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Annual Statement for the year 2015 of e AMerican Commerce Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES......o.vvuveeieecieeeieeieeieeseeieesesisse s sssesseessness | soeessessssseons 5,727,813 | ..ccoen. 42 | i 5,727,813 | i | et 5,727,813 |...cccnen. 4.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNnCIES.........covuwererrurnernreeenesnsesesneens | seveesessssesnesnnes 80,000 |............ (015 I 80,000 ..o | v 80,000 |............ 0.1
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | wovvvevevunnn 7,283,392 | ............ 5.3 | e, 7,283,392 | .o | e 7,283,392 |............ 5.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............cceevevceiverceceiviiens | ceriiirennn8,763,972 | 6.4 | 8,763,972 | ..o | e 8,763,972
1.43 Revenue and assessment obligations . 14,437,685 14,437,685
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccoevevvvereeveeeierieinienes | ceverrerieennnnn 105,161 [0 | e 105,161 [ .ovevvieeieereiiieens | e 105,161 |............ 0.1
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevveeeeviee | vevirnrennnnn 2,450,168 | oo 1.8 | e 2,450,168 | ..cocvevvvirererseen | e, 2,450,168 |............ 1.8
1,513 AlL OtNE .. issssssessssssssesssnssnssssens | srsnssessnnssessssssssssssnssenss | sesnnsnessss020) [ ernriieiissinsssissinsnninns | vevessnnsssnsssnnseens | conssesssssssesssssseses (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceocovveienee 15,469,115 |.......... M4 | s 15,469,115 | ..oovveeerrrrereiienns | ovieninninns 15,469,115 |.......... 114
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........ccccvveieivinenieienisiieien | coverreissienienenns 58,105 |............ 0.0 | e, 58,105 [ ..oveveveireireseenns | e 58,105 |............ 0.0
1,523 All ONEI....eveeicriee et sssssnssens | seesessenssnesnnes 753,442 |.......... 0.6 | oo 753,442 | oo | s 753,442 | ... 0.6
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvevvveerrireireiiiiiie it | aresssiseseens 61,110,253 | .......... 449 | e, 61,110,253 | ..o | e 61,110,253
2.2 Unaffiliated non-U.S. securities (including Canada 12,306,476 |.... ...12,306,476 |.... 112,306,476 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MULUEI FUNDS.........covvuieiiinieeeesssieine | e esiesiseiesenes | eeenenein 0.0 it e | e (V1N I 0.0
3.2 Preferred stocks:
321 AFFIBEEM. ...ttt | sttt | seereeneas 0.0 [ oo [ e | e (V1 O 0.0
3.22 UNAffiliated..... oot essenenens | eeveeseeseneenes 1,475,100 |............ LI I 1,475,100 | oo | ceveeeeinnenes 1,475,100 |............ 1.1
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfAEEG. ...ttt ens | seeeesest et snnniene | nestesienens 0.0 [ o | reesereeiseeesreeeeiees | sereeesrees s (01 O 0.0
3.32 UNAfili@ted. ..o | st | seeneenens 0.0 [ oo [ e | e (V1 O 0.0
3.4 Other equity securities:
341 AFFIBEE. ...ttt | et | e 0.0 [ oo [ e | e (V10 O 0.0
342 UNGffili@ted...........oveeieeiieice st | ettt sntsnins | i 0.0 [ oo [ et | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ oreereierirereiernninies | reessrsneseeesrensnsens | sereeesiessneesensnsens (010 O 0.0

© o N o

. Total invested assets

Mortgage loans:

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

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

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

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

53

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

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

............ 1.1
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Annual Statement for the year 2015 of e AMerican Commerce Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 1,502,792
2. Costof acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 80,479 80,479
3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb
6. Total foreign exchange change in book/adjusted carrying value:
8.1 Totals, Part 1, COIUMN 15. ...ttt bbb
6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other-than-temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12. ...ttt
7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ..ottt 129,584
8.2 Totals, Part 3, COIUMN ...ttt 129,584
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 1,453,687
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 1,453,687
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 1.t es st
10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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Annual Statement for the year 2015 of e AMerican Commerce Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

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

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

5. Unrealized valuation increase (decrease):

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

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

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

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

© o N o

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

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

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

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 153,599,950

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 57,051,483

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 361,523

L

Unrealized valuation increase (decrease):

A PAE T, COIUMN 121ttt eess s eeees et et 8 888888 (592,164)

4.2 Part 2, SECHON 1, COIUMN 5.ttt ettt sttt a et b sttt s st bt bes st et et se bt ensebesansnaas (22,257)

4.3 Part2, SECtON 2, COIUMN 13........ itk

A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (14,283) (628,704)

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 1,624,214

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 81,339,126

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 648,658

© N o o

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

9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 130,020,682

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

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 130,020,682
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Annual Statement for the year 2015 of e AMerican Commerce Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. 10,324,977 ...10,521,365 10,246,188 9,964,442
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtaIS.ccooveererrreissrreessssrrirsnens | s 10,324,977 [ covvvviieinriennes 10,521,365 [ .oovnrrriiinnieens 10,246,188 | ...ovveivsrrieinnnens 9,964,442
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...cooonsrnscinsiiensiiiiies [ v 7,283392 | oo, 7,319,082 | oo, 7,361,845 | oo 6,900,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oovieierniininrsiinnne | oo 8,763,972 | oo 9,032,714 | oo 8,416,758 | ...coovvinne 12,585,000
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...oocnnsinscricienscinies | i, 31,802,228 | .......coccvveneen. 31,850,170 | oo, 31,832,434 | oo 50,285,002
Industrial and Miscellaneous and Hybrid 8. United States.......ccoeuevvecees | coverviiirieinns 58,064,537 | c.ooevevrian 57,359,053 | .oeeverieeinne 58,216,476 | ..ccovvvervrernne 56,994,538
Securities (Unaffiliated) 9. Canada......cooeeveenmeereerrerinns | e 2,834,829 | oo 2,737,940 | ooovverrineenns 3,014,620 | .oovvvererrirenns 3,000,000
10._Other COUNtres. ..cvseeernrreee | covennnrierissrieennas 9,471,647 | oo, 9,601,315 | .ooveeeirrriinnees 9,501,995 | ...vveeiinrriinnnes 9,500,000
11, Totals..oneesinnssiissin | v, 70,371,013 | oo 69,698,308 | .....ccoocvueinnines 70,733,091 | oo 69,494,538
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseemsmsrees | coveviiciiicnnnes 128,545,582 | ...ooovocvvieennes 128,421,639 | ..ooovviccniiennes 128,590,316 | ...cooovcrnrreenns 149,228,982
PREFERRED STOCKS 14. United States.......cooevvmmrrenns | cevvrnmeeriinnerenne 1,475,100 | covooreererrereennne 1,475,100 | covvvoreereriereenns 1,487,500
Industrial and Miscellaneous (Unaffiliated) 15, CaANAAA........cooieieiciesieie | e [ e sesens | e
16._Other COUNtHES......cveenisereee v | s | o
17. ..1,487,500
Parent, Subsidiaries and Affiliates 18. Totals.....ocoeverrrscicscrinciesiie e, Lo L,
19. Total Preferred Stocks....... | ..co.oocooveenn. 1,475,100 [ oo 1475900 [ i 1,487,500
COMMON STOCKS 20. UNQted StALES......vvvrrrrerrrens | rrreeesrnnerisssecessseesissesessns | cerseessssssssssesessesssssessens [ eevessessssesessseessssssesssseees
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s
23. TotalS....ooieisisisiicicsies | o) 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StockS....oo. | oo 0 i 0 i, 0
26. Total StOCKS....omsreeesissirssnse | o, 1,475,100 | oo, 1,475,100 | oo, 1,487,500
27. Total Bonds and Stocks.... | ................... 130,020,682 | ......covevvvrneee 129,896,739 | ..ooovvverevrrrnnes 130,077,816
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

U.S. Governments
1A NAIC T ssssssssssseessssssssssssssesssnssnnes | sonvserssnsienense 8O 524 | i 7,631,024 | 1,303,968 | eeieeee895,467 | e | 010,324,977 o 8.0
T2 NAIC 2.ttt sesaes s essss s s saesssssnses | eessessessnssssssssessssssessenss | sressessssssessesssssesssssesssess | svssssssessiessesssssesssesssssons | srvessisssessessesssssssssessnsans | sessessessessessessenssssessensas | sessessesssnsenseessessensens [ eoessesuersiessessensinsanns 0.0
1.3 NAIC Bttt ettt saesssssnses | eessessesssssesssssensssssessenss | eressesssssessenssssesssssensanss | cvsssessessisssesssssesssesssssns | sesessisssesssssesssssssssessnsans | sessessessessessessessssssessensas | sessessesssnsenseessessensens [ eoesressersisseessensinseens 0.0
14
15
1.6
1.7

2.1
22
23
24
25
26
2.7

GoIs

31
32
33
34
35
36
3.7

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

................................................................................................................ 1931248 | ...............4,632,5%6 | ............... 1,485,092 | ....................715,076 R 8763972 |

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
B NAIC et | crenieeniaeniens 2,532,872 | oo 14,262,842

................. 1,477,589 RSO K I ISR v 303 [ e 29,798,882 | i

................. 8,209,415

................. 4,295,710

.......................................................................................................................... 1,023,800 ... 1,023,800 | o088 i [0 | 1,023,800 i
............... 14,262,842 1 ...............8,209415 | ...............4,295710 | ...............2,501,389 | .............31,802,228 | ....................24.7 | ..............56,235,238 | ........................37.2 | ..............30,822,682 | ................... 979,546
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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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 NAIC oottt | crenssenssensens 1,013,997 [ .o, 3,071,659 | .oovvrvnne. 36,527,816 [ ..cccoovvreee. 1,081,782 | .................1,528,995 | ..............43.224.249 | .......ce0vvviee0e0n 336 [ i 38,721,609 | ...cooveerererinns 256 | .o 36,033,952 | ..cooerrennn. 7,190,297
8.2 NAIC 2.ttt sssnssns | ersenssenssenssnees 999,976 | ...ovrvrrinnnn 2,068,179 | coovvvennen. 22,120,948 | .........cec.... 1,059,556 | ....ovoverreerinriereeriinnns | vrirernnnnn 26,248,659 | o204 [ 24,008,242 | ....ovvrrrrrrrins 15.9 | 19,759,736 | oovvrverennn 6,488,923
.................... 840,000 [ .vvoovverrreerrieeriensireenes | e, vevvnnnssnnssnsssssssssssssinns [ e 0.0 | 840,000 | e
...................... 31,045 [ oo 5,255 | i 514
Totals... 1,528,995 |.... ...13,679,220

Hybrid Securities
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Annual Statement for the year 2015 ofthe AMerican Commerce Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
.............................................................................................................. 8,988,029 | .................3,006,584 | .............100,375,018 e 92,205,175 | ...............8,169,843
.............................................................................................................. 1,059,556 | ..ccovveeverierieriveennnd0 | ... 26,248,659 v 19,759,736 | ................6,488,923
....840,000
...................... 58,105
............................... 0
.1,023,800 1,023,800
7 Totals....ooeerecennes 4,030,384 113,886,816
9.8 Line9.7a52 % 0f COL 6o | ereeresiessseessneene | viiieiciiiiiieneen2903 | vieiieieisiieieneenenD8.3 | oo 8 | i 3 [ 100.0 [ XXX s [t XXX e e XXX e [ i 88.6
10. Total Bonds Prior Year
101 NAIC 1ottt b s stessssnses | evsesassaesians 11,816,304 | ............... 37,019,349 | ..o 54,540,614 | ..............14,830,908 | ......cc.o...... 7,671,391 | )90, SN R 9.0, 0. SR SR 125,878,566 | ..ccvvveereerrirerne. 832 | . 119,800,288 | .......coouc..c 6,078,278

.3,067,087

..19,879,854 | ...

11,061,301

1,329,000

...24,008,242

...19,597,072

4,411,170

..14,831,815

...10,061,694

Ling 10.7. 858 % 0f COL 8.....oiviieiiieieieccesssesiescssiesisenenes | esnseeseessssesssnseessens L8| cvrerreerssnsensenseersens@DeD | ceverceriseisrieneenren 892 | oo 9.8 [ i 6.7
11. Total Publicly Traded Bonds
P11 NAIC Lot stensens | ersesssessessnnes 4972644 | ............... 28,096,283 | .......ccouuu 47,141,635 | oo 8,988,029 | ..coverrernns 3,006,584 | .......cc...... 92,205,175 | coevvereeererireis Y A 119,800,288 | ..vovvvvvrrerrrrrerres 792 | oo, 92,205,175
112 NAIC 2.ttt seses | seestessesaesaeneas 999,976 | ...ccovvvne 2,068,179 | ..ooevverene. 15,632,025 | ..ocvevrnae 1,059,556 [ ..oocvoeercrereeecieciceiee [ e, 19,759,736 | ovoovverereieirnn 154 | oo 19,597,072 | oo 13.0 | e 19,759,736
113 NAIC 3ottt s ssssssssnsssssssssnssssannes | seessessssssssessissssssssssnsnns | svsessissensssssnes 840,000 [ ..oovvreereereeeeeereereesensens | erreereeiesssseesssssrensieses | cevreneseressesessensseseessenens | esveseessensensens 840,000 | .oveeveerereereeieienn 0.7 | oo 1,329,000 | coovvrrerrereieiean 0.9 | oo 840,000

Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9

................. 1,023,800

71,442

................. 1,023,800

.58,105 ...

