2015| MORGAN KEEGAN & CO |...... 150.000...... 11,362 ... XXX... . XXX
744573106 .| PUBLIC SVC ENTERPRISE GROUPINC ........ ... |12/09/2015 INVESTMENT
TECHNOLOGYGR ......|...... 260.000....... 9931|... XXX... . XXX
747525103 .| QUALCOMMINC ..o ... |03/12/2015] STATE STREET
BROKERAGE ...........|...... 200.000]...... 13981)... XXX... . XXX,
756109104 .| REALTY INCOME CORPCOM ................. ... |06/11/2015| J.P. Morgan Securites Inc |...... 180.000....... 8205(... XXX... . XXX
759351604 .| REINSURANCE GROUP AMER CLASS ANEW | ... [02/12/2015{ INVESTMENT
TECHNOLOGYGR ......[....... 60.000....... 5324 ... XXX... . XXX
770323103 .| ROBERT HALF INTLINC ...........oevieinns ... |08/06/2015| INVESTMENT
TECHNOLOGYGR ......|...... 210000 ...... 11,726 ... XXX ... . XXX
V77807103 | ROYAL CARRIBEANCRUISE ................. ... |03/12/2015] VARIOUS ...............|...... 290.0001...... 22360 (... XXX... . XXX
806857108 .| SCHLUMBERGERLTD ...............ccetae. ... |11/06/2015| BLOOMBERG
TRADEBOOK ........... [....... 50.000....... 3911 ... XXX ... . XXX,
81761R109 | SERVICEMASTER GLOBAL HOLDINGS ....... ... |12/09/2015| BNY Brokerage ..........|...... 170.000 ....... 6479|... XXX ... . XXX
830566105 .| SKECHERSUSAINC ........................ ... |10/26/2015] BNY Brokerage ..........|...... 385.000...... 12,612 ... XXX ... . XXX
844741108 .| SOUTHWEST AIRLINESCO ................... ... |09/10/2015] VARIOUS ............... |...... 470.000]...... 18,008 ... XXX ... . XXX
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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
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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
867914103 .| SUNTRUSTBANKSINC ..........ccovinnnn ... |05/07/2015] INVESTMENT
TECHNOLOGYGR ......|...... 150.000 ....... 6,259 ... XXX ... |.oooiiiis 6212|......... 6,285|......... T3] [ [ T3] [ 6212 ..o [ 4. 46 ... 30|. XXX.
87165B103 | SYNCHRONY FINANCIAL ...............cc..... ... |11/27/2015] WELLS FARGO
SECURITIES ............|....c.es 019 ... 410 XXX oo Bl e e e e e Bl o o . XXX
25490A309 | THE DIRECTV GROUP HOLDING CLACOM .. |... |07/27/2015] INVESTMENT
TECHNOLOGYGR ......|...... 130.000(...... 12237 ... XXX ..o | 11,271 . XXX
887317303 .| TIMEWARNER .............ccoooviiiinn, ... |12/09/2015| BNY Brokerage ..........|...... 290.000...... 19,861 ... XXX... |....... 24,772 . XXX
89417E109 | TRAVELERS COMPANIES, INC . |05/07/2015] STATE STREET
BROKERAGE ...........|...... 350.0001...... 35859 (... XXX... [....... 37,048 . XXX
896522109 .| TRINITYINDSINC ..o, ... |05/08/2015] VARIOUS e 600.000...... 18163 ... XXX ... |....... . 16,806 . XXX
(91442106 | TYCO INTERNATIONALPLC ..... ... |... |05/07/2015| VARIOUS ...............[...... 310.000]...... 12646 ... XXX ... |....... 13,597 . XXX
902494103 .| TYSON FOODS INC CL A DEL . 103/12/2015 INVESTMENT
TECHNOLOGYGR ......|...... 410.000]...... 15500 ... XXX ... |....... 16,437 . XXX
907818108 .| UNION PACIFICCORP ............c.ocovenae. ... |08/06/2015| INVESTMENT
TECHNOLOGYGR ......|...... 230.000]...... 21597 ... XXX ... [ 27,336 | ....... 27,400 . XXX
912909108 .| UNITED STS STL CORP NEW ... |11/06/2015] BNY Brokerage ..........|...... 690.000(....... 9,892 (... XXX ... |....... 17,323 |....... 18,451 . XXX
92343E102 | VERISIGNINCCOM ............. ... |... |07/30/2015| VARIOUS [ P 530.000]...... 36490 (... XXX... [....... 31,738 ....... 30,210 . XXX
92343V104 | VERIZON COMMUNICATIONS ... ... |... |12/09/2015| VARIOUS .. [ P 660.000...... 31614 (... XXX... [ 32,688 |....... 20,115 . XXX
m 92826C839 | VISAINC-CLASSASHRS ........ ...|... [12111/2015 VARIOUS .. e 920.000]...... 68,388 (... XXX ... [....... 59,245 ....... 49,818 . XXX
