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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE CENTRAL MUTUAL 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:
11 U.S.treasury securities ................coocooiiiiiiiiiii 5,939,714 |............ 0477|....... 5939714 ... | 5939,714|............ 0.478
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies .......................... | ... 18,989,539 [............ 1527 (... 18,989,539 ... | 18,989,539 ............ 1.529
1.22  Issued by U.S. government sponsored agencies ..............| oo Lo e e
1.3 Non-U.S. government (including Canada, excluding
mortgage-backed securities) ... [
1.4 Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations ....... |..... 14,846,039 |............ 1.193(..... 14,846,039 |.................. |..... 14,846,039 |............ 1.196
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations .................. L. 221193397 | ... 17.782 ... 221,193,397 | ... ..0221193,397 | . 17.815
1.43  Revenue and assessment obligations ......................... .. 369,253,200 .......... 29.684|....369,253,200 | .................. ... 369,253,200 |.......... 29.739
1.44  Industrial development and similar obligations ................ [ | e e e
1.5 Mortgage-backed securities (includes residential and commercial
MBS):
1.51  Pass-through securities:
1.511 Issued or Guaranteed by GNMA ... [ L [ e
1.512 Issued or Guaranteed by FNMA and FHLMC ......... | ... | L [ L
1513 Allother ... L L L e e
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA L e L L e e
1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies showninLine 1.521 ...... | ... | [ e e
1523 Allother ... e L L e e
2. Other debt and other fixed income securities (excluding short term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securiies) ... 120,623,610 (............ 9.697|.... 120,623,610 |.................. ... 120,623,610 (............ 9.715
2.2 Unaffiliated Non-U.S. securities (including Canada) .................. | oo [ L [
2.3 Affiliated securities ... [ L [ e e
3. Equity interests:
3.1 Investmentsinmutualfunds .................... 134,750,722 |.......... 10.833|.... 134,750,722 | .................. .. 134750,722 (.. 10.853
3.2 Preferred stocks:
321 Affiliated ... e L L e e
322 Unaffiliated ... 39,459,864 |............ 3.472..... 39,459,864 ...............oou | 39,459,864 |............ 3.178
3.3 Publicly traded equity securities (excluding preferred stocks):
331 Affiliated ... e L L e e
3.32 Unaffiliated ...............oooo 93,778,805 |............ 7.539..... 93,778,805 .......cccovees | 93,778,805(............ 7.553
3.4 Other equity securities:
341 Affiliated ... .. 148,284,227 |.......... 11.920.... 145,965,052 |.................. ... 145,965,052 .......... 11.756
342 Unaffiliated ................coo 28547 |............ 0.002{.......... 28547 | ..o 28547 |............ 0.002
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ... e L L e e
3.52 Unaffiliated ... e e [ e e
4. Mortgage loans:
41 Construction and land development ... L
4.2 Agricultural ... [ e e
4.3 Single family residential properties ... [ e e
44 Multifamily residential properties ... L L e [
45  Commercial l0ans ............ccoooviiiiii e L L e e
46  Mezzaninerealestate loans ... [ L L e [
5. Real estate investments:
5.1 Property occupied by company .................oc 43,941,945|............ 3.532]..... 43941945|. ... .. 43,941,945|............ 3.539
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ....................... 309,793 (............ 0.025]......... 309,793 | .. 309,793 |............ 0.025
5.3 Property held for sale (including $
satisfaction of debt) ... L [ L e L
6. Contract 10aNS ..........covviiiii i L L [ e e
7. Derivatives ... [ e [ e e
8. Receivables for securities ... e L e e e
9. Securities Lending (Line 10, Asset Page reinvested collateral) ............... [ | [ XXX o] XXX o] XXX ...
10.  Cash, cash equivalents and short-term investments ...........................|..... 32,545,192 (............ 2616 |..... 32545192 .................. ... 32,545,192 ............ 2.621
11, Otherinvested assets ...............oooooiiiiiiii 441............ 0.000............. A4 44 ... 0.000
12, TOTAL Invested @SSets .........vvuiiiieiiei e .. 1,243,944,638......... 100.000 | .. 1,241,625463|.................. . 1,241,625463 | ......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooocccc | [ 45,848,309
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ............................. 91,295

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................... | 91,295
3. Current year change in encumbrances:

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

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column18 ...l (22,925)
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted carrying value:

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

6.2 TOTALS, Part 3, Column 13 ... ... | e
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

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

8.1 TOTALS, Part 1, Column 11 ... | e 1,644,028

8.2 TOTALS,Part3,Column9 ... 844 1,644,872
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| [ 44,271,807
10.  Deduct total nonadmitted amounts ......................... 20,931
11.  Statement value at end of current period (Lines 9 minus10) ..........................................| | 44,250,876

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

5.1 TOTALS,Part1,Column9 ...

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

interest

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

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

10.1 TOTALS, Part 1, Column 11 ...

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

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

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear .......................oo | 58
2. Cost of acquired:

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

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

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

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

51  TOTALS, Part 1, Column 13 ... ..o 2)

52 TOTALS, Part 3, Column O ... 2)
6.  TOTAL gain (loss) ondisposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 ... 12
8. Deduct amortization of premium and depreciation ............................oo
9.  TOTAL foreign exchange change in book/adjusted carrying value:

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

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

10.1 TOTALS, Part 1, Column 15 ...

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

10 44
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) .................ooooo | L 44

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................oooocco || 1,089,631,223
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... | 253,180,898
3. Accrual of DiSCOUNt ... ... o 141,930
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

4.2  Part2,Section 1, Column 15 ... 11,646

4.3  Part2, Section 2, Column 13 ... . 7,417,613

44 Partd, Column 11 e | (5,694,362) |.......... 1,734,897
5. TOTAL gain (loss) on disposals, Part4, Column19 ... | 2,327,428
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 176,878,733
7. Deduct amortization of premium ... 2,989,972
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

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

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

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

9.1 Part 1, Column 14 oo

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

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

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 1,167,147,671
11.  Deduct total nonadmitted amounts ........................ 2,319,174
12.  Statement value at end of current period (Line 10 minus Line11) ..................................| | 1,164,828,497
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 24,929,252 ......... 24949273 |......... 25,035,644 |......... 24,825,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... | 24929252 ......... 24949273 ......... 25,035,644 |......... 24,825,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | 14,846,040 |......... 15,358,288 |......... 15,053,463 |......... 14,585,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... 221,193,3911........ 228,780,964 | ........ 224,978,267 |........ 213,780,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ... e 369,253,205 (........ 384,743,957 |........ 376,312,530 ........ 361,405,000
8. United States .................. ..o 120,623,610 ]........ 121,317,852 ........ 121,204,843 | ........ 120,269,541
Industrial and Miscellaneous and 9. Canada ... | | L
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
1. TOTALS ............ocooooo|ovennnn. 120,623,610 1........ 121,317,852 ........ 121,204,843 |........ 120,269,541
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|........ 750,845,498 |........ 775,150,334 |........ 762,584,747 |........ 734,864,541
PREFERRED STOCKS 14.  UnitedStates ..................|......... 39,459,864 |......... 41,760,964 | ......... 39,528,023
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ..., 39,459,864 |......... 41,760,964 |......... 39,528,023
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[......... 39,459,864 |......... 41,760,964 |......... 39,528,023
COMMON STOCKS 20.  United States ..................[........ 215,862,497 |........ 215,862,497 |........ 145,287,641
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  Other Countries ............... [......... 12,695,577 |......... 12,695,577 |......... 10,606,938
23. TOTALS ..o, 228,558,074 |........ 228,558,074 |........ 155,894,579
Parent, Subsidiaries and Affiliates 24, TOTALS ..............oooooo|o. 148,284,227 |........ 148,284,227 |......... 13,902,000
25.  TOTAL Common Stocks ......|........ 376,842,301 |........ 376,842,301 1........ 169,796,579
26.  TOTALStocks .................|........ 416,302,165 |........ 418,603,265 ........ 209,324,602
27.  TOTAL Bonds and Stocks ... |...... 1,167,147,663 |...... 1,193,753,599|........ 971,909,349




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

GoIs

SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

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

Non-Guaranteed




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE CENTRAL MUTUAL 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

90IS

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

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

AAAAAAAA 59,977,912
.......... 4,467,680

AAAAAAAA 29,579,176
........ 11,428,613

AAAAAAAA 48,815,620
........ 14,632,733

....... 138,372,708
........ 30,529,026

....... 127,368,507
........ 32,327,197

....... 136,572,708
........ 30,529,027

.......... 1,800,000

Hybrid Securities

74 NAICT
72 NAIC2 ...
73 NAIC3 ..
74
75 NAICS ...
76 NAICG ...
77 TOTALS ...

81 NAICT ...
82 NAIC2 ...
83 NAIC3 ...
8.4
85 NAICS ...
86 NAICG ...
87 TOTALS ...




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE CENTRAL MUTUAL 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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.7 Prior Year Prior Year Traded Placed (a)

9. Total Bonds Current Year
9.1 NAICT Lo (d)..... 147,344,707 | ........ 231,971,187 |........ 350,817,546 ......... 31,827,821 | ..o 761,961,261 |................ 95.35]....... XXX o] XXX oo 760,161,261 ........... 1,800,000
9.2 NAIC2 ..o d........ 7,253,466 ......... 14,230,777 |......... 15,678,118 | ... [ [ 37,162,361 | ... 465(....... XXX oo, XXX o 37,162,363 | ...
9.3 NAICS .o (d)r | e e L L XXX oo, XXX [
94 NAICA .. (d) e e e [ e XXX o] XXX o [
9.5 NAICS ..o (d) e e e [ (©) e | XXX o] XXX o [
9.6 NAICE ..o (d)eii i i L (€)oo L | XXX [, XXX oo i
9.7 TOTALS o e 154,598,173 |........ 246,201,964 |........ 366,495,664 |......... 31,827,821 (..o (b)..... 799,123,622 .............. 100.00....... XXX oo, XXX 797,323,624 |........... 1,800,000
9.8 Line9.7asa%of Column 6 ...................... | 1935 ... 3081 4586|................. 398 . 100.00....... XXX .o ] XXX o] XXX o[ 99.77 ..o 0.23

10. Total Bonds Prior Year
100 NAICT oo 164,141,210 ........ 273,487,385 |........ 238,743,738 ......... 27175295 | XXX o, XXX 703,547,628 |................ 94.75|........ 701,547,627 |........... 2,000,000
102 NAIC2 ..o 7,503,298 ......... 16,474,035 (......... 13,621,338 |........... 1,350,952 ..o [ XXX o, XXX oo 38,949,623 (................. 525|......... 38,949,623 (..o
103 NAIC3 oo e e e e XXX o] XXX o | e e
104 NAICA ..o e e e e XXX o] XXX o | e e
105 NAICS ..o [ L e L e XXX o, XXX ... (6 [ O PP
106  NAICHE ......coooeeiiiiiiiie i L L L i | XXX [, XXX (€)oo L i L
107 TOTALS ..o 171,644,508 | ........ 289,961,420 ........ 252,365,076 ......... 28,526,247 ..o | XXX o] XXX ... (b)..... 742,497,251 |.............. 100.00]........ 740,497,250 ........... 2,000,000
108 Line10.7asa%ofCol.8 .................ooooo [ 2312) . 39.05]................ 3399 ... 384 | XXX o] XXX oo [ 100.00....... XXX oo [ 99.73 ... 0.27
122) 11. Total Publicly Traded Bonds
3 14 NAICT 146,744,708 | ........ 231,350,434 |........ 350,238,298 ......... 31,827,821 ..o 760,161,261 |................ 95.12]........ 701,547,627 ..., 94.48|........ 760,161,261 ....... XXX ...