...10,048,099
.88

113,886,816

113,886,816 |....
...100.0 |....

Total Privately Placed Bonds

5,668,048

6,488,923 |....

8,169,843
6,488,923

6,078,278

4

y

411,170

................. 8,169,843
6,488,923

(d

........................... .1,501,798
...... 10.2
Includes $.....14,658,766 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes §.......... 0 current year, §......... 0 prior year of bonds with Z designations and §.........

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

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

0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

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

NAIC2$§

.......... 0;

NAIC3§.......... 0;

NAIC4S.......... 0;

NAIC5S........ 0;

NAIC6S.......... 0.

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET OBlIGAtIONS........cevecveceieevccee et sssssaens | evevessessesesnaes 80,000 | cooverrrnn 5,727,812
1.2 Residential Mortgage-Backed SeCUtIES...........ocuevereereiveieerciieiiesens [ e
1.3 Commercial Mortgage-Backed Securities.... N
1.4 Other Loan-Backed and Structured Securities. ...414,524
1.5 TO1AIS. . .veoieeee ettt snssnaens | senensesssensaneas 494,524

................. 5,807,812
659,901

..105,161
..790,300 |..
.................. 895,461

...... ...3,857,264 | ..

All Other Governments
2.1 1SSUET ODBlIGAtIONS........coeveircicieiieciciciecsc st sessssenas | coveesiesesses s s s s
2.2 Residential Mortgage-Backed SECUMHIES..........ovrvurereerrerrireirerirrireireees | ceerrereiseissine e
2.3 Commercial Mortgage-Backed Securities.... N
2.4 Other Loan-Backed and Structured Securities.............coevevererecrereriens [eorisieiisiscssesean
2.5 TOtAIS. . ovuseiiiesi et enssnsentensns | fessensiessensensinssessantnes 0

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........eeveeereeicieriseieeecseieee st sessesssnessseess | seeseeessssssssnsesssesssssseenns
3.2 Residential Mortgage-Backed Securities.............cccoeererserrerrerervneinns
3.3 Commercial Mortgage-Backed Securities....
34
3.5

5,283,392

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations............ccvvvverveinerererieeeeseeesieeessesessesesessessssensens | ceverenieeennn 1,931,248 | 4,632,556 | oo 1,485,092 | ...ccovcvrnee. B 9,257,646 | o A 8,763,972 |
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities.... .
4.4 Other Loan-Backed and Structured SECUHES..........ccoovevevererrerieriees | irereniisieiiesisessiesiesssnes | evsresssssessesesssssesessssseses | eressossessesssssssssessssssessns | cromsessessesissessesssssnseseess

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........ccccceeunee
5.2 Residential Mortgage-Backed Securities. ...16,571,843
5.3 Commercial Mortgage-Backed Securities.... e . . .. ....792,700
5.4 Other Loan-Backed and Structured SecUrities.............cceevvereerreverreriens Lo [ [ | e | sresessssesessssesessssessens | sversesssssssesissessesesenes 0
5.5 TOtAIS...cvuieiiei ettt sss st snn s ensensnnaes | snsessessaseanes 2532872 | .o 14,262,842 | ..ooovvvnns 8,209,415 | ..o 4,295,710 | oo 2,501,389 | ..o 31,802,228

...20,954,210
...34,426,907
....854,121

............... 56,235,238 | ..o 37.2 | oovvee...... 30,822,682

........... 13,458,139 | ..
16,571,843 |..
792,700 |..

...14,437,685

. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations..........ccccevvevercrcveeeereeesieeseeseee e esssssssssssenees | ceererinnneen 1,999,973 [ ooo.0.5,928,848 | ..............58,086,771 | ...............2,058,809 | ...............1,485,066 | ...............69,559,467 | ..ooecevvvrrrrerrrnnn A 62,377,263 | oo 2
6.2 Residential Mortgage-Backed Securities.............cccoevevererrerererveeinnns
6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities
6.5 TOHAIS. ..ottt

Hybrid Securities
7.1 ISSUEr OblIGatioNS. .......cvueveevereieieieiee et
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities.... . 0.
7.4 Other Loan-Backed and Structured Securities. . 0. 932,018
7.5 TOtAIS. . ovveecree sttt O i, 932,018

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouievercireiii et sstsneas | rneiesissias 4,682,426 | ............... 24445282 | ............... 66,904,033 6,089,191 | .ovvvvrrs 3,731,396 | oo 105,852,328 B XXX [ e XXX e [ s 91,701,649
9.2 Residential Mortgage-Backed Securities..... .1,809,688 | .... 6,349,534 | ... 5,908,385 | .... ...3,168,608 | .. ...298,988 | .... ..17,535,203 | .... . . . . e 17,535,203
9.3 Commercial Mortgage-Backed SECUIHES..........cc.cvveeveeeevereierieieeniens [ eveiieirieieinnas 87,270 | covvvveererernn. 349,079 | cvvvvererrae. 864,438 | oo (01 (0] I 1,300,787 0T ISSURRNND 0.0 SRR IURUND 0. ¢GRI (SR 792,700
9.4 Other Loan-Backed and Structured Securities............ooevvvveveerverereerees [ o 414524 | ................. 1,393,410 [ .oioirnnnes 1,259,030 | .o, 790,300 | oo [V I 3,857,264 O e XXX [ ek XXX | e 3,857,264
9.5 TOtAIS.....cvvervrrircircisi sttt sttt ssssssnsensins | ensiieninnid 6,993,908 | ....ccovenne. 32,537,305 | ooverirrien 74,935,886 | ............. 10,048,099 | .......co..e... 4,030,384 | ............. 128,545,582 113,886,816
9.6 Line9.5a53 % Of COL 6. sssssesenssnessssssseneens | eonessssesssssssesssssnesnes 54| i 25.3 | oo RICT I 78 | s 3 [ 100.0 | XXX [ e XXX i e XX [ 88.6
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oveerieiicicieieeeeeee e | ceeseeesnneinesd 6,305,150 | ..coovvrvnnn. 24,394,107 | .oovrrs 58,881,697 | ...cccovvuneee 7,048,187 | oo 8,085,642 |.............. ) 0.9 G DR ). 0,% CHRIRIN IT 104,714,783 [ oo 69.2 | oo 95,157,353
10.2 Residential Mortgage-Backed SECUMHES...........coueerireineineineineineines [ cevveeeineiinnins 4,982,789 | ..covvvvnn. 13,816,124 | .....ccoouec.. 13,695,395 | ..ccovvvnnes 6,716,753 | ..ocevvrrne. 1,044,034 |............. ) 0.9 CHUIIN I 90,9 CHUNIN TR 40,255,095 | .oovvovirieiis 26.6 [ .o 40,255,095 | ..ooovvereiieieei
10.3 Commercial Mortgage-Backed Securities............cooeveuereeverierisesereenes [ o, 84,706 | oo 338,825 | .o 423,531 | oo 7,059 | oo | e D, 9.0, N RN )90, N (BT 854,121 | oo (UGN [P 854,121
10.4 Other Loan-Backed and Structured SECUMHES...........cvveveereeneerneerneens | corisirisiiisieinnes 468,260 | .....ccccveneee. 1,575,776 [ ..cccovvnnnceen. 1,427,381 [ ..o 1,059,816 | ...occvvvrennnens 932,018 |...cccoeuveee. 0,9, ST [ XXX e, 5,463,251 | .o 36 [ 4,531,233
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 11,840,905 | ....ovvvnvees 40,124,832 | ..ccoovveneee. 74,428,004 | ........... 14,831,815 | ..o 10,061,694 |........c..... ) .9 N P ). 9,9 CRUNRIN IR 151,287,250 | ..ovoovveriiniinnes 100.0 | .o 140,797,802
10.6 Line 10.5a5 @ % 0f COL. 8. ssssnssnssessssssnes | snesessessssesssssssesssseas 78 | i, 26.5 | oo 492 [, 9.8 Tk XXX,

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 22,943,484 55,255,149 6,089,191 91,701,649 95,157,353 91,701,649
11.2 Residential Mortgage-Backed SeCUNtIES.........ccovvereereeereneeneereencnerreenns [ ceveienenennn. 1,809,688 | oo 6,349,534 | ..oeovrrnnns 5,908,385 | ..ooovervennee 3,168,608 17,535,203 40,255,095 17,535,203
11.3 Commercial Mortgage-Backed Securities..........c.ccvevevercrvereerccsesiies | v 87,270 | v 349,079 | oo 356,351 | v | e | e 792,700 B[ 854,121 G TN [P 792,700
11.4 Other Loan-Backed and Structured Securities............coeeweeenrenreneee | covssinnennnnn 14,524 | 1,393,410 [ e, 1,259,030 [ ..o 790,300 | .o | i 3,857,264 0 4,531,233 O 3,857,264
11,5 TOtAIS..cveeceeerenrnenenesesesesese e sesssessesssesssessesnens | seenneennennnenn, 993,911 | ii00.31,035,507 | oovvnvne 62,778,915 | ..ocvvenve. 10,048,099
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn. .8.8

11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccoccevcrncrincrinciinene | covrvsrinncsncsscenendh T |24 [ 8.8 | i 7.8

Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS.....ouceveeieeecireieiieere ettt sseeeessenses | ceesensessesesennens 999,997 | v 1,501,798 | ..ccvvrnenne 11,648,884 | ... | e | conrnniennnn 14,150,679 | v 110 [ ie00.9,557,430 | 8.3 |k XXX e
12.2 Residential Mortgage-Backed SECUMHES. .........ccorwurrerrererneeneereeeeneineenes [ o [ crrirescssnesisensnsiees | cereneneessssesessesesesssnenns | seeseesssessnsssssessnsssseees | seeseessssssssenssesssssnnsnees | snsnesneessssessssensssessnens0. | conenneneesmessnnnnnend 0000 | v 0 [ 00 [l XXX | o
12.3 Commercial Mortgage-Backed SECUtIES..........c.curvrireerrirneniinereinis [ v | e 508,087 | ..oveverevererevereieieens | e | eeveiieiieiennen 308,087 [ o044 | 0 | 0.0 | b XXX |
12.4 Other Loan-Backed and Structured SECUMHES............cceevveereeriiieeiiees | eviieeieeieeiesieeieieresieienies | everreissesiesenessessssnesssneens | everseresessesesessesssessesenenses | aesseressssesssessesesssessssnns | eereresssesssessessnssessssnses | svessssesessesessssssesnsesens {1 o 0.0 ] i 932,018 XXXovoveeene | v 0
12.5 TOHAIS ..ot ssnssnes | eebesinsinseeees 999,997 | oo 1,501,798 | ..oovvenee 12,156,971 | oo, 0 [ oo () [T 14,658,766 | ...oovverericinne 14 | 10,489,448 ) 0.9 CHRIN IO 14,658,766
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 6.8 [ oo 102 [ oo 82.9 | o (VX0 0.0 [ oo 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 0,9 CR ). 0.9 CHURINN ER 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, (R 1.2 | i, 95 [, {ORO 1 0.0 [ i, 114 [ 0,0, ST IR XXX D9, TN [FRRRR 114
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Si10, SI11, SI12, SI13, SI14, SI15
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SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
5 6

1 2 Location 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Current Year's Other-
Book/Adjusted Carrying Than-Temporary Current Year's Total Change in Total Foreign Gross Income Earned
Date Date of Last Value Less Fair Value Less Current Year Impairment Change in BJAC.V. Exchange Change in Less Interest on Taxes, Repairs, and
Description of Property Code City State Acquired Appraisal Actual Cost {Amount of Encumbrances| Encumbrances Enct Dep on R i En 8! (13-11-12) BJACV Encumbrances Expenses Incurred
Properties Occupied by the Reporting Entity - A
THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES OF LAND ON FOUR
SEPERATE PARCELS e COLUMBUS.........cooconiiniisiiiinnns OH..... 01/29/1999. | 04/08/2008. 4,462,318 1,453,687 2,955,000 129,584 (129,584) 519,080 542,066
0299999. Properties Occupied by the Reporting Entity - Administrative. 4,462,318 0 1,453,687 2,955,000 129,584 0 0 (129,584) 0 519,080 542,066
0399999. Total - Properties Occupied by the Reporting Entity 4,462,318 0 1,453,687 2,955,000 129,584 0 0 (129,584) 0 519,080 542,066
0699999. Totall 4,462,318 0 1,453,687 2,955,000 129,584 0 0 (129,584) 0 519,080 542,066
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SCHEDULE A - PART 2

Location

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition
Acquired by Purchase
ADDITIONS TO: THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES
OF LAND ON FOUR SEPERATE PARCELS COLUMBUS OH...... 12/31/2015. | VARIOUS, .1,453,687