- | 931142103 .| WALMART STORESINC ................c.ee ... |11/06/2015] VARIOUS ............... |...... 220.000]...... 14318 ... XXX ... |...oo.. 17,108 ....... 18,894 . XXX
4> | 254687106 | WALTDISNEYCO ... . [09/10/2015{ VARIOUS ...............|...... 120.000]...... 12519 ... XXX... |....... 11,020]....... 11,303 . XXX
Q1 | 9099999 Subtotal - Common Stocks - Industrial and Mlscellaneous (Unaff liated) ...... ... L..2279,646 ... XXX ... |..... 2,257,466 | ..... 2,192,160 XXX
Common Stocks - Mutual Funds
921909818 .| VANGUARD TOTAL INT ST IDX-AD #569 ...... ... |08/04/2015] WELLS FARGO
SECURITIES ............ L 22471792 ... 600896 (... XXX... [...... 604,792|...... 584,267 (......20525|............. | oo 20525 L | 604,792 ............ |l (389)]....... (389)]....... 8419[. XXX.
9299999 Subtotal - Common Stocks - Mutual FUNAS ........... ... 600,896 (... XXX ... [...... 604,792(...... 584,267 (......20525|............. | ... o0 20825 L | 604,792 ............. | (38%)]....... (38%)]....... 8419|. XXX.
9799997 Subtotal - CommON SOCKS - Part 4 . ...t ... 2,880542(... XXX... |..... 2,862,258 | ..... 2,776,427 |.....(27537)........... O|....... 7,582|...... (35120) | ........... |..... 2,862,258 | ... | 18,284 |....... 18,284 |...... 32496 |. XXX.
9799998 Summary Item from Part 5 for Common Stocks ... 833133 |... XXX ... |...... 892,502 (............. | 892,502 (............. |..... (59,368) | ...... (59,368) | ....... 4998 |. XXX.
9799999 Subtotal - Common Stocks ......................... s 3713675 (... XXX ... | 3,754,760 ..... 2,776,427 |.....(21,537)|........... O|....... 7,582|...... (35120) | ........... |..... 3754760 ............. |..... (41,085) |...... (41,085) |...... 37,494 |. XXX
9899999 Subtotal - Preferred and Common Stocks ......... . L | 3713875 XXX | 3,754,760 | ... .. 2,776,427 ... (27537)|........... O|....... 7582|...... (35120) | ........... |..... 3754760 .............|..... (41,085)[...... (41,085)[...... 3749 |. XXX
9999999 TOAIS .. .. ... ... 8620851 (... XXX... [..... 8,685,113 ..... 7,225475|.....(27,537)|.....(35381)|....... 7,582|...... (70,500) | ........... |..... 8,631,738 |............ | (10,887) | ...... (10,887) | ..... 150475 . XXX .
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SCHEDULE D - PART 5
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E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
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Bonds - U.S. Special Revenue, Special Assessment
3136AMKWS8 . | FED NATL MTG ASSN 1.626%
2025M8 ... 01/14/2015 | MERRILL LYNCH ... .| 07/25/2015| VARIOUS ...........|..... 150,000 ...... 151,499 ...... 150,891 ...... 151,257 [ oo | (242) | ..o | (42) | ..o (367)......... (367)......... 1402].......... 196
3199999 Subtotal - Bonds - U.S. Special Revenue, Spemal ASSESSMENE . ... 150,000 ...... 151,499 ...... 150,891 ...... 151,257 ..o (242) | ..o (242) | ... (367)]......... (367)]......... 1402].......... 196
8399998 SuUbtotal - BONAS . .. ...\ 150,000 ...... 151,499 ...... 150,891 ...... 151,257 [ oo (242) | ..o (42) | ..o (367)......... (367)......... 1402].......... 196
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
88579Y101 ...|3MCOCOM ................... 04/13/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. | 11/06/2015 | TECHNOLOGYGR .. | ......... 180....... 29661 1(....... 28220 ....... 29661 (..o | [ e e (1,441) | ....... (1441 ... 308 ..
002824100 ... | ABBOTTLABS ................. 09/11/2015| VARIOUS ........... 11/06/2015 | INVESTMENT
TECHNOLOGYGR .. |......... 300(....... 12927)....... 13562 ....... 12927 | o e [ e 636].......... 636|............ T2