112 NAIC2 ... 7,253,467 |......... 14,230,777 | ......... 15,678,118 | ... [ 37,162,362 (... 465(......... 38,949,623 (................. 525|......... 37,162,362 ....... XXX ...
113 NAIC3 ..o e e e e L L e e e XXX ...
14 NAICA ... L e i e L L e L e XXX ...
115 NAICS ..o L e e e L L e L e XXX ...
16 NAICG ... e e e e L L e e XXX ...
117 TOTALS ..o 153,998,175|........ 245581211 |........ 365,916,416 ......... 31,827,821 | ..o 797,323,623 | ... 99.77|........ 740,497,250 | ................ 99.73|........ 797,323,623 ....... XXX ...
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 1931 3080 )., 4589 ... 399 [ 100.00....... XXX, XXX, XXX o[, 100.00....... XXX ...
11.9  Line 11.7asa % of Line 9.7, Col. 6, Section 9 ... |................ 1927 3073 . 45790 398 . [ 99.77|....... XXX o | XXX | XXX oo [ 99.77|....... XXX ...

12. Total Privately Placed Bonds
121 NAICT o 600,000 ............. 620,752 |............. 579,248 ... [ 1,800,000 |................. 023|........... 2,000,000 ................. 0.27]....... XXX o 1,800,000
122 NAIC2 ... L e e e e L L e XXX o |
123 NAIC3 ..o L e e e e L L e XXX o |
124 NAICA ..o e e e e e [ L e XXX o |
125 NAICS ..o e e e e e [ e e XXX |
126 NAIC6E ......oooveiiiiieiie i L i L i e L L L XXX oo i
127 TOTALS ..o L 600,000 ............. 620,752 |............. 579,248 ... [ 1,800,000 |................. 023|........... 2,000,000 ................. 0.27]....... XXX 1,800,000
128 Line127asa%ofCol.6 ............coooveiini [ 3333 3449 3248 | 100.00....... XXX o] XXX o] XXX o] XXX o[ 100.00
129  Line 12.7 as a % of Line 9.7, Col. 6, Section 9 ... |................. 0.08]. ... 0.08]. ... 007 oo L L 023]....... XXX | XXX | XXX | XXX o [ 0.23

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

(b) Includes §............... 0 current year, §.............. 0 prior year of bonds with Z designations and §............... 0 current year, $............... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*"

means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year, $............... 0 prior year of bonds with 5* designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......8,935,595; NAIC 2 §............... 0;NAIC38§............... 0;NAIC4S......... 0;NAIC58.............. 0;NAIC6§......... 0.
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Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

Over 5 Years
Through
10 Years

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

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

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

U.S. Governments

14 IsSUET OBIGAtIONS . .. ...

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

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

14 Other Loan-Backed and Structured Securities . ..

15 TOTALS L

All Other Governments

2.0 1SSUEr OBlGAtioNS . ... ..o

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

2.3 Commercial Mortgage-Backed SECUMHIES ... . ... .o

24  Other Loan-Backed and Structured Securities ...

25 TOTALS ........cccoiiiiiiiiiiiiiiii,

U.S. States, Territories and Possessions, Guaranteed

31 IssUer OBlgations . ... e | 3,599,341

3.2 Residential Mortgage-Backed SECUNtIES . ...........oovoi i [

3.3  Commercial Mortgage-Backed Securities .......

34  Other Loan-Backed and Structured Securities ... e e - o

35 TOTALS Lo 3,599,341

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

4.1 1sSUr OBlIGations . ... ...

4.2  Residential Mortgage-Backed Securities ........

4.3  Commercial Mortgage-Backed Securities ... ..

44  Other Loan-Backed and Structured Securities ... R

45 TOTALS ..o

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

5.1 IsSUEr OBlIGations . ... ...

5.2  Residential Mortgage-Backed Securities

53  Commercial Mortgage-Backed Securities e e .

54  Other Loan-Backed and Structured SECUMHES . ...........ootiiiii i |

5.5 TOTALS ..o [

Industrial and Miscellaneous

6.1 Issuer Oblgations . .......... i |

6.2  Residential Mortgage-Backed SECUMtES .. ...........ooiiiiii e |

6.3  Commercial Mortgage-Backed SeCUMtIES ......... . ..o | o . . o

6.4  Other Loan-Backed and Structured Securities ... T e I ... 600,000 620,752 ... 579,248 | .... ....1,800,000.............. 023 |......... 2,000,000 ... . 1,800,000
8.5 TOTALS ..o [ 64,445,593 | ....... 41,007,789 | ....... 63,448,353 ... | 168,901,735|............. 2114 | ...... 159,695,703 |............. 2151|...... 167,101,734 |......... 1,800,000
Hybrid Securities

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

7.3 Commercial Mortgage-Backed Securities e T .

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

75 TOTALS .o e

Parent, Subsidiaries and Affiliates

8.1 ISSUEr OBlIGations . ... ...

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

8.3  Commercial Mortgage-Backed Securities ........ ... | e e e e e e e e
84  Other Loan-Backed and Structured Securities ..o | L
85 TOTALS ..o L L L L L L L




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

60IS

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

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

Total Bonds Current Year

............ 600,000

............ 620,752

.......... 1,800,000

154,598,174

....... 246,201,964

31,827,821

.......... 1,800,000

19.35

30.81

................ 3.98

99.77

................ 0.23

10.

............ 199,348

.......... 1,058,149

............ 742,504

.......... 2,000,000

171,644,508

....... 289,961,420

....... 252,365,076

28,526,247

.......... 2,000,000

23.12

39.05

33.99

................ 3.84

99.73

................ 0.27

1.

................ 3.99
................ 3.98

12.

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

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

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

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

............ 600,000

............ 620,752

............ 579,248

.......... 1,800,000

............ 600,000

............ 620,752

............ 579,248

.......... 1,800,000
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

0LIS

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear .....................coo 46,887,334 .......... 46,887,334 | ...
2. Cost of short-term investments acquired ... 368,634,383 |......... 368,634,383 | ... [
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSalS ...........oovoiiiiiii e e | e e
6. Deduct consideration received on disposals ...................ccooci i 367,243,593 |......... 367,243,593 | ... e
7. Deduct amortization of premium ... e L
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......|.......... 48,278,124 |.......... 48278124 | ... e
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ......................oo [ 48,278,124 |.......... 48278124 ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: 0
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SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted carrying value, December 31, prior year (Line 9, prioryear) .....................| | (877,232)
2. Cost paid/(Consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1,

ColumN 12 .o (694,715)
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2,
Column 14 . (2,375,49%4)|........ (3,070,209)

3. Unrealized valuation increase/(decrease):

3.1 Section 1, ColumNn 17 ..o 109,506

3.2 Section2, Column 19 ... 467540(............. 577,046
4. TOTAL gain (loss) on termination recognized, Section 2, Column22 .................................| | (118,934)
5. Considerations received/(paid) on terminations, Section 2, Column 15 ... | [ (2,799,608)
6.  Amortization:

6.1 Section1,Column 19 ...

6.2 Section2, Column 21 ...
7. Adjustment to the book/adjusted carrying value of hedged item:

7.1 Section1,Column20 ...

7.2 Section2, Column 23 ... 104,537 ............. 104,537
8. TOTAL foreign exchange change in book/adjusted carrying value:

8.1 Section 1, Column 18 ..o

8.2 Section 2, Column 20 ... ..o
9.  Book/Adjusted carrying value at end of current period (Lines 1+2+3+4-5+6+7+8).......| [ (585,184)
10.  Deduct nonadmitted assets ...
11.  Statement value at end of current period (Line 9 minus Line10) ....................................| ... (585,184)

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

1. Book/Adjusted carrying value, December 31 of prior year (Line 6, prioryear) .................
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote -
Cumulative Cash Change Column) ...
3.1 Add:
Change in variation margin on open contracts - Highly effective hedges:
3.11 Section 1, Column 15, currentyear minus ....................cocoooooiii e L
3.12 Section 1, Column 15, prioryear ...................coooooiii e L
Change in variation margin on open contracts - All other:
3.13 Section 1, Column 18, currentyear minuS ...
3.14 Section 1, Column 18, prioryear ...................ooo e
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year todate minus ...l
3.22 Section 1, Column 17, prioryear ...............................
Change in amount recognized
3.23  Section 1, Column 19, current year to date minus ...........
3.24 Section 1, Column 19, prioryear ...............................
3.3 Subtotal (Line 3.1 minus Line 3.2) ...
4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column
1)
42 Less:
4.21  Amount used to adjust basis of hedged item (Section 2, Column 17) ...................|.................
4.22  Amount recognized (Section 2, Column 16) ...
4.3 Subtotal (Line 4.1 minusLine4.2) ...
5. Dispositions gains (losses) on contracts terminated in prior year:

~

5.1 TOTAL gain (loss) recognized for terminations in prior year

5.2 TOTAL gain (loss) adjusted into the hedged item(s) for terminations in prior year ....
Book/Adjusted carrying value at end of current period (Lines 1+2+3.3-43-51-52) ...