0199999. Total - Acquired by Purchase

.1,453,687

0399999. Totals

.1,453,687
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Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO03, E04, EO05, E06, E07, E08, E09
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
911759  EA 2 [U SDEPT HSG & URBAN DEV GOVT......cooouiriumrirmrrimressenisssssesssessssssssesssssssssesssesssssesssesssssnesssas | coneees ...100.251 80,201 80,000 80,000 [ ..o [ e || e [ o 7.858 ... 7.858 |FA....... 12/17/2008. | 08/01/2016.
912828 VJ 6 |U.S TREASURY NOTE. SD.. ...100.699 790,487 785,000 792,004 ((CI7A T ORI [V DO 1.875 |..... 1.668 |JD....... 07/22/2015. | 06/30/2020.
912828 GH 7 |U.S. TREASURY NOTE SD.. ...104.105 3,903,937 3,750,000 3,727,237 19,188 | .oovveecevieriieniiens | weereieenieeeeieeniens | e 4625 |..... 5.188 |FA....... 06/21/2007. | 02/15/2017.
912828 HZ 6 |U.S. TREASURY NOTE SD.. ...106.391 159,587 150,000 149,612 153 [ e [ | e 3.875 3.990 |MN...... 06/09/2008. | 05/15/2018.
912828 KQ 2 |U.S. TREASURY NOTE SD.. ...105.496 448,358 425,000 445277 (5,796) | ..vorvverrverriiicniiens | weereiieniiesiienniins [ coveas 3.125 . 05/06/2014. | 05/15/2019.
912828 QY 9 |U.S. TREASURY NOTE SD.. ...102.609 615,654 600,000 613,683 (5,174) 2.250 . 5,649 ....13,500 | 10/02/2013. | 07/31/2018.
0199999. U.S. Government - Issuer Obligation: XXX 5,998,224 5,790,000 5,807,813 7,709 0 0] XxX XXX XXX | e 76,285 ....219,677 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  GW 2 | GNMA POOL #O781113.......oeeeereieciiciseisseissesss s ssssssssssnses. | seveeas ...119.447 122,414 102,484 105,161 (1<) OUURRRURROROOR RPN DO 7.000 11/14/2001. | 11/15/2029.
38377V T8 9 [GNMA REMIC TRUST 2011-68........c0uuiiieiiieiiniisiiinie i | conieas ...106.140 583,770 550,000 554,740 (1,025) | oo | | v 4.000 12/18/2013. | 07/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securitie: 663,278 XXX 706,184 652,484 659,901 (1,138) 0 0 XXX XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
83162C TA 1 [SMALL BUS ADMIN GTD DEV PTC | ....... | . | ......... 2 [ ........... 1 3,886,810 |...108.376 3,816,957 3,521,958 3,857,263 (6,016) | ..o e [ 4.380 |...... 2619 || o 77,131 ......169,574 | 05/03/2012. | 01/01/2030.
0499999. U.S. Government - Other Loan-Backed and Structured Securitie: 3,886,810 XXX 3,816,957 3,521,958 3,857,263 (6,016) 0 0] XxX XXX XXX ..169,574 XXX XXX
0599999, TOtal = U.S. GOVEIMIMENL........uuuieesiiuiieseiieiesse it ses bbbk bbb bbbt | nsniissnies 10,246,188 XXX | e 10,521,365 | .............. 9,964,442 | ............ 10,324,977 555 0 0] XxX XXX XXX ..418,425 XXX XXX
U.S. States, Territories & F (Direct and - Issuer Obli
605581  FD 4 [MISSISSIPPI ST.......cooiiiiiieiiiesiiesiieseiee s sssse s ssse s sssssssseneses | ceneess | oo [ covsensiinns | conees 1FE ..2,000,000 |..... 95.228 2,000,000 2,000,000 3.529 ... 3.529 [AO...... | cooveerrri 17,645 | .............. 43,720 | 02/04/2015. | 10/01/2030.
68608K  BL 8 [OREGON ST.....ccoiivvieirriiiiriisisssississssssssssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnss | woens | o [coneeen12 | vivees 1FE .1,138,700 |...116.650 | .............1,166,500 | .....c.oou.c. 1,000,000 | ...ccooevneeee 1,130,006 ((CHCIZ)) USRI DRSSO pOSes 5.000 |..... 2492 |FA....... 20,833 08/06/2015. | 08/01/2036.
76541V LE 5 |RICHMOND VA.......coooiiiiiriiiiiiinniisieiesiiseiesiissisesssssisessssssssesssssssssssssssssssssssssssssssssonsssnnsss | eonees | oo | oo e 1FE .1,170,450 | ...114.571 ....1,000,000 .1,114,140 (16,634) | cvvovvvericcriieni | e | e 5.000 |...... 2.962 [MS...... 06/27/2012. | 03/01/2031.
880541 PR 2 [ TENNESSEE ST......oiiiiiiriiriiesiiesiiiesiiesessessssesessessssessssessssessssessssesssssssssesssssssssesssssssssssssessssnens | voneess | o [ eovsesssenes | cvvene 1FE | ... .1,917,195 |...103.948 ....1,900,000 | .... ..1,910,001 (1,627) | coonvverieereineninens | veerinessiessisennins | cevene 3.000 |...... 2.897 |FA....... 05/05/2011. | 08/01/2021.
93974C  PJ 3 [WASHINGTON ST......cooiiiiiiiiisiiisiissiississississii s sssssssssssssssssssssssssssssssssssssssssssssssssssssnss | cvneees | oo | coonsieinnies | soveee TFE [ i 1,135,500 |...112.730 | ..............1,127,300 | ..............1,000,000 | .............. 1,129,245 (6,255) | ..o v | 4.686 |..... 2.784 |FA....... 08/03/2015. | 08/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 7,361,845 XXX ..7,283,392 (33,210) 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 7,361,845 XXX ..7,283,392 (33,210) 0 0 XXX XXX XXX XXX XXX
U.S. Political ivisions of States, Territories & F (Direct and ) - Issuer Obligations
015302 J6 0 |ALEXANDRIA VA GOttt nsinenes | crenine | o | ereienes 12 ... AFE | i 512,010 |...105.132 525,660 500,000 506,215 (1,214) | oo | e [ oo 5.000 |...... 4690 |JJ........ 09/29/2010. | 07/01/2030.
167501 VD 4 |CHICAGO ILL BRD ED (@99 I ORI I AFE | 402,822 |....57.249 | ..ccoooeerneen 721,337 | e 1,260,000 715,076 36,157 | oo | e | e | e 5.257 [N/A..... 12/09/2004. | 12/01/2026.
190335 DL 0 |COAST CMNTY CLG DIST @.cce | oo | e [ 1FE ..1,887,325 ....5,500,000 ..1,931,248 43,923 ..o [ e | e | e 3.022 [N/A..... 03/25/2015. | 08/01/2035.
23223P GV 7 |CUYAHOGA CNTY OHIO-BUILD AMERICA...........coooiriiiriircinnissississsssssss s | aeviees ..112.433 ....1,275,000 ..1,485,002 (13,543) 5392 |..... 3419 |JD....... 03/24/2015. | 12/01/2025.
346622 7U 1 [FORSYTHCNTYNC GO | ceniias ...107.244 ....1,000,000 21,000,000 | e | e [ e [ s | e 4.248 |...... 4.248 |AO...... 08/18/2010. | 04/01/2023.
447025 JQ 1 [HUNTSVILLE ALA. ..ot sssesssse sttt ss s sssssssssssssassssenes | oneees ...110.091 21,000,000 | vvvvvreeeenieeneiees | e [ e | e | e 4759 |...... 4759 [MS...... 09/02/2010. | 09/01/2027.
751120 AJ 5 [RALEIGH N CLTD OBLIG........oiiiciiiiiiiicriiieiierieseie s sssssssiiss | oneees .. 107.941 | ..............1,079,410 | ..............1,000,000 | .............. 1,085,581 (4,819) | oo | e [ e 5572 |..... 3.466 |JD....... 09/24/2015. | 06/01/2035.
926055 FN 9 |VICTOR VALLEY CALIF UN HS @.ee | o+ | o [ e TFE | inee..25,566 ... 93.551 46,776 40,760 1785 | e | e | e | e 4.426 [N/A..... 05/05/2005. | 09/01/2020.
930863 U2 9 [WAKE CNTY N C...oooiiisi s ssssssssssssssnssennns | coneeee . ..109.323 | .o 1,093,230 | ..............1,000,000 | .............. 1,000,000 | ..o [ | e | e | 5.100 |..... 5100 [JD..oici | oo 4,250 [ .o, 51,000 | 05/20/2010. | 06/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 8,416,758 XXX ..9,032,714 8,763,972 62,249 0 0 XXX XXX XXX | i 53,605 | ............262,678 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 8,416,758 XXX ..9,032,714 8,763,972 62,249 0 0 XXX XXX XXX 53,605 262,678 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Agl and of and Their U.S. Political - Issuer Obli
115030 HY 7 |BROWARD CNTY FLA HSG FIN AUTH SIN ...101.039 75,779 75,000 76,995 (B09) [ cvvveverreriierriiieens [ e [ e 5.900 |....5.284 [AO..... | .o 1,106 | oo 4,425 |09/06/2007. | 10/01/2039.
199098 CC 6 | COLUMBUS-FRANKLIN CNTY ......osriiiiriiniisrineiinnineisnissssssssisssssssssnsssssssssssssnsssensssssssenns. | convene |0 | svveveen ] | eoacd TFE [ 000,977,990 .. 95.863 | ...cooveriennns 958,630 | ....oooouvn. 1,000,000 979,546 IR ISTC USSR DO PO 3.000 14,750 | 02/27/2015. | 08/15/2025.
23410B AB 7 |DAKOTA CNTY MINN CMNTY DEV AGY. 102.482 71,182 69,458 70,240 [ZL510)) [ SSTPRRTOROR FYSPTORTRRRRTIOIN BOWOR 5.150 [....4.713 [MON... | .ccoorciircccn298 | oo 3,655 | 10/06/2006. | 12/01/2038.
254840 AN 1 [DISTRICT COLUMBIA TAX......comiimriiniiinriissisinrissssisssssssssssssssssssssssssssssssssssssssssssssssnsssssssnnes | @eene | o [ eoveneiinns | connn TFE [ 1iiiinnnn...608,328 ... 97.131 ....1,120,000 ..1,045,306 47,007 03/26/2004. | 07/01/2017.
254840 AP 6 |DISTRICT COLUMBIA TAX......ooiiiuriimmiiicriineriicsiinssisssssesisssssssssssnsssenssssssssnssssssssnssssnsssonsssennes | @eeee | o [ evvevseinens | cone TFE [ riiiiii0...593,363 | ... 94.537 . ....1,160,000 .1,031,422 47,348 03/26/2004. | 07/01/2018.
34073N V2 3 |FLORIDAHSG FIN CORPREV ~ MTG ...100.062 260,161 260,000 240,177 A7 | oo | e | e 4.700 |......5.303 | I | ovvvrrireen8,110 | e 12,220 | 08/30/2007. | 07/01/2037.
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575175 HF 4 |MASON CNTY WASH PUB UTIL DIST. .1,146,020 |...111.121 1,111,210 1,000,000 .1,130,223 (15,797) ...31,735 | 06/02/2015. | 12/01/2040.
598113  AQ 1 [MIDVALE UTAH REDEV AGY TAX INC REV......vivirrimerirreinerisessissssesesssssssssssssesesssssssssssssssssensses | coneees ...110.057 ...1,650,855 ....1,500,000 .1,514,078 (2,774) 92,250 | 06/09/2010. | 05/01/2030.
61212R D9 4 |MONTANA ST BRD HSG SNG...oiir s | e ...101.607 396,267 390,000 390,000 [ ..ouurveecriirriienies [ e | v | 0081000 (105100 [JDei | 1,658 | 19,890 | 07/25/2007. | 06/01/2038.
64711N  JU 0 |NEW MEXICO FIN AUTH REV REV .ttt | civees . ...108.633 001,086,330 | ..o 1,000,000 | ...ooonevee 1,028,521 (7,475) 11/17/2011. | 06/01/2029.
658207 FD 2 [NORTH CAROLINA HSG FIN AGY HOM REV..........ooiiiriiinriicriisriisseiisssisssessssssssssssssssssssssssannes | coneees .1,278,582 |...101.109 ...1,380,138 ....1,365,000 ..1,300,080 3,098 08/29/2007. | 07/01/2033.
736746 TR 9 |PORTLAND ORE URBAN RENEWAL & R RED ..1,404,024 |...105.080 ,333,878 1,269,392 ..1,304,951 (12,047) 05/20/2010. | 06/15/2018.
74529) AQ 8 |PUERTO RICO SALES TAX FING COR SAL......cccomuvvermrrerisrrnnrirsessnsressssssssssssssssssssesssssssssssses | @ueve [ oo | ceveervserens [ ererneBFE | viriiinnnnns,612,000 ... 5.119 ..20,000,000 ..1,023,800 | ........... (426,289) | ..ovvvvenee 121,089 07/13/2007. | 08/01/2056.
80586A AQ 4 |SCAGO PUB FACS CORP FOR GEORGE REV..........cooiiiiiiiiriineiiciiissiisssiississssssssssssssssssssssssns | ceveees 111795 ...1,000,000 | ....cocoucec 1,044,766 (9,991) 11/28/2011. | 12/01/2029.
88276P  DE 3 | TEXAS ST PUB FIN AUTH......coooiiiiiiiiieiiiniiieiisesiiessiessis st sssssss s | senions ...100.206 . ....1,000,000 997,580 71 11/12/2014. | 02/15/2036.
914692 X6 0 [UNIVERSITY NEW MEXICO - HOSP REF........ccccoiiiririinciisnniisnisseississnissssssssssssssssssssssssonsonns | coneeee | | aeveen] |l IFE [ iiii0.1,000,000 | ... 98.305 | .................983,050 | ... 1,000,000 | .............. 1,000,000 05/07/2015. | 06/20/2032.
917436 YR 2 |UTAH HSG CORP SINGLE FAMILY.......ccoooiiiiiiiiiiiiiiisissii s | oeees ...100.000 260,000 260,000 260,000 (622) 10/10/2007. | 01/01/2036.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation: XXX | e 14,895,786 | ............ 33,468,850 | ........... 14,437,685 | ........... (426,289) | ...oocevnee 171,391 0 XXX XXX
U.S. Special Revenue & Special A Obli and all N d Obli of Ag and Authorities of and Their U.S. Political - Resid | Mortgage-Backed Securities
3137AU XX 2 |FEDERAL HOME LN MTG COR REMIC........cvueiririrvimerireesisrisesssesisssssssssessssssssssssssssesssssssnsnes | coevene | oo | ceveneees 2 [ L 1,295,969 |...101.203 | .............. 1,281,915 | oo 1,266,677 | ..covonevene 1,290,556 (4,342) MON... | oo 3,167 [ i 38,000 |08/21/2014. | 05/15/2029.
3136A7 DJ 8 |FEDERAL NATL MTG ASSN REMIC TR.......coooiiiiiiiiiniiiniiisciissiissiiisssssssissssssssssssssssssessesssasones | seveies 1,151,293 | ..... 98.214 | .ccooeeace 1,135,165 | .........cc. 1,155,808 | .............. 1,151,048 243 MON... | ... ...34,674 | 07/12/2012. | 01/25/2042.
31397U EV 7 |FEDERAL NATL MTG ASSN REMIC TR ..3,247,500 |...103.446 3,103,380 3,000,000 3,137,386 (28,248) MON... ..120,000 | 09/16/2011. | 10/25/2038.
3137B7  R7 6 |FHLMC REMIC SERIES 4298.............ooooreireierecciieceecsie s sssssssssnnons | aeveeas 1,712,683 |..... 99.728 | ... 1,684,858 | ............. 1,689,453 | ............. 1,718,131 8,313 MON... | ... 05/02/2014. | 02/15/2054.
BM1BTAW  JW 6 [FHRA13B LV....oociiiicisceiessiss st ssisssssssssssssssssssssssssssssssssssssssssssssenssses | soveene | oo | connieeni2 | evvvsenens | ceriirennnnn 1,629,083 | .o 97.367 | oo 1,460,505 | .............. 1,500,000 | ... 1,524,486 (1,919) MON... | ... 02/26/2013. | 08/15/2042.
31403D  GP 8 |FNMAPASS-THRU PLHTABE0B...........ocveeereererernreierisesesesenssessssensssssssensssssssenssssssssssssssssnesssens | eeveee | ee | svineeiii | eeveirnees | ovveriinnnnnn 473,668 | ... 99.713 438,274 439,536 439,536 (3,786) MON... | ... 09/21/2009. | 02/01/2016.