00287Y109 ... |ABBVIEINC ................... 08/06/2015| VARIOUS ........... 11/06/2015 | INVESTMENT
TECHNOLOGYGR .. |......... 290 |....... 17873]....... 18299 ....... 17873 | [ e [ e 426|.......... 426|.......... 333
00724F101 ... | ADOBESYSINC ............... 02/12/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |06/11/2015| TECHNOLOGYGR .. |......... 150 |....... 11191 ... 11,944 ... A | e [ e 753, 783 |
00846U101 ... | AGILENT TECHNOLOGIES INC 06/12/2015 | INVESTMENT
TECHNOLOGY GR .. |09/10/2015| VARIOUS ...........|......... 550 |....... 22,181 ....... 20437 ....... 2181 | [ e e (1,743) | ....... (1,743) ..o 55|
039483102 ... | ARCHER DANIELS MIDLAND CO| .. |04/13/2015 | INVESTMENT
TECHNOLOGY GR .. | 12/09/2015 | BNY Brokerage ......[.......... 80|......... 3854 |......... 2823|......... 3854 | e e e e (1,031) | ....... (1,031) | ........o. 67| .o
060505104 ... | BANKAMERCORP ............ 04/13/2015 | INVESTMENT
TECHNOLOGY GR .. |04/23/2015 | BNY Brokerage ......|......... 140]......... 2215 ......... 2192 ... 2215 e e e e [ 23)].......... (3) .o
09062X103 ... | BIOGENIDECINC ............. 04/13/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. | 05/04/2015 | TECHNOLOGY GR ..
093671105 ... | BLOCKH&RINC .............. .. | 11/10/2015| VARIOUS ........... 12/30/2015 VARIOUS ...........
14040H105 ... | CAPITAL ONE FINANCIAL CORP| .. |04/13/2015 [ INVESTMENT
TECHNOLOGY GR .. |07/27/2015 | BNY Brokerage ......
146229109 ... | CARTERHOLDINGS ........... 06/11/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |08/06/2015 | TECHNOLOGY GR ..
125269100 ... | CFINDSHLDGSINC ........... 02/12/2015 | INVESTMENT
TECHNOLOGY GR .. | 11/06/2015 | BNY Brokerage ......
166764100 ... [ CHEVRONCORP .............. 04/13/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |09/10/2015 | TECHNOLOGY GR ..
16934Q208 ... | CHIMERA INVESTMENT CORP 04/07/2015 | INVESTMENT
TECHNOLOGY GR .. |09/10/2015| VARIOUS ...........
169905106 ... [ CHOICE HOTELS INTL INC COM| .. |04/13/2015 [ INVESTMENT INVESTMENT
TECHNOLOGY GR .. |06/11/2015| TECHNOLOGY GR ..
12572Q105 ...| CMEGROUPINC .............. 04/13/2015 | INVESTMENT CANTOR &
TECHNOLOGY GR .. | 05/07/2015 | FITZZGERALD .......
20825C104 ...| CONOCOPHILLIPS ............. .. | 03/12/2015 | BNY Brokerage ...... 09/10/2015| VARIOUS ...........
22160K105 ... | COSTCO WHOLESALE CORP .| .. |05/07/2015 | INVESTMENT J.P. Morgan Securites
TECHNOLOGY GR .. |08/06/2015|InC ..........ccovv|eninnnins 75| 10,8681 ....... 11,0291 ....... 10,868 | ... e | [ e 160 (.......... 160 [ ..o |
232820100 ... | CYTECINDSINCCOM ......... 05/07/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |08/17/2015| TECHNOLOGYGR .. |......... 160 |......... 8811 |....... 11876|......... 881 .o [ e e e 3,065(......... 3065(............ 20
247361702 ... | DELTAAIRLINESINC ......... 04/13/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |06/12/2015 | TECHNOLOGYGR .. |.......... 50 ......... 2477 ... 2,059 |......... 2A77 o e e e e (18)]...ovnn (M8) .o S5l
25754A201 ... | DOMINOS PIZZAINC .......... 09/10/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. | 11/06/2015 | TECHNOLOGYGR .. |......... 150 |....... 16,205|....... 15,609 |....... 16,205 | ..o e e [ e (596)|......... (596) | ... AT
28176E108 ... | EDWARDS LIFESCIENCES INVESTMENT
CORP ......ooviiiiiii, .. | 04/13/2015 | TECHNOLOGY GR .. |09/10/2015 | UBS SECURITIES ...|.......... 20| 2904 |......... 2774 ... 2904 | e e e e (130) | ......... (130) | v [
29364G103 ...| ENTERGY CORP NEW COM ... | .. |04/13/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. | 08/17/2015 | TECHNOLOGYGR .. |.......... 60|......... 4661(......... 42421 ......... 4661 (... | [ e e 419)]......... 419)]............ 50 .