Deduct total nonadmitted amounts
Statement value at end of current period (Line 6 minus Line 7)

SI11
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SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions

SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions

SI12 - SI13
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SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted
Carrying Value

Check
1. Part A, Section 1, Column 14 .o (585,209)
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance .........|.......................
3. TOTAL(Line 1plusLine2) ..........oooooiiiii e (585,209)
4. PartD, Section 1, Column 5 ...
5. PartD, Section 1, Column B ... .
6. TOTAL (Line 3 minus Line 4 minus Lin@5) ..........ccooooiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii |, (585,209)

Fair Value

Check
7. PartA, Section 1, Column 16 ... (585,209)
8. PartB, Section 1, Column 13 ... .
9. TOTAL(Line7plusLine8) ...........ooooiiiii (585,209)
10.  PartD, Section 1, Column 8 ... .
11, PartD, Section 1, Column O ...
12.  TOTAL (Line 9 minus Line 10 minus Line 11) ...........................ooooooo (585,209)

Potential Exposure

Check
13, Part A, Section 1, Column 271 ... ..o
14. PartB, Section 1, Column 20 ...
15.  Part D, Section 1, Column 11 ... o
16. TOTAL (Line 13 plus Line 14 minus Line 15) .......................ooo o

Sl14




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

SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 of prioryear ... e L
2. Cost of cash equivalents acquired ... e e
3. Accrual of diSCOUNt ... L e
4. Unrealized valuation increase (decrease) ................coovieiiieiiiiaiieiinieei [ [
5. TOTAL gain (loss)ondisposals ............ccooveeeoeo o I e e
6. Deduct consideration receivedondisposals ..................... A ' B N B B = | ... ... |
7. Deduct amortization of premium ................................. N O N E .................................................................
8. TOTAL foreign exchange change in book/adjusted carryingva| i W @ B W B | ... [
9. Deduct current year's other-than-temporary impairment reCogMzEt e e e |
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......| ... [
1. Deduct total nonadmitted amounts ... L L
12. Statement value at end of current period (Lines 10 minus 11) ... | L L

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

SI15
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SCHEDULE A - PART 1

1 of Current Year

Showing all Real Estate OWNED December 3
5 6 7 8 9

Date
Acquired

16

Gross Income
Earned Less
Interest
Incurred on
Encumbrances

17

Taxes,
Repairs,
and
Expenses
Incurred

12/31/11929
12/31/1956
12/31/1966
04/27/2004
08/03/1989
07/01/2015

2,453,290 | ..

. 1,242,328

2,453,290

... 1,242,328

2,453,290

... 1,242,328

1 2 Location
3 4
Description of Property Code City State
Properties occupied by the reporting entity - Administrative
OUTLOTS NOS 85-94 INCLUSIVE
SUBDIVISION ... VANWERT ................. OH
SD228 CONTAINING .75 ACRES IN BACK
OF 80 ... VANWERT ................. OH
SD228-3 CONTAINING 1.91 ACRES AT THE
SOU ..o VANWERT ................. OH
SD227-5 & 227-6 LAND - 4.852 ACRES
APPRO ... VANWERT ................. OH
LEASEHOLD IMPROVEMENTS 404
WYMANST360 ... e WALTHAM ................. MA
LEASEHOLD IMPROVEMENTS 11605
HAYNES BRIDGERD 500 .................[...... ALPHARETTA .............. GA
0299999 Subtotal - Properties occupied by the reporting entity - Administrative ...............
0399999 Subtotal - Properties occupied by the reporting entity ..............................
Properties held for the production of income
SD227-1 LOCATED AT 749 S. WALNUT ST.,
VA VANWERT ................. OH
SD228.1 & 228.10 LOCATED AT 751 S.
WALNU ... VANWERT ................. OH
SD227 LOCATED AT 743 S. WALNUT ST.,
VAN o VANWERT ................. OH
SD228-4 WEST PART LOCATED AT ERVIN
ROAD, ... VANWERT ................. OH
SD228-4 EAST PART LOCATED AT 361 E.
ERVI ... VANWERT ................. OH
SD227-3 LOCATED AT 741 S. WALNUT ST,
VA VANWERT ................. OH
999 S. WALNUT ST., VAN WERT, OH
45891 H ... VANWERT ................. OH
805 S. WALNUT ST., VAN WERT, OH
45891TH ... VANWERT ................. OH
827 S. WALNUT ST., VAN WERT, OH 45891
HA o VAN WERT
853 S. WALNUT ST., VAN WERT, OH 45891 ...... VAN WERT

121311973
12/3111973
12/31/1979
12/31/1980
12/31/1983
12/31/1983
12/31/1985
12/31/1986

04/25/2003
06/02/2014

0499999 Subtotal - Properties held for the production of income

10 Change in Book/Adjusted Carrying Value Less Encumbrances
1 12 13 14 15
Current Year's Total
Book/Adjusted Other-Than- Current Total Foreign
Date Carrying Value |  Fair Value Current Temporary Year's Change in Exchange
of Last Amount of Less Less Year's Impairment Change in BJ/AC.V. Change in
Appraisal Actual Cost | Encumbrances | Encumbrances | Encumbrances | Depreciation Recognized | Encumbrances | (13-11-12) B./A.C.V.
12/31/1999 . 58572468 |.............. ... 42,607,597 | ... 42,607,597 |..... 1630195 ... | . (1,630,195) | ...l
12/311999 |......... 3500 . [ 3500 ......... 3500 e e e e [
12/311999 |....... 12027 oo [ 12,0271 ....... 12,027 | oo [ e e [
04/24/2004 |..... 1223918 ..o | 1,223,918 ..... 1223918 | .o | [ e
...................... 6165 | ..o [ e [ e e e
AAAAAAAAAAAAAAAAAAAA 25246 |............. |0 20931 20,930 L 251 2B
............... .. 59843324 |.............. |... 43,867,973 ... 43,867,973 |..... 1,632,706 |.............. |..c.oceoeii [ (1,632,706) [l
.............. . 59843324 |.............. |... 43,867,973 | ... 43,867,973 |..... 1,632,706 .............. ...l . (1,632,706) | ...l
12/311999 |......... 4660 (.........ccon [oiiiiits 4660(......... 4660 | ..o [ e [
12/311999 |....... 52217 | .o | 23934 (....... 23934 (.......... TOT | oo [ [ (T67) oo
12/31/1999 |....... 35,000 [ ..c.cvviiin [eenins 35,000]....... 35,000 | ... e e [
12/311999 |....... 15,000 ..o [ 15,0001 ....... 15,000 ..o [ [ e [
12/31/1999 |...... 125248 | ... [ 33639|....... 33639|......... 1804 ..o | [ (1,804) .....cooeenenn
12/311999 |......... 1880 .o | 1880 (......... 1880 [ .o | [
12/31/1999 |...... 128,037 |.ooooviis [ 46,103 (....... 46,103
12/311999 |...... 16,205 ... o 38,993 (....... 38,993
12/31/1999 |...... 164,825 (... [ 110584 ...... 110,584
12/31/1999 |....... 94903 |.............. | 94,903 |....... 94,903 | ...
...... 737,975 ... 404,696 ...... 404696 ....... 11,322 ... | o (11322
. 60,581,299 .............. ... 44272669 | ... 44,272,669 | ..... 1644028 .............. | . (1,644,028) |..............

0699999 TOMAIS .. .. ...

... 1,265,218
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SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED and Additions Made During the Year

1 Location 4 5 6 7 8 9

2 3 Book/Adjusted |  Additional

Actual Cost Carrying Investment

Description at Time Amount of Value Less Made After

of Property City State | Date Acquired Name of Vendor of Acquisition | Encumbrances | Encumbrances| Acquisition

Acquired by Purchase

LEASEHOLD IMPROVEMENTS 11605 HAYNESBRID ..., ALPHARETTA .......... .. GA ... |. 07/14/2015. |[1ELECTRIC ..............oooooi 234421 .. 234421 ...
OUTLOTS NOS 85-94 INCLUSIVE OF SUBDIV ..........cooooiiiiiiiiiiiiiiii, VANWERT ............. .. OH ... |. 09/30/2015 . | RUNKEL LANDSCAPINGASSOC ........|.......... 58,353 . ..o [ 58,353 ...
OUTLOTS NOX 85-94 INCLUSIVE OF SUBDIV ...t VANWERT ............. .. OH... | 04/01/2015. |[RAGER ...........ooooviiiiiiii 9,500 . | 9,500]. ...
0199999 Subtotal - Acquired by PUFChESe ... 91,295 ..o 91,295 ...
0399999 TOlaIS . ...t e e oo e oo e e e e ettt e e ettt s s e s s [ 91,295 .. 91,295| ...
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SCHEDULE A - PART 3
Showin AII Real Estate DISPOSED Durmg the Year Including Payments During the Final Year on "Sales Under Contract"

1 Location Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, | Book/Adjusted Current Year's Book/Adjusted Foreign Gross Income Taxes,
Permanent |Carrying Value Other-Than- Total Foreign |Carrying Value Exchange Realized Total Earned Less Repairs
Description Improvements Less Current Temporary |Current Year's| Total Change Exchange Less Amounts Gain Gain Gain Interest and
of Disposal Name of Actual and Changes in |[Encumbrances| ~ Year's Impairment | Change in inB/AC.V. Change in [Encumbrances| Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Property City State Date Purchaser Cost Encumbrances | Prior Year | Depreciation | Recognized |Encumbrances| (11-9-10) B/AC.V. on Disposal | During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
OUTLOTS NOS 85-94
INCLUSIVE OF SUBDIV .... |VANWERT ............ . OH . 02/01/2015] ..o 9,360 (..o | TA441 . . ... 290 e @I e e (7,444)|....... (7,444) ...
OUTLOTS NOS 85-94
INCLUSIVE OF SUBDIV .... [VANWERT ............ . OH . [06/01/2015] ....................... ... 29,332 (... | 15,481(........ 815 (. ... B15) | ..o ... (15481)]...... (15,481) ... oo
0199999 Subtotal - Property Disposed ......................ocoi i 38692|..............|..... 22,925(........ 844 | ... (844) ... .. (22,925)...... (22925) [ ... |
0399999 TOMAIS ...+ vee v 38,692]........... ... 22,925(........ saal. T I e e . (22,925)]...... (22925) ... |

€03
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E04 Schedule B Part 1- Mortgage LoansOwned ....................ccunns.