31418A L5 5 |FNMAPASS-THRU PLEMAT24T .........oooiiiccetecsiecese s | aeveiae ..2,029,457 |..... 99.891 | oo 1,924,980 | .............. 1,927,081 2,010,632 (13,672) MON... | ... 11/14/2012. | 11/01/2042.
31397S KW 3 |FNMA REMIC TRUST 2011-30 .2,114,513 |...104.770 2,120,611 2,024,063 2,087,044 83 MON... . 01/20/2012. | 01/25/2039.
31395Q  CY 4 [ENSATT AT .. | e ..3,229,347 | ..... 99.433 3,061,776 3,079,235 3,213,025 (5,258) MON... 7,698 92,377 |01/18/2013. | 08/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMEIES........... v | sssiesnies 16,783,493 XXX | s 16,211,464 | ............ 16,081,853 | .......... 16,571,844 0 (48,586) 0 XXX | i 45,928 | ............551,851 XXX XXX
U.S. Special Revenue & Special A Obli and allN Obli of Ag and of and Their U.S. Political ions - Ct i Back it
31396P  GT 2 [FANNIE MAE - ACES.........oiiiiii s | conieas | | ......... 2 [ ........... 1 821,497 |..101.174 742,920 734,299 792,699 (5,750) | coovvvverienisiniiens v | 5.271 |..... 3.337 [MON... [ oo 3,225 | oo 40,534 | 02/08/2012. | 10/25/2032.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securitie: 821,497 XXX 742,920 734,299 792,699 0 (5,750) 0 0 XXX XXX XXX ....40,534 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 31,832,434 XXX |, 31,850,170 | ............ 50,285,002 | .......... 31,802,228 | .......... (426,289) | ............ 117,055 0 0] XxX XXX XXX ,120,502 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
008916 AK 4 [AGRIUM INC 3.15 010CT22.........ooroiiriiriiieiinessissessse s sssssssssnsss | oneees Al 1. 2FE | oo 1,003,870 |..... 95.665 | ...coooerennnn 956,650 | .............. 1,000,000 | .............. 1,002,746 ((CTAC) T URUURRORSROROOR [OOSR DO 3.150 ... 3103 [AO...c.. | coovereriis 7875 | 31,500 | 11/29/2012. | 10/01/2022.
00203Q  AB 3 |AP MOLLER MAERSK A/S.........coooiiiiriiiiiissiisssiissiis s | cosees Flo 1] 2FE | oo 998,260 |..... 97.023 | ..coovveriann 970,230 | ..cooveuuve. 1,000,000 998,449 148 [ oo [ | e 3.750 |..... 3771 [MS.co | o 10,313 | oo 37,500 |09/18/2014. | 09/22/2024.
067316 AC 3 [BACARDILTD RESTR......ciriuriiuriimriimssimnseiessissesssee s ssssse s ssses st ssssse s ssesessse s ssssssseenses. | oneees Fl. ....1,000,000 998,846 200 [ covverrerreiennrinens [ e [ v 4.500 |...... 4526 |JJ........ 01/18/2011.| 01/15/2021.
13645R  AS 3 | CANADIAN PACIFIC RR CO.....coiviiiiiiiiiniiissiisseississsisissssss s sssssssssssssaans | coneees ....1,000,000 992,083 623 | | s [ e 2.900 |...... 3.000 |FA...... 03/02/2015. | 02/01/2025.
25152R XA 6 | DEUTSCHE BK AG LONDON........cocmriiiiriiriiriniiesiisssisssisssiesiisssssssssessssssssesssssssissssssssssssssins. | seseies ....1,000,000 ..1,042,165 (4,165) | coovveereereirenirens | e [ e 3.700 |..... 3.126 |MN...... 01/14/2015. | 05/30/2024.
423012 AD 5 [HEINEKEN N V..o | oneees . ....1,500,000 ..1,419,282 9,682 | oo | e | 2.750 |...... 3.600 |AO...... 10/29/2013. | 04/01/2023.
53944V AH 2 |LLOYDS BANK PLC.......cocriuririieriiscriieriiscsiieniicsisessssesisssssssssssssssnesisnsssssssnsssnsssssssssssssssenssnnss | eeveees | F | ovseivenens e TFE | iiii00002..991,950 | ...100.328 | ..............1,003,280 | ....cccovveee 1,000,000 992,239 289 || e | e 3.500 |...... 3.598 |MN...... 07/31/2015. | 05/14/2025.
6325C0 CW 9 | NATIONAL AUSTRALIA BANK.......couurirmreimrimmresmerisessssesssssesesessssssssesesssssssssessssssssssesssssssssessssnsesenes | seveeee Fl. ...1,496,955 | ..............1,500,000 | ....ccoouee 1,501,798 (489) 2.250 |...... 2214 [ 06/25/2014. | 07/01/2019.
865622 AK 0 [SUMITOMO MITSUI BK CORP RESTR........ooviiiiiiiiiriiisiiineissiississssisssssssissssssssssssssssssnsens | oneees Fl. ...1,000,530 999,997 T8 [ oo [ e | e 3.100 |...... 3.108 |JJ........ 01/06/2011. | 01/14/2016.
878742 AR 6 [ TECKRESOURCES LTD......ccoviriiirciiriiiniiiesiissise sttt sssssssssssssssssas | oneees Al. ..840,000 | ..............1,000,000 | .................840,000 | ........... (164,918) (2,894) | oo | e [ e 3.850 |..... 3.536 |FA....... 08/24/2010. | 08/15/2017.
90261X EM 0 |UBS AG STAMFORD BRH MEDIUM..........cooiiriiriiinriisiiissiissiissaisssssssssssssssssssssssssssssssssasans | ceveies El. ,620,150 (8,875) | .eoovverieiriiieriiens | v [ e 5.875 |..... 5.195 |JD....... 12/01/2009. | 12/20/2017.
008117 AP 8 [AETNAINC......ooiiiiiiiieceieceiecessriie s | oneees | oo | cenenen] |0 2FE | 1100000000.1,006,200 | .....97.145 | .................971,450 | ..............1,000,000 | .............. ,005,610 (590) | cevvveecrvererevreniienies | cervireniiesiieniiens | e 2750 |...... 2.657 [MN...... 03/24/2015. | 11/15/2022.
03073E AL 9 |AMERISOURCEBERGEN CORP...........cccoviirmiiniiinniiniincinsssisssssssis s sssssssssnssses. | seveeee 994,786 (5772 1 SRR ISP PO 3400 |..... 3472 |MN...... 07/08/2014. | 05/15/2024.
03073E  AM 7 |AMERISOURCEBERGEN CORP...........cooouuiriiniiiriiiiissiiseissississssi s | ceveies . ....1,000,000 | ...ccoooucee 1,012,856 (1,054) | oo | e [ e 3.250 |...... 3.084 [MS...... 02/24/2015. | 03/01/2025.
032511 BJ 5 | ANADARKO PETROLEUM CORP........cocoovrvierirrrieriinssinessssssisessssssssesssssssssesssessssssesssssssssesssnssses | veeres | oo | venrinee] | e FE | riiiiii.999,400 | .....88.834 | oooovcienecen. 888,340 | ... 1,000,000 999,477 L5728 ISR ISUSRIROIN D 3450 |..... 3.457 |JJ........ 07/01/2014. | 07/15/2024.
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03524B  AE 6 | ANHEUSER BUSCH FE ..2,067,080 |...102.021 2,040,420 2,000,000 2,060,476 (5,518) 30,833 55,500 |03/19/2015. | 02/01/2024.
05523U  AK 6 |BAE SYSTEMS HOLDINGS INC.....orvverrmrrerrreeresmnnsesssessisssssssssssssessssssssssssssssssssssssssssssssnssssens | eoveens | oo | cvssvessenns [eereiFE | cvveerrnnnnnnn2,072,500 | .oo. 99.436 | ..ooovvens 1,988,720 2,000,000 2,068,211 (4,289) 05/08/2015. | 10/07/2024.
07330M  AA 5 |BRANCH BANKING & TRUST.....ocrvviummrriimmrreisssersessssssssssssessessssesssssssesssssssaessssssssssssssesssssssesssssnnens | coneees 101.524 999,253 4) 09/23/2014. | 10/30/2026.
12189L  AM 3 |BURLINGTON NORTHN SANTA FE......ooooriieriierioereieneioesessssssesssssssssesesssssssessssnssssesssssnssssensssns | sonven | oo | cvveiee] | o 2FE | ..............1,974,800 |..... 98.547 | ..............1,970,940 | ..............2,000,000 | ....ccooueueee 1,974,869 69 12/23/2015. | 03/15/2023.
141781 AY 0 [CARGILL INC ...t sssssessssssennes | cvveees . ...107.006 ..1,079,035 (13,495) 08/25/2014. | 05/14/2021.
172967 HT 1 |CITIGROUP INC ..1,023,020 |...101.795 ...1,017,950 ..1,020,785 (2,082) 12/04/2014. | 06/16/2024.
191216 AV 2 [COCA COLA CO....oooumveiirmeeiiiirseiai et ssssssssssssssssssssssnens | coveees ..2,100,900 |...104.585 2,091,700 2,000,000 2,100,531 (369) 12/23/2015. | 09/01/2021.
20826F AD 8 [CONOCOPHILLIPS CO.....corvrvermrrrirrmierisssesrissessssssssssssssssessssssssssessssssssssssssessssssssssssenessssnens | eevveee | oo | svevneeed [ evvres 1FE | oo 1,573,320 ... 91.452 ...1,371,780 ....1,500,000 ..1,567,061 (6,259) 01/30/2015. | 11/15/2024.
126650 BW 9 [CVS HEALTH CORP......evrvviemcrriiicrsissssssissesssssssessisssssssssessissssssssssssssssssssssssssssssssssessssnnsssnns | eeneenn | oo | svvnneend [ aennes 2FE ...105.784 ...1,322,300 1,250,000 ..1,353,001 (13,949) | cocvvvvevecrrirnenniins | cvveerernnsenrinenenns | e 125 [ 100002406 |[MNLcooes [ v 6,589 [ ..ovrrrenrns 45,437 | 10/23/2015. | 05/15/2021.
278865 AL 4 [ECOLAB INC.......coiveieerreeiumiereiasessesssssesssssesssssssssssssessssss s ssss s ssssssssssssssssssnsens | coneees ..106.777 2,135,540 2,000,000 2,165,170 (25,212) 87,000 | 12/22/2014.| 12/08/2021.
30231G  AF 9 |EXXON MOBIL CORP. 968,142 1,142 08/13/2015. | 03/06/2025.
313747 AS 6 [FEDERAL REALTY INVT TRuuoiooiirrismmreressssssssssessessssesssssssssssssssessssssssssssssessssssssssssssassssssssssssssnnns | soneees 991,321 1,169 07/16/2012. | 08/01/2022.
3733IN  AH 4 [GEORGIA-PACIFIC LLC......cvveermurreericrrissssssssessissesssssssessessssessssssesssssssssssssssssssssssessessssnessssssnes | coveees ..1,004,134 (388) 11/25/2014. | 03/01/2025.
46625H  JH 4 |JPMORGAN CHASE & CO.......coooiriiiiiriiiisiesieissssissssssssssssssisssssssssssssssssssssssssssssssssssssssssssssssans | oo ..1,502,826 (68) 10/22/2015. | 01/25/2023.
491674  BG 1 [KENTUCKY UTILS CO..oouvvveuurrrrisrieriieesissressissesesssessssssssssssesssssssssssssesssssssssssssssssssssessens | coneees ..111.882 ...1,678,230 ..1,485,085 290 07/31/2011. | 11/01/2040.
49326E  ED 1 |[KEYCORP ...109.295 ,092,950 ..1,107,984 (18,875) 08/12/2014. | 03/24/2021.
49337TW Al 9 |KEYSPAN CORP.......coiriiimriisiesesssessesssesssssssessss s sssssssssessssssssssssssssssssssssssssssssnns | coveees ...108.988 | ... ...1,089,880 | .. cevveeinennn 1,059,556 (1,746) 10/22/2010. | 04/01/2035.
494550  BM 7 [KINDER MORGAN EN......ommirrrirmrriiienrisssnsnisnessisnsssssssesssssssessssssesssssnsesssssssssssssessssssonsssssss | ooneene oo | cervvrnsd [ o0 2FE | i 1,008,790 | s 83.046 | ..ooovevrrrennne 830,460 | ...occceverrn. 1,000,000 | ..ooooreeens 1,006,471 (824) 02/06/2013. | 02/15/2023.
502413  BA 4 [L-3 COMMUNICATIONS CORP........ccmirirmrrimmreimeisneresaenissessssessssssesssesssssssssessssesssessssssssesssssssssness | coneees ...103.044 800,652 777,000 822,050 (8,303) 02/28/2014. | 02/15/2021.
50540R AN 2 [LABORATORY CORP AMER HLDGS.........occmmrreermmrresmmmeresssessessssessssssessesssssssssssesssssssesssssssessessens | coveees ...101.008 ,010,080 ....1,000,000 | ..ocvvrvvenn. 1,016,425 (155) 12/01/2015. | 11/01/2023.
55279H AK 6 [MANUFACTURER AND TRADERS........coooimierriimmnerrirensesssessissssssessssessessssessssssesssssssessesssesssssonsens | aoveene | oo | vevvenennd e TFE | i 957,350 | .oe. 96.860 ..968,600 1,000,000 958,910 1,560 08/04/2015. | 02/06/2025.
57636Q AB 0 [MASTERCARD INC........coviiiiriiiciieseiseiisseissssssssss s | cosiee 102.194 | ... ,532,910 | .. ....1,500,000 | .............. 1,500,878 (1,048) 10/21/2014. | 04/01/2024.
59156R  BM 9 [METLIFE INC.....ovooerreiiecrriisesseissessesssesssisssessssssessssssnsssssssessssssessssssnessssssssssssssnsesssssnsssssonnens | aoveene | oo | cvnseensenns [eend TFE | ivvrervinnnnnn 981,160 | e 96.087 | .oooovrecrriennne 960,870 | ..o 1,000,000 981,473 313 10/26/2015. | 03/01/2025.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FUNDING.........cocovvrerrmrrerrnmeresinnmnsesssssssesssssssssssssssesssssssssssssssssnnes | vonseee | oo | wvvsssnenses | eoeeeIFE | riiiiinninrnn.500,950 | ... 99.495 497,475 500,000 500,930 (20) 11/02/2015. | 01/10/2023.
594918  BJ 2 [MICROSOFT CORP.....crvieeumreiirmerseessssesesssesssssssssssssses s ssssss s sssssse s sssssesssssssssssesns | coneees ..100.531 | oo 1,507,965 | ....oovvrrres 1,500,000 | ..o 1,515,530 (235) 10/30/2015. | 11/03/2025.
61761 VL 0 [MORGAN STANLEY ....coouiiiumriieieiiesiisesisesiisessse s ssse s sssse st ssssssesssssnins. | sovees ...100.481 ...1,507,215 1,500,000 (6,498) 02/03/2015. | 10/23/2024.
63946B  AH 3 [NBCUNIVERSAL MEDIA LLC........ovmivvrierrnrinneirissensessnsessesssessessssesssssssssssssnsessssssssssssnsesssssssssssns | evveeee | oo | cvnsvensenns [ oo TFE | v 1,497,285 | ... 99.295 ...1,489,425 ....1,500,000 | ..............1,497,992 254 02/21/2013. | 01/15/2023.
674599 CE 3 |OCCIDENTAL PETE CORP DEL......coevveerunrrrrirsnnresnsensisnsssssssssssissssssssssesssssssssssssessesosssssssnsenes | coneene oo | senvernes oo IFE | i 1,461,195 | 94.114 1,411,710 +...1,500,000 | .oorrrrvenne 1,470,466 3,666 . 05/29/2013. | 02/15/2023.
68389X AP 0 [ORACLE CORP 2.5 150CT22.......cccmmmreeeerrinriirnnesessnenssssssessssnsssesssssssssnssssssssessssssssssssonsesssssonnnes | evveeee | oo | cvesvenses [ oo TFE | 986,180 | ..o 97.657 | .... 976,570 | .. ....1,000,000 987,288 1,108 5,278 05/05/2015. | 10/15/2022.
713448 CX 4 [PEPSICO INC.....oocouirvieieiisieeiisses s eses sttt sssessesness | ceeeres 102.641 | covvvvreens 1,436,974 | ..o 1,400,000 | ..oovrerneeee 1,442,200 (136) 19,771 12/23/2015. | 07/17/2022.
B9349L  AG 3 [PNC BK NA.......oiiririicriereineniieseiesisesssiesisessssesssessssesssesssssesssessssesssnesssssesssssssssssssessssessnnsnss. | conenee |0 | sevene] | eoeed TFE [ iiiiii0000...966,970 | ... 97.264 ..972,640 1,000,000 968,637 1,667 08/04/2015. | 11/01/2022.