G3223R108 .. | EVERESTRE GROUPLTD ..... 05/07/2015 | STATE STREET RBC CAPITAL
BROKERAGE ....... 09/10/2015| MARKETS .......... [ .cceeene. 75| 13451)....... 13674)....... 13451 | o e e [ e 223 .. 23| L
30212P303 ... [EXPEDIAINC .................. 11/04/2015 | BNY Brokerage ...... 12/09/2015 | BNY Brokerage ......[.......... 20| 2685(......... 2514 |......... 2685 | .. [ e e e (72)......... (72) ..o S5l
315616102 ... | FS NETWORKS INC COM ...... 05/07/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. | 11/06/2015| TECHNOLOGYGR .. |......... 125]....... 15492]....... 13720 ....... 15492 L e L e e (771 ....... (77T [
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1
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F 12 13 14 15 16
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34959E109 ... [ FORTINETINC ................. 09/10/2015| VARIOUS ........... 11/06/2015 | INVESTMENT
TECHNOLOGY GR ..
354613101 ... | FRANKLIN RESOURCES INC ...|.. | 06/11/2015 | CANTOR & INVESTMENT
FITZGERALD ....... 08/06/2015 | TECHNOLOGY GR ..
35906A108 ... | FRONTIER COMMUNICATIONS INVESTMENT INVESTMENT
CORPORATIO ................. 02/12/2015| TECHNOLOGY GR .. | 03/13/2015 | TECHNOLOGY GR ..
372460105 ... | GENUINE PARTSCO .......... 02/12/2015 | INVESTMENT CANTOR &
TECHNOLOGY GR .. |03/12/2015 | FITZGERALD .......
382550101 ... | GOODYEAR TIRE & RUBR CO . | .. |08/06/2015 | J.P. Morgan Securites INVESTMENT
Inc............. 12/09/2015 | TECHNOLOGY GR ..
382687103 ... | GOPROINC ................... 05/08/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |09/10/2015 | TECHNOLOGY GR ..
416515104 ... | HARTFORD FINANCIAL INVESTMENT INVESTMENT
SERVICES GROUP .. 09/10/2015 | TECHNOLOGY GR .. | 11/09/2015 | TECHNOLOGY GR ... | ..
42809H107 ...|HESSCORP .............. 11/06/2015| VARIOUS ........... 12/09/2015 | BNY Brokerage ......
428236103 ... | HEWLETT PACKARD CO ...... 04/13/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. | 11/02/2015 | TECHNOLOGY GR ..
461202103 ... | INTUITCOM ................... 03/16/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |09/10/2015 | TECHNOLOGY GR ..
466313103 ... | JABIL CIRCUITINCCOM ....... 01/23/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |07/30/2015 | TECHNOLOGY GR ..
493267108 ... | KEYCORPNEW ............... 02/12/2015 | INVESTMENT
TECHNOLOGY GR .. |08/07/2015| VARIOUS ...........
512807108 ... | LAM RESEARCH CORP COM .. .. | 03/12/2015| LIQUIDNETINC ..... 11/09/2015 | CANTOR &
FITZGERALD .......
529771107 ... | LEXMARK INTERNATIONAL INC| .. |11/04/2015| VARIOUS ........... 12/09/2015| VARIOUS ...........
534187109 ... | LINCOLN NATLCORPIND ..... 04/13/2015 | INVESTMENT
TECHNOLOGY GR .. |06/16/2015| VARIOUS ...........
55826P100 ... | MADISON SQUARE GARDEN RBC CAPITAL STATE STREET
COA ... .. | 03/12/2015| MARKETS .......... 09/10/2015 | BROKERAGE .......
G5785G107 .. | MALLINCKRODTPLC .......... .. | 04/13/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |08/11/2015 | TECHNOLOGY GR ..
55262C100 ... |MBIAINC ...................... 05/07/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |09/10/2015| TECHNOLOGY GR ..
580645109 ... | MCGRAW-HILL FINANCIAL INC 04/13/2015| VARIOUS ........... 08/06/2015 | INVESTMENT
TECHNOLOGY GR ..
G5960L103 ...| MEDTRONICPLC .............. 04/13/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |06/12/2015| TECHNOLOGY GR ..
61174X109 ... | MONSTER BEVERAGE CORP ..| .. |06/15/2015 | INVESTMENT RBC CAPITAL
TECHNOLOGY GR .. |09/10/2015| MARKETS ..........