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

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

E04 - E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Book/ Current Year's Total
Name of Adjusted Unrealized | Current Year's | Other-Than- Capitalized Foreign
Vendor or Date Type Carrying Valuation  |(Depreciation) orl  Temporary Deferred Exchange Commitment | Percentage
CUSIP Name or General NAIC Originally and Actual Fair Value Less Increase (Amortization)/ |  Impairment Interest and Change in Investment | for Additional of
Identification Description Code City State Partner Designation | Acquired | Strategy Cost Value Encumbrances | (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment Ownership
Joint Venture - Other - Unaffiliated
. 210465AA8 | CONSUMER AGENT PORTAL LLC CLB Consumer Agent Portal LLC .. 09/16/2013
. 210465AB6 | CONSUMER AGENT PORTALLLCCLC ... Consumer Agent Portal LLC .. 04/17/2014
. 62010U101 | MOTORS LIQUIDITY CO. GUC TRUST .. Motors Liquidity Co. ........ 12/20/2012
2199999 Subtotal - Joint Venture - Other - Unaffiliated . . ... ........... ... ]
4499999 Total - Unaffiliated ....... ... ... .. .
4599999 Total - Affiliated

4699999 Totals
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
1 2 Location 5 6 7 8 9 10 11
3 4 Name of Date Type Actual Cost Additional

CUSIP Name or Vendor or Originally and at Time of  |Investment Made|  Amount of Percentage
Identification Description City State General Partner Acquired Strategy Acquisition | After Acquisition | Encumbrances | of Ownership
4499999 Total - Unaffiliated ... | e L XXX ...
4599999 Total - AffIllAted ... | e L XXX ...
4899999 TOAIS .. ... XXX ...
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Name of Carrying Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign Carrying Value Foreign Realized Total
Purchaser Date Value Less Valuation or Temporary Deferred Change in Exchange Less Exchange Gain Gain
CUsIP Name or or Nature of Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment | Interest and BJ/AC.V. Change in | Encumbrances Gain (Loss) (Loss) on (Loss) on Investment
Identification Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJAC.V. on Disposal | Consideration | on Disposal Disposal Disposal Income

Joint VenturT - Other - Unaffiliated
62010U101 ...... MOTORS LIQUIDITY CO.GUCTRUST | ......................... | ..., Motors Liquidity Co. ........ 12/20/2012 | 11/16/2015
2199999 Subtotal - Joint Venture - Other - Unaffiliated ..

4499999 Total - Unaffiliated
4599999 Total - AFfIIAIEA . . . ...ttt et
4699999 Totals

603
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CUSIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code| N | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/AC.V. of Interest | Paid Accrued Year Acquired |  Date