771196 BE 1 [ROCHE HOLDING INC.....oovvveummrreeimmrreiessensecssnesessssaesesssssessssssesssssssessssssesssssssessssssesssssssssssssssansess | coneees ...102.347 ,535,205 +...1,500,000 | .oevvrevenn. 1,561,944 (1,125) 10/28/2015. | 09/30/2024.
78573A  AA 8 | SABMILLER HOLDINGS INC.......ovvoomierriereiisesisseissessssssisssssssssssesssssssssessssssssssssssssssssesssssssssenssses. | anvennn ...102.848 ....1,000,000 ..1,038,506 (5,725) 05/29/2013. | 01/15/2022.
828807 CR 6 [SIMON PROPERTY GROUP LP........cossiveieirriiiinreriiinsissnesssssssssssssessssssssssssssesssssssesssssssssssssns | coneees ...103.955 | ... . ....1,000,000 ..1,050,107 (4,393) 03/19/2015. | 02/01/2024.
857477 AL 7 |STATE STREET CORP......coosirrrererriirseerrisiessessiessesssesssssssessesseeessssssesssssensessssssesssssesesssssnsssssss | coneene | oo | sveveseenees | veee IFE | 980,590 | s 98.820 | .vvoovverrvennne 988,200 | ... 1,000,000 983,679 1,921 05/16/2014. | 05/15/2023.
867914  BD 4 [SUNTRUST BKS INC.....ooouirvemirerriimeriresissisesssessssssssssss s st sssssssssssssssssssssssssssssssssnssssns. | oneees ...100.514 | cooovinne 1,005,140 | .ocovvvuve. 1,000,000 999,976 82 03/21/2011. | 04/15/2016.
907818 DG 0 [UNION PAC CORP.......coooumrriummmrmeesmmessiassessesssseesssssesssssssssssssse st ssss s sssss s ssesssnsnns | coeeees ...106.866 534,330 500,000 536,299 (6,622) 08/06/2014. | 02/01/2021.
911312 AM 8 [UNITED PARCEL SERVICE INC........cvtiviiiiiriieiieniise s sissesssssessesissssssesssssssssessssessssessssnses | coneees ...103.962 1,000,000 .1,032,527 (2,483) 08/03/2015. | 01/15/2021.
91324P  CP 5 |UNITEDHEALTH GROUP INC......oourveeummrreiimmrreisssereessssessessssessssssssssssssessssssssssssssesssssssesssssssesssssens | coveees ...103.088 | ... ....1,000,000 | ..............1,034,259 (771) 09/30/2015. | 07/15/2025.
931422 AH 2 [WALGREEN CO.....ccrvivumrriiiereiiiessissessesssessssssesssssssesssssssssssssessssssssssssssesssssonssssssnsssssssonssssens | voneene | oo | sveveseenees | eeeenni2FE | 1,985,230 [ s 96.843 | ...ocovcreeen. 1,936,860 | ....ooovuc 2,000,000 | ..ooovvvneee 1,987,405 1,647 18,256 | oovvvvvrnnnc 62,000 | 06/24/2014.| 09/15/2022.
94106L AW 9 [WASTE MGMT INC DEL.......vvvvruuiieirimniisssssesssessesssssssssessesssssssssssessssssssssssssessssssssssssssessssssnns | coneees ...108.389 ...1,354,863 754 | oo [ [ 04750 |10 4827 [IDuciies | o 165 | e 59,375 | 06/03/2010. | 06/30/2020.
94974B  GP 9 [WELLS FARGO & COMPANY........vvvuuuriimmmmrressssessessssssessssessssssesssssssesssssssssssssssssssssesssssssessssssnsens | coveees ...100.900 ...1,009,000 (217) 9,171 10/06/2015. | 09/29/2025.
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erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 69,910,704 XXX 68,883,939 ..68,677,000 ....69,559,466 (164,918) | .. (122,110) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - ial Mortgage-Backed Securities
12667F VD 4 | CWALT INC 2004-J10..........ccummiiimciiiiiiieriississsisssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssnnnss | sovies | oo | cvennini | eevees 1FM ...101.801 259,469 254,879 245,355 {072 1 ORI PO PO 5.000 |...... 5.489 [MON... | ... 12/14/2007. | 10/25/2019.
590218 AF 0 [MLMTG INV TR 2008-F ... sisssssssssnsssnsssenssssssssnisnss | oneeie | oo | seniinenl | eonees 4FM ...62,425 |..... 92.731 58,105 62,659 58,105 (957) <30 SOOI DO PO 6.000 |...... 6.150 |[MON... | ... 09/13/2007. | 04/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 313,481 XXX 317,574 317,538 303,460 (957) (6,689) 0 0 XXX XXX XXX XXX XXX
Industrial & Mi (Unaffiliated) - Commercial Mortgage-Backed Securities
30291G AN 9 |FREMF MORTGAGE TRUST 2013-K27 | ....... | . | ......... 2 l ...... 1FM 508,906 99.359 496,795 500,000 508,087 [CIES) ] N [TORORRRRRN B 3.496 3.238 |MON... 1,457 13,361 | 03/10/2015. | 01/25/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 508,906 XXX 496,795 500,000 508,087 0 (819) 0 0 XXX XXX XXX ....13,361 XXX XXX
3899999. Total - Industrial & Miscellaneous (UnaffiliBted).......... ... it | snieesnees 70,733,091 XXX | s 69,698,308 | ............ 69,494,538 | ........... 70,371,013 | ........... (165,875) ] ........... (129,618) 0 0] XxX XXX XXX ,771,463 XXX XXX
Totals
7799999. Total - Issuer Obligation: ..105,612,851 XXX 106,129,745 127,420,850 ..105,852,328 (591,207) 86,029 0 0] XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed Securities ....17,760,252 XXX .. 17,235,222 .17,051,875 | ............17,535,205 (957) (56,413) 0 0] XxX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 1,330,403 XXX s 1,239,715 | oo 1,234,299 | oo 1,300,786 0 (6,569) 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. 3,886,810 XXX 3,816,957 3,521,958 3,857,263 0 (6,016) 0 0] XXX XXX XXX | oo 77131 | ........... 169,574 XXX XXX
8399999, Grand TOtal - BONGS.........oueeiieiiieeii s | ensiiies 128,590,316 XXX ...128,421,639 | ......... 149,228,982 | ......... 128,545,582 | ........... (592,164) 17,031 0 0] XxX XXX XXX ] e 1,123,440 | ....... 3,723,788 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value " Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary B/A.C.V. Total Foreign Exchange |  Desig- Date
CusIP ification D Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion i R i (15+16-17) Change in B/A.C.V. nation Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
381427 AA 1 |GOLDMAN SACHS CAP II .10,000.000 | ............100.00 | ....... 70.500 |....cccoeeoeeo..... 705,000 | ....... 70.500 705,000 775,000 3,333 40,556 (32,157) 2,157 (30,000) .RP3LFE | 05/22/2008.
40429C 60 7 |HSBC FIN CORP . . .30,000.000 .25.00 | ....... 25.670 | ......occ...... 770,100 | ....... 25.670 770,100 712,500 47,700 9,900 9,900 ...P2LFE | 06/21/2011.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 1,475,100 XXX v 1,475,100 | ....co.e.... 1,487,500 3,333 88,256 0 (22,257) 2,157 0 (20,100) 0] XXX XXX
8999999. Total - Preferred Stock 1,475,100 XXX v 1,475,100 | .c.............. 1,487,500 3,333 88,256 0 (22,257) 2,157 0 (20,100) 0] XXX XXX
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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
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Changein | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B/AC.V. (a) Acquired
9899999. Total Common and Preferred Stock. 1,475,100 XXX 1,475,100 1,487,500 3,333 88,256 0 (22,257) 0 (20,100) 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........0, the total $ value (included in Column 8) of all such issues $..........0.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
912828  VJ 6 |U.S TREASURY NOTE......oriiiiuriieersinrienersssisessssssssssssssssssssssesssssssessnssssases | 07/22/2015........ RW PRESSPRICH & CO.....uiiiviiiiieiiisessissi s snssssnssnes 792,666 ..785,000 920
0599999. Total - Bonds - U.S. Government.......... 792,666 ..785,000 920
Bonds - U.S. States, Territories and P:
605581  FD 4 |MISSISSIPPI ST. 02/04/2015. RBC CAPITAL MARKETS 2,000,000 ...2,000,000
68608K 5L 8 |OREGON ST.. 08/06/2015.. DEUTSCHE BANK ..ottt 1,138,700 ,000,000
93974C  PJ 3 |WASHINGTON ST. 08/03/2015........ BAIRD, ROBERT W. & CO 1,135,500 . ...1,000,000
1799999. Total - Bonds - U.S. States, TErTOrES & POSSESSIONS. .. ... v iruriieseisstisarsiersersses e eissse s ses e see s ess et eass | ftesens s esesseE e s e 4,274,200 | oo 4,000,000
Bonds - U.S. Political Subdivisions of States
190335 DL 0 |COAST CMNTY CLGDIST........ 03/25/2015........ PIERPONT SECURITIES..... 1,887,325 | oo 5,500,000
23223P  CV 7 |CUYAHOGA CNTY OHIO-BUILD AMERICA 03/24/2015........ RAYMOND JAMES... 1,498,635 ..1,275,000 |. 22,152
751120 AJ 5 |RALEIGHN C LTD OBLIG 09/24/2015........ RAYMOND JAMES... 1,090,400 . ..1,000,000 | i 18,264
2499999. Total - Bonds - U.S. POlitiCal SUDAIVISIONS Of SEAEES. ... vuuiusiieierssissieieie sttt see e ehs e E Rt 4,476,360 | oo 7,775,000 | oo 40,416
Bonds - U.S. Special Revenue and Special A
199098 CC 6 | COLUMBUS-FRANKLIN CNTY ....covvviiniiereineiereiisrienienenes 02/27/2015........ BAIRD, ROBERT W. & CO 977,990 | oo 1,000,000 | ..o 1,333
575175  HF 4 |MASON CNTY WASH PUB UTIL DIST.......coiiiriiierineirernrisciesinsicesssiesiesissens 06/02/2015........ BAIRD, ROBERT W. & CO 1,146,020 | ..o 1,000,000 705
914692 X6 0 |UNIVERSITY NEW MEXICO - HOSP REF........cccconiiimiinnriririnnnnns 05/07/2015........ RBC CAPITAL MARKETS 1,000,000
3199999. Total - Bonds - U.S. Special REVENUE A SPECIAI ASSESSMENES. ... . ruiuueeitarierseretsersseseesseaseerseessesasassesass | eesesessesseeassseseeseesesesseesesaesseseeseeseeseseeseesesseseessesessesassessessessesassessesansessesssssnsassessnsanes 3,124,010 2,038
Bonds - Industrial and Miscell:
13645R  AS 3 | CANADIAN PACIFIC RR CO A 03/02/2015........ WELLS FARGO SECURITIES, LLC 991,460 2,658
25152R XA 6 | DEUTSCHE BK AG LONDON .|F 01/14/2015........ DEUTSCHE BANK ..ottt 1,046,330 5,139
53944V AH 2 [LLOYDS BANKPLC.......coosiviriiiieriiirienisineiisssiessesiesessssssssens F 07/31/2015........ DEUTSCHE BANK......ouviuiiiiirrirteseisiie ettt 991,950 7,875
008117 AP 8 | AETINAINC ...ttt nins | cesenierienins 03/24/2015........ DEUTSCHE BANK ...ttt 1,006,200 10,083
03073E  AM 7 | AMERISOURCEBERGEN CORP..........cccecmiiriirmririniisiernsiesesissesensnianes 02/24/2015........ CREDIT SUISSE...... 1,013,910 632
03524B  AE 6 [ ANHEUSER BUSCH.........coiiiiiiiieisiieiseiee e sesessssssssensenessseninens. | soessseressnes 03/19/2015........ PIERPONT SECURITIES..... 1,044,250 | ..o 1,000,000 5,447
05523U  AK 6 | BAE SYSTEMS HOLDINGS INC 05/08/2015........ BAIRD, ROBERT W. & CO 2,072,500
12189L  AM 3 |BURLINGTON NORTHN SANTA FE 12/23/2015........ PIERPONT SECURITIES..... 1,974,800 .
191216 AV 2 | COCA COLA CO....ouirriiiriieiiniiesinsieissieie st 12/23/2015........ RBC CAPITAL MARKETS 2,100,900 | ..o 2,000,000 | cooucerreirrereriereeeerieenas 21,817
20826F AD 8 | CONOCOPHILLIPS CO. 01/30/2015........ RAYMOND JAMES........ccoviminiiirnisisieissssseessnines 1,573,320 ....11,446
126650 BW 9 |CVS HEALTH CORP . 10/23/2015........ VARIOUS ...ttt 1,366,951 ....14,938
30231G  AF 9 |EXXON MOBIL CORP........ccovuvvririirerirrinns 08/13/2015. PIERPONT SECURITIES..... 967,000 12,191
30291G AN 9 | FREMF MORTGAGE TRUST 2013-K27. 03/10/2015.. BAIRD, ROBERT W. & CO 508,906 583
46625H JH 4 |JPMORGAN CHASE & CO.......... 10/22/2015 PIERPONT SECURITIES..... 1,502,895 12,267
50540R AN 2 |LABORATORY CORP AMER HLDGS.........ccccmirvrmireinrineiiernnines 12/01/2015 PIERPONT SECURITIES..... 1,016,580 .
55279H  AK 6 | MANUFACTURER AND TRADERS 08/04/2015.. GOLDMAN SACHS... . 957,350 ,000,000
59156R  BM 9 [METLIFE INC.....cccoovvvrrviirrrercrirniinns 10/26/2015 WELLS FARGO SECURITIES, LLC 981,160 ...1,000,000 E
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FUNDING.........coccosimiirirmirierirerrirsnirnes 11/02/2015 WELLS FARGO SECURITIES, LLC 500,950 500,000 [ oo 4,792
594918  BJ 2 |MICROSOFT CORP... 10/30/2015.. RBC CAPITAL MARKETS 1,515,765 ,500,000 130
617610 VL 0 |MORGAN STANLEY .......coiiiriiiriiieineinieissiesssssissnssssssssenes 02/03/2015........ WELLS FARGO SECURITIES, LLC 1,579,575
68389X AP 0 | ORACLE CORP 2.5150CT22 05/05/2015........ PIERPONT SECURITIES..... 986,180
713448  CX 4 |PEPSICOINC.......ccovvvvirvrrirs 12/23/2015........ RBC CAPITAL MARKETS 1,442,336 .
B9349L  AG 3 |PNC BKNA......ooiiiiet e 08/04/2015........ GOLDMAN SACHS................. 966,970 | oo 1,000,000 | ..o 7,200
771196  BE 1 |ROCHE HOLDING INC 10/28/2015........ RAYMOND JAMES.........ccooiviiiiiniieissireiesiseienisiees 1,563,069
828807 CR 6 |SIMON PROPERTY GROUP LP... 03/19/2015........ PIERPONT SECURITIES..... 1,054,500 .
911312 AM 8 |UNITED PARCEL SERVICE INC.........cocovvriririrmrnrirerninriersereinneenes 08/03/2015........ BAIRD, ROBERT W. & CO 1,035,010 | oo 1,000,000 | ..o 1,823
91324P  CP 5 |UNITEDHEALTH GROUP INC.. 09/30/2015........ Merrill Bos............... 1,035,030 .7,500
94974B  GP 9 |WELLS FARGO & COMPANY... 10/06/2015........ DEUTSCHE BANK ...ttt snees 1,010,900 .1,085
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SCHEDULE D - PART 3