617446448 ... | MORGAN STANLEY COM ...... 09/10/2015| VARIOUS ........... 12/01/2015{ VARIOUS ...........
G6359F103 .. .| NABORS INDUSTRIESLTD ... 06/11/2015| VARIOUS ........... 11/06/2015 | INVESTMENT
TECHNOLOGY GR ..
68389X105 ... | ORACLE CORPORATION ...... 04/13/2015 | INVESTMENT
TECHNOLOGY GR .. |05/08/2015 | BNY Brokerage ......
693718108 ... | PACCARINC .................. 05/11/2015| VARIOUS ........... 12/09/2015 VARIOUS ...........
697435105 ... | PALO ALTO NETWORKS INC .. 03/12/2015 | INVESTMENT STATE STREET
TECHNOLOGY GR .. |08/06/2015 | BROKERAGE .......
701094104 ... | PARKER HANNIFINCORP ..... 04/13/2015 | INVESTMENT
TECHNOLOGY GR .. | 05/07/2015 | LIQUIDNETINC ... |......... 180....... 21918 ....... 21799 ....... 20018 .o [ e e e (M9)]......... (M9) .ot 4.
72147K108 ... | PILGRIM'S PRIDE CORP ....... 11/04/2015 | BNY Brokerage ...... 12/10/2015 | BNY Brokerage ......[......... 1M0|......... 2209(......... 2487 |......... 2209 i [ e e e [ 28| 208
767754104 ... |[RITEAIDCORP ................ 01/30/2015 | BLOOMBERG
TRADEBOOK ....... 05/07/2015| UBS SECURITIES ...|......... 5. 5550 |......... 6,083|......... 5550 ..o [ e e [ 533 ...l B33 [
773903109 ... | ROCKWELL AUTOMATION INC INVESTMENT
COM ..o . [11/04/2015| VARIOUS ........... 12/09/2015 | TECHNOLOGY GR .. | ......... 255(....... 30,253 | ....... 26472 ....... 30,253 [ .o e [ e e 3,781 ....... G781 LY T
78388J106 ... | SBA COMMUNICATIONS CORP | .. | 02/12/2015 | INVESTMENT
TECHNOLOGY GR .. |05/07/2015| LIQUIDNETINC .....|.......... 60|......... 7467 |......... 6,834|......... TAG7 | [ e L L (333)|......... (333) | o [
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824348106 ... | SHERWIN WILLIAMS CO ........ .. | 04/13/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |08/06/2015 | TECHNOLOGYGR .. |......... 135]....... 38,339 ....... 36,778 ....... 38,339 .o | [ e e (1,562) | ....... (1,562) | .......... 1B
871829107 ... | SYSCOCORP ................. .. | 03/12/2015 | INVESTMENT INVESTMENT
TECHNOLOGY GR .. |06/11/2015| TECHNOLOGYGR .. |......... 490(....... 18,966 |....... 18242)....... 18,966 | ... e e [ e (723)|......... (723) ..o U7l
87336U105 ... | TABLEAU SOFTWARE INC-CL A| .. |06/11/2015| LIQUIDNET INC ..... 08/06/2015 | MORGAN KEEGAN &
CO. v 140....... 16,689 |....... 14293 ]....... 16,689 | ..o [ e [ e e (2,39) | ....... (2396) [ ..o
912909108 ... | UNITED STS STL CORP NEW .. | .. |04/13/2015 | INVESTMENT
TECHNOLOGY GR .. | 11/06/2015 | BNY Brokerage ......|......... 100......... 2487 |......... 1,058|......... 2487 | e e e e (1,429) | ....... (1,429 | ............ 0]
92826C839 ... | VISAINC-CLASSASHRS ...... .. | 04/13/2015 | INVESTMENT CANTOR &
TECHNOLOGY GR .. |12/11/2015| FITZZGERALD ....... |.......... 80|......... 5306 |......... 6,073|......... 5306 ... [ 767|.......... 767 30|
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..............................oo | L 883,987 |...... 824926 ...... 883987 |.............. | (59,061) [ ...... (59,061) [......... 4903 ..............
Common Stocks - Mutual Funds
921909818 ... | VANGUARD TOTAL INT ST WELLS FARGO WELLS FARGO
IDX-AD#569 ................... .. | 06/26/2015 | SECURITIES 08/04/2015 | SECURITIES (308)|......... (308)
9299999 Subtotal - Common Stocks - Mutual Funds ............ ... . o o (308)[......... (308) | ...
9799998 Subtotal - COMMON SOCKS .. ...t 892,502 ..., 833133 (L. 892,502 L [ e (59,368) | ...... (59,368)
IT1 | 9899999 Subtotal - Preferred and Common StOCKS . ............ ... , , B02 | (59,368) | ...... (59,368)
5-_"" 9999999 TOAIS .. .. ...\ 1,044,000 ... 984,024 (... 1,043,759 | [ A2) @A) (59,735) | ...... (59,735)
N
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E16