U.S. Governments - Issuer Obligations
31331JAWS ... FEDERAL FARM CREDITBANK .................[... 1,021,258 [ oo e (6,582) 01/27/2011| 01/07/2019
3133EC2KI ... FEDERAL FARM CREDIT BANK .. .. 999,644 . .. 48 11/27/2012| 11/14/2022
3133ECC36 ..... FEDERAL FARM CREDIT BANK .. 993,568 02/13/2013| 12/27/2022
3133ECES9 ... FEDERAL FARM CREDIT BANK .. 2,000,000 01/25/2013| 01/30/2020
3133ECFP4 ..... FEDERAL FARM CREDIT BANK .. 983,954 10/25/2013| 02/19/2019
3133ECLVA4 ..... FEDERAL FARM CREDIT BANK .. 1,000,000 05/07/2013| 04/22/2022
3133EDHZS ..... FEDERAL FARM CREDIT BANK .. 1,000,000 03/25/2014( 04/03/2024
3133EE208 ...... FEDERAL FARM CREDIT BANK .. 1,000,000 06/29/2015( 06/30/2025
3133EECJ7 ... FEDERAL FARM CREDIT BANK .. 1,000,000 11/13/2014| 11/24/2021
3133EEQ60 ..... FEDERAL FARM CREDIT BANK .. 1,000,000 05/20/2015| 06/03/2024
3133EETV2 ..... FEDERAL FARM CREDIT BANK .. 1,000,000 03/11/2015{ 03/18/2025
3133EEX4T ..... FEDERAL FARM CREDIT BANK .. 1,000,000 06/09/2015| 06/16/2025
3133EEYW4 ..... FEDERAL FARM CREDIT BANK .. 1,000,000 04/07/2015| 04/14/2022
3133EFCZ8 ..... FEDERAL FARM CREDIT BANK .. 1,000,000 09/03/2015| 09/14/2022
3133EFJU2 ... FEDERAL FARM CREDIT BANK .. 1,000,000 10/06/2015| 10/14/2025
3130A5AK5 ... FEDERAL HOME LOAN BANK ... 998,617 05/27/2015| 05/27/2025
313382F40 ...... FEDERAL HOME LOAN BANK . 995,440 03/12/2013| 03/28/2023
313383203 ...... FEDERAL HOME LOAN BANK . 997,058 05/22/2013| 05/23/2023
912828G87 ...... U.S. TREASURY NOTES . . . 257,416 02/04/2015( 12/31/2021
912828NT3 ...... U.S. TREASURY NOTES ... . 1,499,408 11/30/2011| 08/15/2020
912828PT1 ...... U.S. TREASURY NOTES ... . 962,647 08/03/2011{ 01/31/2018
912828RC6 ..... U.S. TREASURY NOTES ... . R P 3,121,031 (..... . .. 3,086,100 3,093,440 | .. 05/22/2012( 08/15/2021
912828SV3 ...... U.S. TREASURYNOTES ............ N 127,715 | ...... 98.3630 |......... 122,954 , ... 126,802 .. 07/09/2012| 05/15/2022
0199999 Subtotal - U.S. Governments - Issuer Obgations ... ..................ccoooueueniiaiainais|oone. 25,035,645 | ... XXX ... [...... 24949273 | ...... 24,825,000 | ...... 24,929,252 CXXX [ XXX
0599999 Subtotal - U.S. Governments ... ................ooiiiiiiiiiiiiiiiiiiiii 25,035,645 ... XXX ... [...... 24949273 | ...... 24,825,000 | ...... 24,929,252 XXX [ XXX
U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
041042ZP0 ...... ARKANSAS STREFHGREDU .............oeni| .o AL |IFE 1,628,100 1,622,221 07/15/2015| 06/01/2028
20772JL91 ... CONNECTICUT STTXBLSERB ... e o | FE ... 1,000,000 .. 1,000,000 | .. 08/04/2015| 08/01/2024
546415VU1 ... LOUISIANA ST MATCH SERB ... 1., [1FE .. 1,049,720 ..1,003,264 | .. 07/13/2008| 07/15/2017
546415F88 ...... LOUISIANA ST TXBLSERD ... e [oe | e 1FE .. 1,000,000 .. 1,000,000 | .. 06/21/2012| 07/15/2019
5741925C0 ...... MARYLAND ST (BAB) ... [ oo [ oo 1FE .. 1,001,840 .. 1,001,060 | .. 02/24/2010{ 03/01/2022
574193KZ0 ...... MD STSECONDSERB .......... 1.. |1FE .. 1,508,220 .. 1,507,003 | .. 10/29/2014| 08/01/2028
6055805M7 ... .. MISSISSIPPI ST SER D-TAXABLE .. 1FE .. 1,000,000 ...1,000,000 | .. 10/15/2009| 10/01/2018
605581GD3 ..... MISSISSIPPI ST TXBL SERB ...... 1FE .. 1,000,000 ...1,000,000 | .. 02/04/2015{ 10/01/2023
70914PUY6 ... .. PAST2NDSER ........... 1FE .. .. 1,630,005 .. 1,616,325 | .. 12/16/2014| 10/15/2028
880541Q89 ..... TENNESSEESTSERC ... | e 1FE .. ... 500,000 ....500,000 | .. 10/12/2011| 08/01/2022
882721QQ9 ..... TEXASST it S| IFE L. . 1,590,360 .. 1,509,203 | .. 02/14/2008| 10/01/2023
882721LR2 ...... TX ST TRANS COMMN-MOBILITY FD . S| IFE L. 1,145,218 . 1,086,874 | .. 06/02/2008| 04/01/2018
97705LWK9 ... WISCONSIN STSERD (BAB) ................... e 1., |1FE 1,000,000 1,000,000 08/19/2009| 05/01/2023
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guarameed) Issuer Obllgatlons ............. 15,053,463 | ... 14,846,040 ...l | (45,063) XXX [0 XXX
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ...................c...o |t 15,053,463 | ... 14,846,040 | ............... |..... (45,063) . XXX XXX
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guarant
010033P28 ...... AKRON OH REF VAR PURPOSE SERC .......... .. 1. |1FE 1,101,060 | ....... 1,000,000 |....... 1,061,374 [............... [......... (5,860) 11/14/2014| 12/01/2027
013595UD3 ..... ALBUQUERQUE NM MUNI SD #12 SCHBLD ...... 1. |11FE .. 1,658,130 .. (3,224) 09/03/2015{ 08/01/2030
015032HVO ... ALEXANDRIALATXBLLTD TAX ....oveeneen [ oo [, 1FE .. 515856 | .........520,000 | .........520,000 | .........oooin foriiiiiiiiiins 08/24/2012 06/01/2020
021087RG8 ..... ALPINE UT SD SCHBLDG ....... 1.0 |11FE L. 1,089,680 (4,198) 03/12/2008| 03/15/2023
021087ST9 ...... ALPINEUTSDSCHBLDG ..................... 1.0 |1FE L. 1,036,430 (2/483) 02/23/2012( 03/15/2027
034313ZT6 ...... ANDOVER MN TXBL ABATEMENTSERC ........ [... |... |....... 1FE .. 945,850 . 605 12/05/2012| 02/01/2023
035339U32 ...... ANKENY IAREFSERB ............. S| IFE L. 866,499 05/15/2012| 06/01/2025
035519RM1 ... ANN ARBOR MI SD SCH BLDG & SITE .. S| IFE L. 1,015,250 06/07/2008| 05/01/2018
05914FDZ0 ..... BALTIMORE CNTY MD CONS IMPT (BAB) S| IFE L. 1,097,490 10/28/2009| 11/01/2022
067167QX7 ..... BARBERS HILL TX ISD SCHBLDG ... S| IFE L. 1,476,488 07/30/2013| 02/15/2024
07539PBMO . ... BEAVERCREEK OH CSD SCH IMPT ... 1| IFE L. 1,129,180 06/12/2009 12/01/2022
095167PW6 ... BLOUNT CNTY TXSER 2005 .........ovovevven|en [ove |oennnn 1FE .. 1,424,430 01/12/2005| 04/01/2016
095743CVO0 ... BLUE MOUNTAIN OR CMNTY CLG DIST . S| IFE L. 1,112,770 07/29/2015| 06/15/2028
101824DX5 ... BOURBON CNTY KS UNIF SD #234 .. 1.0 |11FE L. 1,111,100 11/25/2014| 09/01/2026
102853FP8 ...... BOWLING GREEN OH CSDREF ..... 1.0 |11FE L. 1,540,868 04/17/2015( 12/01/2028
105295JQ3 ...... BRANDON MI SD SCH BLDG & SITE . . 1. |11FE .. 1,030,479 06/14/2006| 05/01/2018
123547Y54 ... BUTLER CNTY OH LTGO VAR PURP ... . S| IFE L. 1,040,010 09/08/2006| 12/01/2021
145814MCO ... .. CARSON CITY NV SD SCH IMPTLTGO .......... . 1. |1FE 1,346,454 08/02/2007| 06/01/2021
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15147TCCO ...... CENTER GROVE IN MULTI-SBC 1ST MTG 1244244 1 ... .. 1135530 | ....... 1,288,827 |....... 1,135,000 | ....... 1227933 | ..o [ (9262) [ ... | 4500 ..... 3386 (JJ ... ]....... 24261 (........ 51,075 [03/19/2014| 07/10/2026
172217VA6 ... CINCINNATI OH REF & IMPT VARPURP ... 1,566,660 | ..... 108.0530 | ....... 1,620,795 | ....... 1,500,000 | ....... 1,564,358 | .. (2302) [ ..ooooeee e 4.000]..... 3462(JD ...|........ 5,000 .. 16,833 |08/07/2015( 12/01/2030
172217WG2 ... ... CINCINNATI OH TXBL JUDGEMENT SER D 1,190,000 | ...... 99.6120 1,185,383 [ ....... 1,190,000 [ ...t 1,190,000 | .. | e [ 3264 (..... 3264|JD .| 751 TR 12/16/2015| 12/01/2025
181059TG1 ..... CLARK CNTY NV SD REF BLDG SERC ...... .. 1,055,110 | ..... 107.3820 | ....... 1,073,820 | ....... 1,000,000 [ ....... 1,054,389 | .. T21) | e e 4.000..... 3353|JD ... |.iines 422 11/04/2015| 06/15/2030
181072LM9 ... CLARK CNTY OH REF VAR PURP LTD TAX .. .. 902874 . ..., 108.0330 | .........912879 | ......... 845,000 | .........857,907 | .. (6,338) [ ..o e | 5000 ..... 4.463|JD ... | ..ol 3,521 10/22/2007| 12/01/2021
199252BE6 ...... COLUMBUS IN REDEV DIST SERAT ........ 1430129 ... 1051740 | ....... 1,461,919 | ....... 1,390,000 [ ....... 1,397,517 | .. (4807) [ oo e | 5000 ..... 4632|140 .| 32,047 09/06/2007 | 01/15/2022
199507E75 ...... COLUMBUS OH CSD CONSTR&IMPR .......... | ... ... |.. 1.. |1FE......|....... 1,080,030 |..... 104.0010 | ....... 1,040,010 |....... 1,000,000 .. 1,008,622 | .. (9,046) [ ..o e | 5.000..... 4.083|JdD ... 4,167 .. 09/29/2008| 12/01/2021
199492MP1 ... COLUMBUSOHSERB ...........c.ovvvvveen] e foe |0 10 |FE o |00 1,824,609 | ... 110.6390 | ....... 1,869,799 | ....... 1,690,000 .. 1,820,067 | .. @B [ e | 4.000..... 3.060|JJ .. |.ees 25913 (..o 08/12/2015| 07/01/2030
199492HG7 ... COLUMBUS OH TXBL VARPURPLTD TAX .......| ... |... |.. 1. |1FE......|....... 1245000 .....107.0170 | ....... 1,332,362 ....... 1,245,000 Lo 1,245,000 e | e [ 3810(..... 3810|FA .| .c..nn 17,920 08/26/2013| 08/15/2024
199492JU4 ...... COLUMBUS OHVARPURPOSESERA .......... ... |... [.. 1. [1FE......|....... 1,359,425 | ... 1114890 |....... 1,393613[....... 1,250,000 .. 1,345,022 | .. (10,216) | ..o e [ 4.000]..... 2040 (FA .| ....... 18,889 07/30/2014| 02/15/2028