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

CUSIP Identification

Description

Foreign

4

Date Acquired

5

Name of Vendor

Number of Shares of Stock

Actual Cost

Par Value

Paid for Accrued Interest and Dividends

3899999. Total - BONAS - INAUSEIIAl ANA MISCEIBNEOUS..............c..oiveviecteieieictetetceetet ettt ete ettt et sae et estetesess etsetetesassssessssssetesasseeesessesetesssesesaesesesesssaesessesesesessssesessesesesessesesesseseee st sesesasses et et ssesetsseees et ssetesssssesessesetebanscsesessseetesanassananntets  avaes 33,806,747 .208,402
8399997, TOAl - BONGS = PAM 3......ieoeieiiisieisiie sttt etttk 8 88k ek ek E8se0s | o248eeEE o0 e eeEseeeE oL S LS o0 8 4EE 1oL L8 L8 08 E 14014 E 08 eE 84084 E Lo L L8018 E LA E bbbttt enes 46,473,983

8399998. Total - Bonds = SUMMANY M fTOM PAIE 5.ttt sttt st ee et et seseeseeseeanee | eeseteeseeseeeeseseeseeseeeeEeeseeeEseEeeseEeEeeEeEE£EALEseEoe8 421 LE e R 4L 8 £ e A LA eEHe8 401 £ e e e AEE £ 08 £E1EE4eE 428 e L1 e EaeE o e Ao EReE 2 A 428 eE 12 E e eeE e e s et eeEensee e seteeses et st entensenne et 10,577,500

8399999, TOAl - BONAS............oooveveereeieeeeeveeeeeseeeeeeseeseeeeeseeseeeeeessees e eseesaeseesesesssesseesesesssenesesseesesssesssesesssesasesssssesesessse  aesesseesosssesssesesssesesessessessses s seseseessesaee s esessessesesee s eseee e e esser e eeses e s ee e et et e enaen e ee et e e ee et entaen et et en e ee et nneenaeseeneneenese | eres 57,051,483