E17

E18

E19

E20

E21

E22

E23

E23

E24

E25

Schedule D-Part 6 SN ...t i e e e et e e nens NONE
Schedule D-Part 6 SN 2 .....coiiii it i it e et t e i e NONE
Schedule DA - Part 1 Short-Term InvestmentsOwned .................... NONE

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

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

Schedule DB - Part B Sn 1 Future ContractsOpen ....................... NONE

Schedule DB - Part B Sn 2 Future Contracts Terminated .................. NONE

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

Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE
Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE
Schedule DL - Part 1 - Securities Lending Collateral Assets ................ NONE
Schedule DL - Part 2 - Securities Lending Collateral Assets ................ NONE
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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
Farmers & Merchants State Bank ................. 2255 Scott St., Napoleon, OH43545 .............|.......... | o 0.090......... 34220............... ... 2,412,016 X X X]
Wells Fargo & Company ........................... 230 W. Monroe St., Chicago, IL60606 ........... [.......... |....... |...... 0.010........... 125, 22|...... 550,042 [X X X
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen dePOSIOMIES ... ... ... XXX oo e X XX
0199999 Totals - Open Depositories XXX | 3547 |............ 22 2,962,058 [X X X
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depOSItONIES .............. .. ..o XXX X XX
0299999 Totals - Suspended DEPOSItONIES ................ ..o XXX X X X
0399999 Total Cash ON DePOSIt ... LOXXX 3547 ... 22|....2,962,058 X X X
0499999 Cash in Company's OffiCe ... ... XXX XXX [ XXX 300 X X X
0599999 Total CaSh ... XXX 3547 ... 22|....2,962,358 X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ........... | 4,903,023 (4. April ... | 3418512 | 7. July ... 4,958,677 [ 10. October ..........|........... 5,668,160

2.February ..........|........... 4,451,018 (5. May ...............|........... 3,889,000 8. August ............ ... 4,691,320 [ 11. November .......|........... 3,874,022

3.March.............[........... 3,772,236 |6.June ..............|........... 3,652,346 | 9. September ........|........... 4,965,490 [ 12. December .......|........... 2,962,058

E26
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E27 Schedule E-Part2 Cash Equivalents .....................cooiiiiiins,

E28 Schedule E - Part 3 Special Deposits ............ccovviiiiiiiiinnnn..
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