208418YET7 ...... CONROE TXISDREF ............cooovvvnn| oo | [ 4o [IFE .| 1,637,085 | .. ... 110.2630 | ....... 1653945 |....... 1,500,000 .. 1,630,243 | .. (6842) [ ... o 4.000]..... 3485 (FA ...|....... 22,667 02/19/2015{ 02/15/2029
213039GA2 ..... COOK & DUPAGE CNTYSILHS#210 ............| ... |... [.. 1 .. [1FE......|....... 1,048220.....100.0000 |....... 1,000,000 |....... 1,000,000 ...1,000,000 | .. (5,962) [...ooovveeeennn o 5.000]..... 4384 (J) ... ... 25,000 04/20/2006( 01/01/2018
213039CVO ... COOK & DUPAGE CNTYSILHSDIST210 ........|... |... [.. 1 .. [1FE......|....... 1,085010.....100.0000 |....... 1,000,000 |....... 1,000,000 ...1,000,000 | .. (10,868) | ... e [ 5.000]..... 3881 (... |....... 25,000 11/28/2006| 01/01/2019
2201125Y8 ... CORPUS CHRISTI TX GEN IMPT . e e ot fIFE | L. 1,583,850 | ... 109.3730 f ....... 1,640,595 | ....... 1,500,000 .. 1,580,740 | .. ) N P [ 4.000]..... 3314 (MS .. |....... 25,000 .. ... |07/31/2015| 03/01/2029
224288KRO ... .. CRANBERRYTWPPA ..............oooovvvd] oo oo [ Vo [IFE L]0 1,375,169 | L. 1117200 | ... ... 1,418,844 | ... ... 1,270,000 .. 1,371,486 | .. (3682) [..oooveeeee 4.000]..... 3047 (A0 ..|....... 16,933 .............. 07/31/2015{ 10/01/2028
230593AA3 ...... CUMBERLAND CNTY NCLTD OBLIGQSCB ...... ... |... |.. 1.. |1FE...... |....... 1,000,000 ..... 1141920 |....... 1,141,920 | ....... 1,000,000 1,000,000 | e | e [ 6.100..... 6100 |MN .. [....... 10,167 | .. 01/13/2011| 11/01/2025
230822QE1 ..... CUMBERLANDVLYPASD ..........ooovevvees] e fove | 10 |MFE oo |0t 1,074,880 | ... 107.5970 | ....... 1075970 |....... 1,000,000 .. 1,071,183 | .. (BBI7) [ e | 4.000..... 3272|MN .. | ...l 5,111 03/26/2015| 11/15/2027
231871HB3 ..... CUSTER SD SCHDIST #16-1 (BAB) .............|... ... |.. 1.  |1FE......|.........750,000|..... 107.5270 | ......... 806453 |......... 750,000 750,000 | | e [ 5500 ..... 5500 dJ ... | 20,625 04/15/2010( 01/01/2024
231871GG3 ... CUSTER SD SCH DIST #16-1 CAPOUTLY ........| ... |... |.. 1. |1FE......|....... 1,090,773 ..... 103.0260 | ....... 1,071,470 |....... 1,040,000 ..1,048,018 | .. (TT67) [ e | 4.000..... 3210|d0 .| 20,800 01/20/2010( 01/01/2019
2327603J5 ......| CYPRESS-FAIRBANKS TXISD .............cooo [ooo |oon |oo 10 [IFE .o ] oooi... 1,073,050 | ..... 1005060 | ....... 1,005,060 | ....... 1,000,000 .. 1,001,100 | .. B727) [ | | 5000 ..... 4.096 | FA ... |....... 18,889 03/17/2008| 02/15/2017
m 246199FY4 ... ...| DELAWARE OH SD SCHFACSCONSTR ......... ... |... [.. 1.. [1FE......|......... 745166 |.....113.9980 |......... 809,386 |......... 710,000 ... 737,888 .. BA2) [ e | 5000 ..... 4374|dD | 2,958 | .. 08/06/2013| 12/01/2028
—_ 248775283 ...... DENTONCNTYTXREF ..........coooovvvvnn | oo | [ Vo [AFE oo 2,757,424 | .. 1107230 | .. ... 2812364 | ....... 2,540,000 .. 2,748,564 | .. (8860) [.....oovvveeenn oo 4.000]..... 2907 (... ..l 38382 .............. 08/04/2015| 07/15/2027
o 248866WN1 .. ... DENTONTXCTFSOBLIG .....................o| oo oo [0 Vo [FE oo ] oo 1,047,270 | ... 109.1820 | ....... 1,091,820 |....... 1,000,000 1,037,578 (4589) ... o 4.000]..... 3402(FA ...|....... 15111 | .. 11/06/2013| 02/15/2026
s 258885ZM7 ..... DOUGLAS CNTY COSD#RE1IMPTSERA .......|... |... [.. 1 .. [1FE......|....... 1,085200|.....107.9140|....... 1,079,140 |....... 1,000,000 1,014,846 (7A36) [ ..o 5.000]..... 4201(JD ... |........ , .. 11/07/2007| 12/15/2020
259363SNO ... DOUGLAS CNTY NE SD #66-WESTSIDECS ......|... |... [.. 1.. [1FE......|....... 1,080,310 |..... 1126240 |....... 1,126240 | ....... 1,000,000 1,076,981 (3329) [ ..oovveee 4.000]..... 3.053(JD...]....... 17,856 | ...l 07/08/2015( 12/01/2028
259597EK4 . ... .. DOUGLASCNTYWIREF ......................| ... ..o oo [MFE ..o ] 1,319,832 ..., 1003120 | ....... 1,238,853 |....... 1,235,000 1,235,816 (9492) [ ... o 5.000]..... 4204 [FA .| ....... 25729 .. 03/30/2005| 02/01/2016
263493TMO ... DuPAGE CNTY IL CMNTY UNITSD#200 .........|... |... [....... [1FE......|....... 1,000,000 |..... 1023820 |....... 1,023,820 |....... 1,000,000 1,000,000 N 4500 ..... 4500 (A0 ...|....... 11,250 04/16/2009( 10/01/2016
269408MN7 ..... EAGANMN TXBL TAXINCRSERA ..............f... ... |.. 1. |1FE......|.........881879|......96.8020 |......... 866,378 |......... 95,000 884,395 1002 ... e 2850 |..... 3000 (FA...|....... 10,628 06/05/2013| 02/01/2025
278173EVT ... EATON OH CSD QSCB-TAXABLE ...............|... |... [.. 1. [1FE......[......... 750,000 |..... 1101000 | .........825750 | ......... 750,000 750,000 B U PP P 5909 (..... 5909|JD ...|........ 3,603 02/04/2011 12/01/2025
283497F67 ...... EL PASO CNTY TXREF TXBLSERA .........oo | voe |oe [eeoee [TFE oo | o0it ... 906,750 | .. ... 100.9960 | ......... 908,964 |......... 900,000 906,406 L@ e 3371 (... 3271|FA .| oons 11,461 06/30/2015| 02/15/2024
283734RA1 ..... ELPASOTXREF ......o.ovvovivinneaenena| e oo [ 40 [IFE o [0 1,371,296 | ... 107.3730 | ... ... 1,385,112 ... 1,290,000 1,360,428 (9448) [ ..o e | 4.000..... 3.082|FA ... ...... 19,493 11/06/2014| 08/15/2028
303603GV0 ..... FAIRBORN OH CSD SCHIMPT ...........oooo | oee |oen [oo 1o [MFE oo oot 1,009,109 | . ..., 101.9540 | ......... 958,368 | ......... 940,000 943,491 BA3) [ e | 5250 (..... 4.343|JD .| 4,113 04/27/2008| 12/01/2018
311315TU9 ... FARMINGTON MN ISD #192 TXBLREF .......... | ... |... [..oooo [1FE ..o |.oio ..., 690,000 | ..... 102.6790 | .........708485[......... 690,000 690,000 B T PP PO 2750 (..... 2750 |FA ... |..oo.oe. 7,906 11/13/2013| 02/01/2020
338158PG7 ..... FITCHBURG WI CORPPURPSERB .............| ... |ooo [ 10 [1FE ..o oo .. 1,320,960 | ..... 101.1080 | ....... 1,344,736 | ....... 1,330,000 1,329,969 B e 3000..... 3.000|MS .. [....... 13,300 04/12/2012| 03/01/2026
338423PK6 ...... FLAGSTAFFAZSERA ........................ ... ... |.. 1. |MFE ... |......... 701,396 | ..... 113.0460 | ......... 734799 | ......... 650,000 693,800 (4340) [ ... [ 4500 ..... 3573 (... 14,625 | .. 03/21/2014( 07/01/2028
34526PAST7 ... FORDCNTYKSUSD#443SERA ...............[... |... |.. 1. |[1FE ......|....... 1452013 |..... 1115260 |....... 1472143 |....... 1,320,000 1,450,875 [ ) P P [ 4.000]..... 2951 (MS .. |........ 6453 (... ........... 11/19/2015| 03/01/2028
34526PAU2 ... .. FORDCNTYKSUSD#443SERA ...............[... |... |.. 1. |[1FE......|....... 1095120 |..... 109.6150 | ....... 1,096,150 | ....... 1,000,000 1,093,882 [ ) O P [ 4.000]..... 3.004(MS .. |........ 48891 .. ... [10/27/2015| 03/01/2030
345766NB1 ... .. FORESTHILLSOHLSD ................. e | e IFE ] 1,092210 | L. 109.4780 | L. L. 1,094,780 [ L 1,000,000 1,084,760 (7450) [ ... [ 4.000]..... 2914 (D ... |........ 3,333 02/05/2015{ 12/01/2029
3494256A1 ...... FORT WORTH TXREF & IMPT-GENPURP ....... (... |... |.. 1 .. |1FE ......|....... 1,633,286 |..... 110.0510 |....... 1,672775|....... 1,520,000 1,628,985 (301) [ ..o [ 4.000]..... 3096 (MS..|....... 21,280 07/29/2015{ 03/01/2029
354730WB5 ..... | FRANKLINTNPUBIMPT(BAB) ................. oo [ [0 10 [MFE ..o |....... 1,018,380 (..... 1074810 (....... 1074810 |....... 1,000,000 1,007,230 (2070) ... 4950 |..... 4702 (MS .. |....... 16,500 12/16/2009| 03/01/2022
362676JL3 ...... | GAHANNAOHREF ................. ol e [t [IFE L 1,159,973 | L. 1146500 | ... ... 1,209,558 | ... 1,055,000 1,154,715 (5,258) [ oo e | 4.000..... 2897 |JD ...t 3,517 05/21/2015| 12/01/2026
363334271 ......| GALENA PARK TXINDPT SD SCHBLDG .........[... |... |.. 1.. [1FE......|....... 1228702 ..... 111.9040 |....... 1,303,682 ....... 1,165,000 1,183,940 (6847) [ oo e | 5250 (..... 4585 | FA .| ... 23,106 03/06/2008| 08/15/2022
365136MB3 ... GARDEN CITYMISDREF ........coooovevveon | e foe |00 1 |MFE o |00t 1,060,990 | ... 101.3160 | ....... 1,013,160 | ....... 1,000,000 1,002,548 (7409) oo e | 5000 ..... 4.225|MN .. | ... 8,333 08/31/2008| 05/01/2021
365820FV6 ...... GARFIELD HEIGHTSOHCSD ..o | e fove | 1o | FE oo | oe o 1,082,770 | ... 1041740 | ....... 1,041,740 | ....... 1,000,000 1,009,256 9314) [ oo e | 5000 ..... 4.003|JD ... |..enes 2,222 10/04/2006| 12/15/2020
372640GL0 ...... GEORGETOWN CNTY SCSDQSCB ............ | .o oo |veveees |1FE oo | o0 . 1,138,536 | ... 114.6560 | ....... 1,203,888 |....... 1,050,000 1,115,071 (5810) v e | 5375(..... 4541 |MS .. | ... 18,813 06/24/2011| 03/01/2025