9999999. Total - Bonds, Preferred and Common Stocks XXX

57,051,483
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SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
362258 GW 2 [GNMA POOL #0781113 .| 12/15/2015.| PAYDOWN OF PRINCIPAL v 16,348 | 16,348 | .ccovevce 16,946 16,793 (9) (9) 16,784 | ..o [ (436) | .ooovened (436) | ...vvvvn 611 | 11/15/2029.
38374V ZG 7 |GNR2009-54 JZ .| 10/08/2015. | BAIRD, ROBERT W. & CO v 1,683,497 | 1,409,119 | .......1,481,871 | ..........1,5610,732 38,023 38,023 1,648,755 | e | s 34,742 | ......... 34,742 | ......... 2,799 |07/20/2039.
38377T WT 4 |GOVERNMENT NATL MTG ASSN......ccoviiiiiniiiiiniiecisiiecieins .| 11117/2015. | BAIRD, ROBERT W. & CO c0ee3,217,500 | .......3,000,000 3,259,570 3,215,594 | ..o | i (50,912) (50,912) .3,164,682 52,818 52,818 | .....130,125 | 09/20/2040.
83162C TA 1 [SMALL BUS ADMIN GTD DEV PTC.. .1 07/01/2015. | PRINCIPAL RECEIPT.........ccoovirriiirinneieniisneiinnis | oo | oo 608,940 | .......... 608,940 | .......... 672,022 667,954 (59,014) (59,014) 608,940 0. 13,837 | 01/01/2030.
911759 EA 2 |U SDEPT HSG & URBAN DEV GOVT.. . | 08/03/2015. | CALLED @ 100.0000000 230,000 230,000 238,671 230,000 0 230,000 0 ..18,073 | 08/01/2016.
912828 EE 6 |U.S. TREASURY NOTE -1 08/17/2015. [MATURITY ....ccovieiieiiiinniiinsississsiessesssesssesssesssesees | cosensensssnssnsnnnsnes | convenneons 805,000 | ........... 805,000 | ........... 794,589 804,178 822 822 805,000 0] 34,213 | 08/15/2015.
0599999. Total - Bonds - U.S. Government ...6,461,285 | ........ 6,069,407 ....6,463,669 ...6,445251 | ..o 0 [ e (71,090) | oo [ (71,090) | ..o [ 6,374,161 | ..o 0... 87,124 | ........ 87,124 | .....199,658 XXX
Bonds - U.S. States, Territories and F ions.
373384 RX 6 |GEORGIAST GO .| 11/16/2015. | RAYMOND JAMES, +..2,130,000 | ........ 2,000,000 ..2,000,000 2,000,000 0 .2,000,000 ..130,000 | ....... 90,222 | 10/01/2025.
93974C PJ 3 |WASHINGTON ST . | 08/03/2015. | BAIRD, ROBERT W. & CO ....1,134,730 | ........1,000,000 ..1,057,950 1,041,645 (2,419) (2,419) .1,039,226 .95,504 ..47,511 | 08/01/2023.
1799999. Total - Bonds - U.S. States, Territories & Possession: 3,264,730 | ........ 3,000,000 3,057,950 3,041,645 0 (2,419) 0 (2,419) 0 .3,039,226 0 225,504 225,504 | ....137,733 XXX
Bonds - U.S. Political Subdivisions of States
546585 EB 2 [LOUISVILLE & JEFFERSON CNTY KY G O....ccocoovvvvvrriirriins .| 08/19/2015. | RAYMOND JAMES, 2,325,960 | ........ 2,000,000 ....1,987,750 ... 1,990,651 413 A3 | | s 1,991,064 | ..o | o 334,8% |........ 334,8% | ....... 79,825 | 11/15/2025.
64966K KF 9 |[NEWYORKNY. .| 03/02/2015. | CALLED @ 100.0000000 ....1,370,000 1,370,000 ,379,102 ....1,370,766 (766) (U)o 1,370,000 0. 34,250 | 03/01/2030.
64966K KP 7 |NEWYORKNY. .| 04/30/2015. | CALLED @ 100.0000000. . .630,000 .630,000 .634,186 630,352 (352) (352) 630,000 0 ..20,912 | 03/01/2030.
751120 AJ 5 |RALEIGHNCLTD OBLIG . | 09/24/2015. | RAYMOND JAMES ........1,090,000 1,000,000 | .. ,057,000 21,040,515 | [ (4,882) (4,882) | ..o | o 1,085,633 |..coovvconreans | e 54,367 | ......... 54,367 | ....... 46,124 | 06/01/2035.
2499999. Total - Bonds - U.S. Political Subdivisions of States ....5415,960 | ........ 5,000,000 ....5,058,038 ....5,032,284 | ......cco..eend 0] (5,587) 0 (5,587) 0] s 5,026,697 |......ce.c...d 0. 389,263 |........ 389,263 181,111 XXX
Bonds - U.S. Special Revenue and Special A
23410B AB 7 |DAKOTA CNTY MINN CMNTY DEV AGY......coccoovvumriirnriireriienns .| 12/02/2015. | CALLED @ 100.0000000 66,762 67,764 (171) (171) 67,593 (831) (831) 2,566 | 12/01/2038.
31396P GT 2 [FANNIE MAE - ACES .| 12/28/2015. | PRINCIPAL RECEIPT. 51,199 55,671 (4,473) 51,199 0 10/25/2032.
313383 ML 2 |FED HOME LN BANK .| 08/05/2015. | CALLED @ 100.0000000 2,000,000 2,000,000 (V0 OO ISR 2,000,000 0. 26,767 | 06/26/2020.
3137AU XX 2 |FEDERAL HOME LN MTG COR REMIC... ..| 12/15/2015. | PRINCIPAL RECEIPT. ...76,086 ...76,086 TTT81 [ [ v (1,695) (1,695) 76,086 0 | 1,242 | 05/15/2029.
3136A7 DJ 8 |FEDERAL NATL MTG ASSN REMIC TR... .. | 12/29/2015. | PRINCIPAL RECEIPT. 178,965 178,965 178,191 775 775 178,965 0 2,655 |01/25/2042.
3137B7 R7 6 |FHLMC REMIC SERIES 4298 .| 12/15/2015. | PRINCIPAL RECEIPT. 906,784 906,784 N7, 714 | s | e (10,930) | ..o [ e (10,930) 906,784 0. 16,957 | 02/15/2054.
3137BD 3T 1 |FHLMC REMIC SERIES 4379 .. | 10/21/2015. | VARIOUS. 2,054,308 | ........1,959,229 2,057,831 (33,679) (33,679) .2,024,152 30,156 | ....... 60,295 | 08/15/2027.
3137AM CQ 8 |FHR 3997 PB .. | 08/24/2015. | BAIRD, ROBERT W. & CO 3,285,000 | ........ 3,000,000 3,272,534 | ..o | v (14,389) | ..o [ e (14,389) | ..o .3,258,145 .26,855 | ....... 88,667 | 02/15/2042.
31403D GP 8 |FNMAPASS-THRU PL#745506 .| 12/28/2015. | PRINCIPAL RECEIPT. wr 1,609,047 | ... 1,609,047 . 1,622,905 [ ...ooovvcricrinns | v (13,858) | ..ovvvurvverines [ e (13,858) | ...cvevuriveninne 11,609,047 0. 73,591 | 02/01/2016.
3138EK VT 9 |FNMAPASS-THRU PL#AL3325. .. | 08/25/2015. | VARIOUS. 4,549,391 | 4,315,929 | .. ,603,545 4,577,385 (30,315) (30,315) 4,547,070 2,321 2,321 | .....107,539 | 03/01/2033.
3138W7 HB 3 |FNMAPASS-THRU PL#AR9225 .. | 02/25/2015. | VARIOUS. ...1924598 | ... 1,870,386 ...1,911,447 ....1,908,751 (559) (559) | cevverveereeriens | v 1,908,192 | ..oocovvvecricans [ e 16,406 | ......... 16,406 | ......... 9,468 | 03/01/2043.
31418A L5 5 |FNMA PASS-THRU PL#MA1247 .. | 12/28/2015. | PRINCIPAL RECEIPT. 274,705 274,705 289,299 288,564 (13,859) [ e [ (13,859) 274,705 0 5,218 | 11/01/2042.
3136AA  JH 9 |FNR2012- 135CA .. | 10/26/2015. | VARIOUS. ...2,491,803 | ........ 2,501,409 ...2,497,110 2,497,429 1158 [ e | e 2,498,587 | ....oovvevericns [ o (6,784) | ......... (6,784) | ....... 42,687 | 11/25/2039.
31395Q CY 4 |FNS411A3 .| 12/28/2015. | PRINCIPAL RECEIPT. 389,791 389,791 .408,793 407,392 | oo | e (17,802) | o | e (17,602) 389,791 0 6,533 | 08/25/2042.
373539 QP 3 |GEORGIASTHSG & FINAUTHREV........ccoovvirviericrcieris .| 08/25/2015. | PIERPONT SECURITIES 2,020,000 | ........ 2,000,000 ,012,000 2,005,332 (QIVEK) ) ORI I 2,003,579 | ..oooovveieins | e 16,421 | ... 16,421 | ....... 71,672 | 12/01/2037.
61212R D9 4 [MONTANA ST BRD HSG SNG...ooirirecins .| 12/01/2015. | CALLED @ 100.0000000. 25,000 0 25,000 (1 I 1,148 | 06/01/2038.
658207 FD 2 |NORTH CAROLINA HSG FIN AGY HOM REV. .. | 10/01/2015. | CALLED @ 100.0000000 71,263 126 126 71,389 3,611 3,611 3,647 | 07/01/2033.
736746 TR 9 |PORTLAND ORE URBAN RENEWAL & R RED.... .| .- | 06/15/2015. | Sink PMT @ 100.0000000 . 389,780 | ..ocvveriiicris | e (14,089) | ..o [ e (14,089) 375,691 0 06/15/2018.
76221R DJ 9 |RHODE ISLAND HSG & MTG FIN......cccoovivciicricriciicriciieiienins .| 06/29/2015. | CALLED @ 100.0000000 2,000,000 | ........2,000,000 ....1,984,490 62 62 11,984,552 15,448 | ... 72,489 | 10/01/2049.
762212 6Q 6 |RIHSG HMOWNRSHIP 558 RI . | 08/25/2015. | DEUTSCHE BANK 00er2,010,000 | ... 2,000,000 2,000,000 0 .2,000,000 210,000 | ....... 86,028 | 10/01/2037.
917436 YR 2 |UTAH HSG CORP SINGLE FAMILY.......ccooooiriiniiiiiiiiisniissninanins | 07/01/2015. | CALLED @ 100.0000000.........cccmummmmemnriinsmissniinenes | osriissnisnssiisseniines | covescniens 840,000 | ........... 840,000 853,868 842,008 (992) (992) 841,017 [ | e (1,017) | v (1,017)] ....... 44,940 | 01/01/2036.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............ccvc.iiriiriiiiiiins ot | cosean 27,204,130 |....... 26,515,983 |....... 27,498,633 | ....... 27,247,785 | ......cceev..d 0. (156,243) | .ooovvvvnneend 0 [ (156,243) | ......co00cenc [ 27,091,544 |...ccooon. 0f... 112,586 |....... 112,586 | .....725,996 XXX
Bonds - Industrial and Mi:
902118 BP 2 |TYCO INTL FINANCE |F ‘ 07/06/2015. |WELLS FARGO SECURITIES, LLC e 1,030,000 | ........1,000,000 | ........1,004,820 | ...........1,002,344 | (778)‘ (?78)‘ ........... 1,001,965 |...ccovvvrrinnne | ....... 28,035 | ......... 28,035 | ....... 36,875 | 01/15/2018.
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00206R CE 0 [AT&TINC .. | 05/04/2015. | RBC CAPITAL MARKETS 002,072,760 | .......2,000,000 2,067,260 2,063,561 (2,085) (2,085) .2,061,476 11,284 11,284 ..51,133 | 03/11/2024.
084423 AQ 5 |BERKLEY WR CORP. .. | 09/14/2015. | Merrill Bos 1,181,250 | 1,000,000 e 1,059,381 | | e (7,885) (7,885) . 1,051,496 .. 129,754 |......129,754 | ....... 74,160 | 09/15/2019.
178566 AC 9 |CITY NATL CORP .. | 02/27/2015.| GOLDMAN SACHS 1149240 | 1,000,000 ...1,026,074 (626) ((C7Z5) | O 1,025,448 |....ccoooovvveeenn | 123792 ... 123,792 | ... 24,646 | 09/15/2020.
202795 HV 5 |COMMONWEALTH EDISON CO. .. | 03/12/2015. | PIERPONT SECURITIES .......1,082,000 | ........1,000,000 .992,330 995,025 157 995,182 | ....ccvcvviccr | ......86,818 | .........86,818 | ....... 25,111 | 08/01/2020.
126408 HB 2 |CSXCORP .| 05/15/2015. | PIERPONT SECURITIES ....2,039,200 | ........ 2,000,000 2,029,180 2,028,576 (983) [ covvovnreiens | e 2,027,593 |...ccovvivnrns | 011,607 | 11,607 | 56,478 | 08/01/2024.
12667F VD 4 |CWALT INC 2004-J10. .| 12/28/2015. | PRINCIPAL RECEIPT. . 101,656 | .. .101,656 .100,131 100,530 1,125 101,656 4,453 | 10/25/2019.
29364L AT 9 |ENTERGY GULF STS INC. .. | 09/14/2015. | PIERPONT SECURITIES ........1,000,000 | ........ 1,000,000 ....1,000,000 (U OO [, 1,000,000 | ..oooveveeriens [ e [ 0| 64,547 | 03/01/2035.
26884A BA 0 |ERP OPERLTD PARTNERSHIP. .| 05/14/2015. | PIERPONT SECURITIES .....1,985,600 | ........ 2,000,000 1,979,640 800 800 11,980,440 | ....cccoviveres | 20000.5,160 | ... 5,160 | 35,667 | 04/15/2023.
369604 BG 7 |GENERALELECTRIC CO .. | 12/14/2015. | RAYMOND JAMES, w0 1,557,390 | ........1,500,000 1,486,892 | ....oovvvviviacs [ e 1173 1,173 1,488,065 |.......ccccccoeeeer | .....69,325 | .........69,325 | ... 64,125 | 03/11/2024.
459200 HU 8 |IBM CORP. .| 05/19/2015. | DEUTSCHE BANK ......2,050,000 | ........ 2,000,000 2,015,100 (542) (542) 2,014,558 | ..o | 35,442 | ..35,442 | L 56,389 | 02/12/2024.
46625H HS 2 |JPMORGAN CHASE .| 07/27/2015. | RAYMOND JAMES. ....1,613,745 ..1,500,000 1,622,362 [ ..o | v (11,745) .(11,745) | .. 1,610,617 [ | 003,128 | 030128 67,467 | 07/22/2020.
502413 BA 4 |L-3 COMMUNICATIONS CORP. .. | 10/06/2015. | RBC CAPITAL MARKETS 53,064 ...50,000 53,433 (406) (406) 53,027 2,846 | 02/15/2021.
585055 BC 9 |MEDTRONIC INC .| 04/20/2015. | CREDIT SUISSE. .......1,071,050 ..1,000,000 ...1,014,364 (418) (418) [ oo | e 1,013,946 |....ccoooveveeens | -....57,104 | ......57,104 | ....... 21,951 | 03/15/2024.
590218 AF 0 [MLMTG INV TR 2006-F1 .. | 12/28/2015. | VARIOUS. 13,009 L ..13,152 12,394 7 49 766 13,160 | .o v (151) | e (151) | 539 | 04/25/2036.
631005 BB 0 |NARRAGANSETT ELEC CO ..| 11/16/2015. | PIERPONT SECURITIES 536,145 | ........... 500,000 507,294 | ...ovooriccres | e (1,118) (1,118) 506,176 | ...coocvvvrvenns | 229,969 | .........29,969 | ....... 26,574 | 03/15/2020.
713448 BY 3 |PEPSICO INC. ..| 12/16/2015. | WELLS FARGO SECURITIES, LLC. ..1,500,000 1,480,642 2,355 2,355 1,482,997 ..53,396 | 03/05/2022.
718546 AC 8 |PHILLIPS 66 .| 09/14/2015. | PIERPONT SECURITIES 1,000,000 1,018,467 | ..o | e (1,568) (1,568) 1,016,898 | ..o | 200 31,102 | 131,102 41,328 | 04/01/2022.
74432R  AA 1 |PRUDENTIAL FINL INC RETAIL .| 05/12/12015. | Sink PMT @ 100.0000000............ccveeurremmreeaeriecniiens | conreieeniieseiieniiens | ceveeniens 101,750 | ..coeeee. 101,750 101,653 97 97 101,750 (1 I 1,150 | 05/12/2015.
744448 CH 2 |PUBLIC SERVICE CO COLO. .. | 06/23/2015. | RAYMOND JAMES, 1,432,920 | 1,500,000 ...1,386,214 5,756 5,756 | oo | o 1,391,970 | oo [ e 40,950 | ......... 40,950 | ....... 29,271 | 03/15/2023.
854502 AD 3 |STANLEY BLACK & DECKER INC .| 05/18/2015. | PIERPONT SECURITIES ...1,499,100 | ........ 1,500,000 1,488,564 497 497 .1,489,060 10,040 | ....... 24,167 | 11/01/2022.
863667 AF 8 |STRYKER CORP. ..| 07/28/2015. | BAIRD, ROBERT W. & CO ....... 1,502,967 ..1,500,000 1,491,842 429 429 1,492,271 .10,696 ..36,000 |05/15/2024.
92976G__ AA_ 9 |WACHOVIA BKNATL ASSN MTN......coooooiiiiiiiissiissiccssisie .. | 08/17/2015. | MATURITY ......1,000,000 | ........ 1,000,000 ..1,057,210 1,007,183 | ..o | e (7,183) (7,183) .1,000,000 0. 50,000 | 08/15/2015.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........c..uiiiiis it sttt | s 26,620,801 |....... 25,766,558 |....... 26,048,417 25,941,535 17 (22,499) 0 (21,782) 0 25,919,751 0. 701,050 |........ 701,050 | .....848,273 XXX
Bonds - Hybrid Securities
66644P  AA 5 [NORTHGROUP PFD CAP CORP.........cccoooummiiiiiiissicsiisasiis | . ‘ 09/22/2015. | STIFEL, NICHOLAUS & CO. ........1,023,000 | ........ 1,000,000 | ........... 930,000 932,018 379 379 932,397 [ .ooovioiiiecns | e 90,603 | ......... 90,603 | ....... 60,237 | 01/15/2049.
4899999. Total - Bonds - Hybrid Securitie: ........1,023,000 | ........1,000,000 930,000 932,018 0 379 0 379 0 932,397 0 [ 90,603 | ......... 90,603 | ....... 60,237 XXX
8399997. T0tal - BONAS - PAM 4. e | e 69,989,906 |....... 67,351,948 |...... 69,056,707 | ......... 68,640,518 | .............. M7 ] . (257,459) 0 (256,742) 0 ... 68,383,776 |.......ccc0.... 0 [..1,606,130 |.....1,606,130 | ..2,153,008 XXX
8399998. Total - Bonds - SUMMANY HEM fTOM Pat 5.k bbb | s 10,539,220 |....... 10,000,000 |....... 10,577,500 | .o | e | i (48,864) | ... ..(48,864) | .. N . 10,528,636 10,584 | ... 10,584 | .....231,520 XXX
8399999. TOtAL = BONAS. ... eeeieehe s | coneand 80,529,126 | ....... 77,351,948 |...... 79,634,207 | ........ 68,640,518 | .............. 7] . (306,323) | ... .(305,606) ) ..o | oo 78,912,412 0[.1,616,714 |....1,616,714 | ..2,384,528 XXX
Preferred Stocks - Industrial and Mi
902973 86 6 |US BANCORP. | . ‘ 03/10/2015. | WELLS FARGO SECURITIES, LLC.......ccceeuvvivninii | corienniae 1,000.000 | ...........810,000 | .......... 1,000.00 .802,500 ). ...(15,000) 802,500 ...7,500 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous........ XXX .802,500 ) ...(15,000) 0 802,500 0 ...7,500 XXX
8999997, Total - Preferred Stocks - Part 4 XXX .802,500 )| ... ...(15,000) 0 802,500 0 ...7,500 XXX
8999999. Total - Preferred Stocks. XXX .........802,500 )| ... .0 [.........(15,000) 0 802,500 0 XXX
9899999. Total - Preferred and Common Stocks 810,000 XXX | e 802,500 | ..............817,500 | ........ (15,000) | .ooovennriennee 0 i 0 [ (15,000) 0 802,500 0 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS..............ciurirriiriiiiiiiiieieeessssissississiieiies avtsssssesssessessessassassassassssssessessessessassassassassasssssssssessessessassassassassssssssessessessasss | weeeen 81,339,126 XXX [ 80,436,707 | .........69,458,018 | ........ (14,283)] ....... (306,323) 0 (320,606) 0 [ 79714912 | .o 0 |.1,624,214 |....1,624,214 | ..2,393,472 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJAC.V. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Descripti n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends
Bonds - U.S. Special Revenue and Special A
3130A5 P4 5 |FEDERAL HOME LOAN BANK .| 07/29/2015 | RAYMOND JAMES..........ccccoovivniiniinnnins 09/21/2015| RAYMOND JAMES............cccovvvvmiiniinnns 401,000,000 | e 1,007,700 | ......... 1,014,420 | ...........1,007,550 (150) (150) 6,870 6,870 6,597 |....... 3,167
927781 TM 6 |VIRGINIA COLLEGE BLDG AUTH VA REV........ccooooiviiiiiiiinn. .. | 03/23/2015 | RAYMOND JAMES.........cc.cooovviisiiien. 11/16/2015| BAIRD, ROBERT W. & CO.......ccoccvuviiess | v 2,000,000 2,271,400 2,234,800 2,236,972 | .o | (34,428) (34,428) (2,172) (2172)] ....... 84,211 |.... 16,194
3199999. Total - Bonds - U.S. Special Revenue and Special A IS bbbttt | eniiis 3,000,000 | ......... 3,279,100 3,249,220 3,244,522 0. (34,578) 0 (34,578) 0 0 | 4,698 | ... 4,698 | ... 90,808 |..... 19,361
Bonds - Industrial and Miscell
06051G EH 8 |BANK OF AMERICA CORP. ..| 07/28/2015 | DEUTSCHE BANK.. .| 12/14/2015 | DEUTSCHE BANK .1,500,000 | ......... 1,647,270 | ......... 1,638,000 | ..........1,638,444 |.......cccccccoe. (444) (444) | ....... 44,583 |..... 16,250
30161M AH 6 |EXELON GENERATION CO LLC .. | 03/12/2015 [ RAYMOND JAMES. .| 06/23/2015 | PIERPONT SECURITIES 00er2,000,000 | ... 2,085,000 2,080,600 2,080,854 (254) (254) | ....... 58,889 |..... 36,000
370334 BT 0 |GENERALMLSINC .| 10/22/2015 | RAYMOND JAMES..........cccooovvviirmrrinnnens 12/14/2015| DEUTSCHE BANK........ccooovrviinrinniiienns | v 1,500,000 | ......... 1,545,600 | ......... 1,545,000 | ...........1,544,882 ) 118 118 | ... 18,554 |..... 10,950
68389X AX 3 |ORACLE CORP .. | 03/19/2015 | PIERPONT SECURITIES... 05/05/2015 | PIERPONT SECURITIES .1,000,000 | ......... 1,014,500 ) (210) (210)] ....... 13,125 |..... 10,375
94974B  GM 6 [WELLS FARGO & COMPANY. .. | 07/31/2015 | PIERPONT SECURITIES... 10/06/2015 | DEUTSCHE BANK | 1,000,000 | e 1,006,030 (206) (206) 6,676 6,676 5,561 939
3899999. Total - Bonds - INAUSHIIl 8N MISCEIBNEOUS. .........cv.evierseite sttt ettt ettt sse st siass | eb2essessessessess e s s s es st o2 s o0 2 ee 8ot et t e e s 880824 s st d s bt s st n s st st sttt et s st en st st st ensnsnssensens | esinias 7,000,000 | ......... 7,298,400 | ........7,290,000 | ..........7,284,114 | ...occocceeel0 | oo (14,286) | ... 0 0 5,886 5,886 | ....140,712 |.... 74,514
8399998. Total - Bonds ......10,000,000 | ....... 10,577,500 | ....... 10,539,220 ,864) [ oveveeieen0 [ (48,864) [0 [ 0 [ e 10,584 | ......... 10,584 | ....231,520 |..... 93,875
9999999, Total - Bonds, Preferred and COMMON STOCKS..............cuuiioiiiririeieiesesesessessesessssssieiss  aevsssssssssssssessessessessesssssssssssssssessessessessessassssssssssssessessessessessassesssssssssessessessessessessassesssssssssessessessessessesssssssssnsssssessessesassessons | ssevs 10,577,500 | ....... 10,539,220 M oceeerierierieen [ (48,864) [ o0 | 0. 10,584 | ......... 10,584 | .....231,520 |..... 93,875
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Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 -Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Bank of America 100 Federal Street, Boston, MA 02110 (7,749,842) | XXX
The Bank of New York Mellon. One Wall Street, NY, New York 10286. .......0.010 41 108,234 | XXX
Deutsche Bank 60 Wall Street, New York, NY 10005...........ccccouevuummuimnerienniineniisenieseneins | cereiens 1,273,380 | XXX
JPMorgan Chase. 100 E.Broad St, Columbus, OH 43215 115,651 | XXX
MM: BlackRock 11 One Financial Center, Boston, MA 02111 343 | XXX
MM: Fed Govn't Oblig 5800 Corporate Drive, Pittsburgh, PA 15237-7000. 5,562 | XXX
MM: Fidelity Govn't 057. 500 Salem Street, Smithfield, Rl 02917. . 449 XXX
MM: Fidelity Govn't 2642 500 Salem Street, Smithfield, RI 02917...........ccccovvveinrmvriiisrerieissenreiinns [ cevvienes 0.100 290 10,832,643 | XXX
The Northern Trust Company . 50 South LaSalle Street, Chicago, IL 80675............cc.coevveveverererisreniienes | erireine 164,432 | XXX
0199999. Total - Open Depositorie: XXX XXX 780 0 4,750,403 | XXX
0399999. Total Cash on Deposit: XXX XXX 780 0 4,750,403 | XXX
0599999. Total Cash XXX XXX 780 0 4,750,403 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 7,023,013 | 4. April (2,105,805) | 7. July. 1,469,688 | 10. October. (75,466)
2. February (321,501) | 5. May. (1,012,450) | 8. August (1,510,376) | 11. November. 1,697,270
3. March (2,039,281) | 6. June 1,764,244 | 9. September. (3,147,505) | 12. December. 4,750,403
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

Amount Received During Year
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Poli

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o
2. Alaska...
3. Arizona.
4. ATKANSES......errerereierirereienes PROPERTY & CASUALTY. 149,612 159,587
5. California..
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Del
9. District of Columbia
10, Florida. ..o .
11.  Georgia PROPERTY & CASUALTY. 35,312 35,245
12.  Hawaii
13, Idaho [0 S
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas.
18.  Kentucky.
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22. PROPERTY & CASUALTY. 204,721 205,218
23.  Michigan...
24. Minnesota.
25.  Mississippi
26.  Missouri
27.  Montana...
28.  Nebraska..
29.  Nevada PROPERTY & CASUALTY. 252,231 251,747
30.  New Hampshire. PROPERTY & CASUALTY. 504,461 503,495
31, New Jersey. .
32.  New Mexico.. PROPERTY & CASUALTY. 445,277 448,358
33.  New York..
34, North Carolina.. PROPERTY & CASUALTY. 408,962 410,436
35. .
36. PROPERTY & CASUALTY. 3,727,237 3,903,937
37.
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island.
41.  South Carolina..
42, South Dakota.
43, Tennessee....
44.
45.
46. .
47, Virginia........cceeeneseees
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands.........MP | ............
57.  Canada. CAN | oo
58.  Aggregate Alien and Othel XXX XXX 0 0 0 0
59. Total XXX XXX 3,727,237 3,903,937 2,000,576 2,014,086
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........coccvrvecriincniees XXX XXX 0 0 0 0
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