374208EW2 ..... GERRISH & HIGGINS MISD SB&SITE .......... | ... ... |.. 1.. |1FE......|....... 1,155653]..... 108.3080 | ....... 1,196,803 | ....... 1,105,000 1,119,002 (BETA) [ e | 5000..... 4423|MN .| 9,208 06/11/2008| 05/01/2023
374816ANG .. ... GIBSON CITY TNSPLSCHDISTLTGO ..........|... |... [.. 1 .. [1FE......|....... 1,046,810 |..... 1054350 |....... 1,054,350 |....... 1,000,000 1,007,207 (5484) [ ..o 5.000]..... 4402(A0 ..|....... 12,500 07/19/2007| 04/01/2021
374816EJ1 ...... GIBSONCNTY TNSPLSDREF .................|... ... [.. 1 .. [1FE......|....... 1,000,000 |.....100.0700|....... 1,000,700 | ....... 1,000,000 1,000,000 [ ... [ [ 3.000]..... 3000 (A0 ...|........ 7,500 .. 02/04/2015( 04/01/2029
382604M29 .. ... GOOSE CREEK TXCONS ISDREF ........ .. 1,076,010 .....110.0930 | ....... 1,100,930 | ....... 1,000,000 1,073,449 ) P [P [ 4.000]..... 3O071(FA .| ....... 1541 08/18/2015{ 02/15/2030
384514UB9 ... .. GRAFTON WI TXBL REF SER B CORP PUR ....885000|.....100.2280|.........887,018|......... 885,000 885000 | ... | e e 3200]..... 3200(JD ...|....... 11,564 | .. ... [07/10/2015| 06/01/2026
386138URO ..... GRAND PRAIRIETXCTFSOBLIG .......... . 1,524,677 |.....110.3480 | ....... 1,561,424 |....... 1,415,000 1,523,072 )l DU [P 4.000]..... 3035 (FA...|........ 5817 (... 11/04/2015| 02/15/2029
392641XK7 GREEN BAY WI TXBLREF SERD ...... 1,000,000 | ......99.6300|.........996,300(....... 1,000,000 1,000,000 T N 2950 |..... 2950 [AO ...|........ 7375 .. 05/16/2012( 04/01/2024
3960284J8 ... ... | GREENVILLE CNTY SC TXBL REF SERA .. 1,000,000 | ...... 989240 |.........989240....... 1,000,000 1,000,000 [ ..o [ e 2250 |..... 2250 (A0 ...|........ 5,625 03/20/2013| 04/01/2022
401784WX7 ..... | GUILFORD CNTYNC (BAB) ............ 1,000,000 | ..... 111.7730 | ....... 1,117,730 | ....... 1,000,000 1,000,000 e e 4541 ... 4541 | FA .| ol 18,921 03/11/2010| 08/01/2021
414834LP4 ... HARRISBURG SD INDPT SD#41-2 .. ... 1,299,247 [ ..... 104.2410 | ....... 1,292,588 | ....... 1,240,000 1,277,658 BT oo | | 3.000..... 2456 |0 .| 17,153 .. 02/03/2012| 07/15/2025
416489RX2 ... HARTFORD CNTY CT MET DIST SERB . 1,974,457 [ ..... 1084200 | ....... 1,962,402 ....... 1,810,000 1,971,408 (3,049) [ oo e | 3750 ..... 2613|MN .. [....... 10,935 | ..oviniiin 10/23/2015| 11/01/2028
431621LC3 ...... HILLIARD OH SCH DIST SERA ....... 1,047,120 | ..... 104.0010 | ....... 1,040,010 ....... 1,000,000 1,005,057 (5,285) [ oo e | 5000..... 4431|0D .|l 4,167 06/22/2008| 12/01/2019
442403KB6 ... HOUSTON TXISDREF ......... e 1,078,730 | ..... 111.8020 | ....... 1,118,020 | ....... 1,000,000 1,070,329 (7534) [ oo e | 4.000..... 3017 FA .| e 15,111 11/19/2014| 02/15/2028
442331584 ... HOUSTON TXSERB (BAB) .................... 1,053,000 | ..... 111.7860 | ....... 1,117,860 | ....... 1,000,000 1,027,325 (5816) [ +vveveeeene e | 5.361(..... 4633 |MS .. |....... 17,870 03/10/2011| 03/01/2024
443420FA7 ... HUBBARD OH EXMP VILLAGE SD CLASSRM ........ 1,254,865 | ..... 1059480 | ....... 1,244,889 |....... 1,175,000 | .. 1,188,271 (8907) [ ..ovvvveee 5.000]..... 471D .. ...l 4,896 04/10/2007| 12/01/2021
44442ABEO ... .. HUGHES CNTY SDREF LTD TAXGOCTFS ....... 1,350,000 | ..... 101.0810 | ....... 1,364,594 | ....... 1,350,000 | .. 1,350,000 P N 2750 ..... 2750 (JD ... ........ 3,004 06/02/2014( 12/01/2026
4477T110K9 ... HURON SDSCHDIST#2-2 ................ 1,413,894 | .....108.7580 | ....... 1,441,044 | ... .. 1,325,000 | .. 1,394,732 [ oo [ (TB83) [ 3750 ..... 3001 (JD...|........ 2,208 05/30/2013| 12/15/2024
464434FV6 ... ... ISLAND CNTY WA SD #201 OAK HARBOR . . 1,041,730 | ..... 104.0480 | ....... 1,040,480 |....... 1,000,000 | .. 1004518 [ ..o [ @TI9) 5.000]..... 4492(JD ... |........ 4,167 07/19/2006| 12/01/2020
46723MANO . ... JACKSON MICOLLEGEREF ................... AU U P I v e 008,861 (..., 1124040 [ ....... 1,089,737 ... ..., 25,000 | .. 988814 ... e (6829) L e e 4.000]..... 3056 [MN .. |........ 6,167 | .. .. 06/19/2014( 05/01/2027
479545CJ2 ...... JOHNSTOWN-MONROE OHLSD SCHFACS ..... ot IFE 560,300 | .....109.6540 |.........570,201|......... 520,000 |......... 553,950 ............... | (B207) | e 4.000]..... 2795(JD ... ........ 1733 ........ 23,053 [10/10/2014| 12/01/2026
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481305DR8 ... JUDSONTXISDREF .........ccovvniinn 1 1,118,866 | ..... 111.3000 | ....... 1,151,955 | ....... 1,035,000 | ....... 1116200 | ..o [ (2666) [ ... oo 4.000]..... 3007 [FA...|....... 17250 ..ol 08/27/2015| 02/01/2028
483271AN2 ..... KALAMAZOO MIREGL EDL SVCAGCY SB ....... 1 1,054520 | ..... 108.2600 1,082,600 | ....... 1,000,000 | ....... 1,014,671 .. .. (5849) [..oovvee o 5.000]..... 4332(MN .. |........ 8333 .. 50,000 [02/22/2008| 05/01/2021
483782JC3 ...... KANE & DEKALB CNTYS ILUSD #302 ....... 1 .. 1,074,750 | ... 103.9600 | ....... 1,039,600 | ....... 1,000,000 | ....... 1,009,850 | .. BT [ | | 5000..... 4.062|FA .| ... 20,833 ........ 50,000 |05/10/2007| 02/01/2020
492674PG5 ... KETTERING OHLTGO .................. 1 . 494725 L. 102.7390 | .........513695 |......... 500,000 | .........495044 | .. 39| | | 3000..... 3400|JD ... |.ieennes 1,250 | ........ 12,375|01/23/2015| 12/01/2027
494656L41 ...... KING & SNOHOMISH CNTYS WA SD #417 . 1 . 1,089,380 | ... 112.3510 | ....... 1,123510 | ....... 1,000,000 | ....... 1,076,509 | .. 7893) || 4.000..... 2.966|JD ...|........ 3,333 ] .. 40,000 |05/08/2014| 12/01/2026
494751CV0 ... KING CNTY WA FIRE PROT DIST#39 ... AL MFE ] 1,312,380 | L 1105870 | ....... 1,327,044 ....... 1,200,000 [ ....... 1,311,613 ] .. (T67) | e e 4.000..... 2913|dD .|t 2133 12/02/2015| 12/01/2030
494791072 ... KING CNTY WA PUB HOSP DIST #2 . | MFE | 1,080410 | L 108.6560 | ....... 1,086,560 [ ....... 1,000,000 | ....... 1,054,563 | .. (BABT) oo e | 4.000..... 3289|JD ... |..oeits 3,333 ] .. 36,000 [ 11/14/2014| 12/01/2028
498531BF8 ...... KLEIN TX INDPT SCHDISTREF SERB ... | | | e | 1111089 | . 109.9560 | ....... 1,154,538 [ ....... 1,050,000 | ....... 1,089,401 | .. (5,960) [ .. vvenveiiie e | 3000..... 2335|FA .| ons 13125 .. 31,500 [03/29/2012 02/01/2022
498531FL1 ...... KLEIN TX ISD REF-SCHOOLHOUSE SER A L | MFE | 1,763,905 | L 1107190 | ....... 1,799,184 [ ....... 1,625,000 [ ....... 1,759,294 | .. @B [ e | 4.000..... 3.001|FA ... ..oo.nn 27,083 (...t 08/13/2015| 08/01/2029
501552JR5 ...... KYLETXREF ......... ... 1L |MFE L 1587833 L. 110.3480 | ....... 1,644,185 ....... 1,490,000 | ....... 1,581,934 .. (5899) [..ovvvveeeeenn o 4.000]..... 3214 (FA .| ....... 37581 (... 04/22/2015| 08/15/2029
508246AQ8 ..... LAKECNTYFLLTGO ............... 1L |MFE L. 1,088,520 ) 105.9480 | ....... 1,059,480 | ....... 1,000,000 | ....... 1,011,402 | .. (7653) ..o 5.000]..... 4163 (JD ... |........ 4167 | .. 50,000 [04/19/2007| 06/01/2021
508772EF3 ...... LAKE CNTY IL SD #79 FREMONT SERB ... AL MFE L 1,800427 )L 103.7330 | ....... 1,799,768 | ....... 1,735,000 | ....... 1,742,064 | .. (7375) [ oo 5.000]..... 4542(JD ... |........ 7229 .. .. 86,750 (06/28/2006| 12/01/2019
510281FK9 ...... LAKE OH LSD STARK CNTY SCH FACS . S MFE 01,092,160 | 1117990 | ....... 1117990 | ....... 1,000,000 | ....... 1,087,398 | .. (4762) [ ... o 4500 ..... 3.087(JD ... |........ 3750 .. .. 13,500 (07/29/2015| 12/01/2030
517138VK6 ...... LARIMER CNTY CO POUDRE SD (BAB) ... 1 |MFE ..o ..., 1,000,000 | ..... 1113570 ....... 1,113570|....... 1,000,000 | ....... 1,000,000 | .. T N 5603 ]..... 5603[JD ... |........ 24901 .. 56,030 [12/15/2010| 12/15/2025
5176964N7 ...... LAS VEGAS NV TXBL REF VAR PURP SER . 1 |MFE oo 1,000,000 ) ... 99.5320 ....995320|....... 1,000,000 | ....... 1,000,000 | ........ccooon oo [ 2700 ..... 2700(JD ... ........ 7950 (. ............. 08/28/2015( 06/01/2022
52850CLJ2 ...... LEWISTONME REFSERB ................. AL |MFE ] 1,627,380 | L 105.1800 1619772 ... 1,540,000 [ ....... 1,598,195 | .. (10,335) [ oo o e 3000..... 2233| A0 .| ..o 11,550 | .. 46,200 |02/13/2013| 04/01/2024
52908EZH9 ..... LEXINGTON-FAYETTE URBAN CNTY KY GO . AL IFE e 1175267 | 112.4060 1,213985 [ ....... 1,080,000 [ ....... 1,170,142 | .. (5125) [ oo e | 4.000..... 3.006|AO ...|....... 10,800 | ........ 14,160 [05/07/2015| 10/01/2027
535358KD6 ... LINDENMICSDREF ...........c.ovnees AL | MFE | 1,582,935 L 110.0150 .. 1650225 ....... 1,500,000 [ ....... 1,579,584 | .. (3351 [ e e | 4.000..... 3334|MN .. [....... 10,000 | ........ 14,333 (07/14/2015| 05/01/2027
537056CM3 . ... LITTLE CHUTE WI ASD REF .. 1 . .. 998,735 [ ... ... 950,000 | .........959,049 | .. (TA0) [ e | 5.000..... 4456 |MS .. |....... 15,833 | .. 47,500 |05/09/2007| 03/01/2022
542264FJ0 ... ...| LONE STAR TX CLG SYS SERA . 1 1,100470 | ....... 1,000,000 .. 1,084,673 .. (BBIT) [ e | 4.000..... 2935|FA .| ... 26,889 [ ........iues 04/08/2015| 02/15/2028
m 548768FB1 ......| LOWNDESCNTYMSSD ........ 1 1,692,360 [ ....... 1,500,000 . 1,638,740 | .. (4465) [ ..o e | 4.000..... 2896|MS .. |....... 17,6867 | oo 08/19/2015| 09/01/2027
—_ 557259Vs4 ...... MADISON CNTY MS TXBL REF .. PO U U R 989,950 | ....... 1,000,000 1,000,000 T 3.185]..... 3485(JD ... ........ 2,654 .. .. 26,365 (01/08/2015| 06/01/2025
o 557412WP4 .. ... MADISON CNTY TN TXBLREF ......... R U O 1,015370 | ....... 1,000,000 1,009,826 | ... [ (A258) [ 2.000]..... 1554 | A0 ...|[........ 5,000 .. .. 20,000 (03/26/2014| 04/01/2018
N 557738GN5 ... MADISON MACOUPIN CNTYS IL CMNTY Y U PO P 1,074,380 | ....... 1,000,000 1014994 | ..o e BT 5.000]..... 4143 [MN .. | ...l 8333 .. .. 50,000 [05/03/2007| 11/01/2021
564385729 ...... MANSFIELD TXISD SCHBLDG ........ A U D P 1,047,610 (....... 1,000,000 1,008,408 | . ... feeeees (TA60) Lo 5.000]..... 4226 (FA ...|....... 18,889 | .. .. 50,000 [05/23/2007| 02/15/2021
564377758 ...... MANSFIELD TX TAXABLE SERA ....... I T U DR 453285 ......... 430,000 431,787 | oo | () [ e 5895 (..... 5168 | FA ...|........ 9,576 .. 25,349 04/30/2008| 02/15/2018
569203ME9 ... MARION & POLKCNTYSORSD#24J ........... | ... [... [....... 995,650 | ....... 1,000,000 1,000,000 [ ... [ [ 2938 ..... 2938(JD ... ...l .. 27,013 [01/16/2015| 06/30/2024
574193EGY ..... MARYLAND ST & LOC FACS LOAN ... 1 1,044930 | ....... 1,000,000 985568 | ... | BT 3.000]..... 3467 [MS .. |........ 8,833 .. 30,000 (03/22/2012| 03/15/2026
577285W54 ... MAUICNTY HISERA ... 1 1,083,000 [ ....... 1,000,000 1,016,284 [ ..o e (10347) | e 5000 ..... 3872|100 .| 25,000 .. 50,000 [01/09/2008| 07/01/2022
581535DG3 ... McKENZIE CNTY ND PUB SD #1 SCHBLD ... 1 1,005460 [ ....... 1,000,000 994,801 | . | B3 [ 3.000..... 3050 |FA ...|....... 12,500 .. 33,000 [06/04/2014 08/01/2028
581664DX4 ..... MCKINNEY TXISDREF .................. 1 1,075,080 | ....... 1,000,000 1,055,528 [ ..o e (2762) | e 3750 ..... 3208|FA ...|....... 14,167 .. 13,333 [03/05/2015| 02/15/2029
5861458E5 ...... MEMPHIS TN REF GEN IMPT SERC .. el o1 1,037,670 [ ....... 1,000,000 1,008,759 [ ..o e (10,130) | e 5000 ..... 3.923|MN .. |........ 8,333 .. 50,000 [12/11/2008| 11/01/2020
586145F58 ...... MEMPHIS TN TXBL REF SERB ........ [ U PO OO 1,019,340 [ ....... 1,000,000 1,000,000 [ .. e e e 2698 ..... 2698|A0 ...|........ 6,745 ... 9,893 (04/16/2015| 04/01/2023
587059DM5 . ... MENOMONEE FALLS WI SCH DIST REF ... 1 1,138,698 | ....... 1,080,000 1,087,114 (BA10) [ e | 5000..... 4453| A0 .| ..ol 13,500 .. 54,000 [08/14/2007 | 04/01/2020
59027BAX8 ... .. MERRILLVILLE IN REDEV AUTH LEASE ..... 1 Q7,712 ..o 850,000 915,548 (7B [ e | 4.000..... 2867 |FA ... |....... 12,844 . 25,783 110/22/2014| 08/15/2025
592112BJ4 ...... MET GOVT NASHVILLE/DAVIDSON CO TN . 1 1,026,190 | ....... 1,000,000 1,004,556 (7548) [ ..o [ 5.000]..... 4202 (FA ...|....... 20,833 .. 50,000 [06/14/2006| 08/01/2018
593881LD5 ...... MIAMISBURGOHCSDREF ........... 1 1,094,950 | ....... 1,000,000 1,078,328 LB2) e 4.000]..... 3078 (JD ... ...l P 12/03/2015| 12/01/2030
597749ZU7 ...... MIDLAND TX CTFS OBLIGLTGO ......... 1 1,049170 | ....... 1,000,000 1,009,541 @814) [ 5.000]..... 4155 [MS .. |....... 16,667 | .. 50,000 [01/23/2007| 03/01/2021
602366UA2 ... .. MILWAUKEE WI REF CORP PURP SER B3 . 1 1115510 | ....... 1,000,000 1,063,933 LI N P P [ 4.000]..... 3493 (MS .. |....... 1,778 | .. .. 11,889 05/15/2015| 03/15/2027
6095586E6 ...... MONMOUTH CNTYNJ(BAB) ............. 1 1,074310 | ....... 1,000,000 1,002,065 1 N T I I 4750 |..... 4691 [MN .. |........ 79171 .. .. 47,500 [11/04/2009| 11/01/2021
613579XQ9 ..... MONTGOMERY CNTY PA(BAB) ............ 1 1,078,040 | ....... 1,000,000 1,000,000 [ .. e | e 5050 ..... 5050 |MS .. |....... 16,833 | ........ 50,500 [02/04/2010( 09/01/2025
6136643N9 ...... MONTGOMERY CNTY TNGEN OBLIGUNLT ... | ... [... |....... 986,649 | ......... 905,000 929,972 (7A92) [ oo e | 4.000..... 3401|AO .| .oeeen 9,050 ........ 36,200 [03/26/2010| 04/01/2019
614121TQ4 ..... MONTGOMERY TX ISD REF SCHBLDG ... 1 1,110,300 | ....... 1,000,000 1,051,996 (2284) [ oo e 4.000..... 3334|FA ... ... 15,111 ......... 3333[07/15/2015| 02/15/2029
616142FX8 ...... MOORHEAD MN REF & IMPT SERB ... 1 775914 | ...l 755,000 746,387 LB e 3.000..... 3A23|FA .|t 9,438 ........ 23,090 [09/16/2014| 02/01/2027
621451PB3 ...... MOUNT HEALTHY OH CSD SCH IMPT .. 1 1,271,035 [ ....... 1,160,000 1,188,830 (11459) [ oo [ e 5.000..... 3912|dD .|t 4,833|........ 58,000 [01/16/2008| 12/01/2023
60534TYB5 ..... MS ST DEV BANK SPL OBLG GULFPORT .. 1 1,096,170 | ....... 1,000,000 1,061,130 (6,393) [ oo e | 4.000..... 3453| A0 .| ..ooes 10,000 | ........ 43,000 [08/21/2014| 04/01/2025
6312943Y9 ...... NASHUA NH TXBL-PENNICHUCKCORP .........[... [... [....... 1,031,070 | ....... 1,000,000 979,048 2205 e 3347 ..... 3650 (JJ ... |....... 15433 | .. 33,470 [09/25/2013| 01/15/2024
64966KLR2 .. ... NEWYORKCITYNYSERO ........... 1. |MFE ... |...........5261].....100.0000 | ........... 5000|........... 5,000 .. 5,000 B ) N [ [ 5.000]..... 5000(JD ...|.......... 211 .. .. 250 (08/17/2006| 06/01/2020
655867HZ5 ... .. NORFOLK VA CAP IMPR BD SER B (BAB) O O R P 1,087,910 | ....... 1,000,000 1,000,000 N 4650 ..... 4650 [MS .. |....... 15,500 | .. 46,500 |01/14/2010| 03/01/2019
659868QL0 ...... NORTHHILLSPASD(BAB) ............ A PUUR I T 1,084570 | ....... 1,000,000 1,009,739 (748) [ ..o 5484 |..... 5251 (A0 ...|....... 11,577 | .. .. 54,840 (06/10/2010| 10/15/2025
660631WNS ... .. NORTHLITTLEROCKARSD#1 ... A PR DUUR I 1,008,790 | ....... 1,000,000 1,004,672 (868) ...oovveeeee 3.000]..... 2890 (FA...|....... 12,500 | .. .. 15,000 (01/29/2015| 02/01/2028
662523WX3 ... .. NORTH SLOPEBOROAK(BAB) .............ooo e [ovn [ooeiins 1,095,770 | ....... 1,000,000 1,000,000 [ ... e [ 502 |..... 5028 (JD ... ...l .. .. 50,260 [10/21/2009| 06/30/2019
667230SE7 ...... NORTHVILLEMIPUBSCH ............ 1 1529423 | ....... 1,525,000 1,525,000 (5425) [ ... 5.000]..... 5000 (MN .. |....... 12,708 | .. .. 76,250 [05/31/2005| 05/01/2017
671130HA3 ..... OAK CREEK-FRANKLIN W1 JT SD RFDG . 1 937241 | ......... 890,000 898,984 (6,854) [ ..o e | 5000..... 4164 | A0 .| ..ol 11,125 | ........ 44,500 [04/10/2007| 04/01/2019
676006QP7 ..... ODESSATXREF ........o0vvinins U DU PO P 1429588 [ ....... 1,285,000 1,379,085 668) [ ..o e 4.000..... 2863|MS .. |....... 17,133 | ........ 51,400 [06/05/2014| 03/01/2025
678519RB7 ..... OKLAHOMA CITY OKTXBL ........ [0 DU ROV DU I 824175 ......... 790,000 790,000 | v | e [ 3500..... 3500 MS .. |........ 9,217 ........ 41475(03/19/2014| 03/01/2025
680616ZN2 ...... OLENTANGY OH LSD TXBL SERA . IS U OO PR | 983,080 | ....... 1,000,000 1,000,000 B T TP P 3450 (..... 3450 |JD ... |.oints 2,625|........ 22,838 (02/11/2015| 12/01/2026
686033DNS ... . OREGON OH CSD REF SCH IMPT . 1 1,012460 [ ....... 1,000,000 991,542 T8 e | 3.000..... 3400|JD ... .ienens 2,500 .. 30,000 [03/21/2013| 12/01/2025
689225VR8 ..... OTTAWACNTY MIREF ............... 1 1,434,358 [ ....... 1,310,000 1,405,151 ROTT) [ | | 3500..... 2656 |MN .. |........ 7514 10/02/2015| 11/01/2027
689861MKS ... OUACHITA PARISH LA E OUACHITASD ... A PO PUUR 513,805 |......... 500,000 500,000 N N 3466 |..... 3469 (MS .. |........ 57771 .. 17,330 | 06/27/2014( 03/01/2024
689861ML3 ... .. OUACHITA PARISH LAE OUACHITASD ......... 540194 | ......... 525,000 525,000 N 3616 |..... 3618(MS .. |........ 6,328 .. .. 18,984 (06/27/2014| 03/01/2025
690887QQ0 . .... OWENSBOROKY TXBL ................. 999,190 | ....... 1,000,000 1,008,078 R4 1<) I [ 3400 ..... 3300(J) ... ]....... 17,000 | .. 17,756 | 12/16/2014( 07/01/2025
704083CH5 ... PAWNEE CNTY KS UNIF SD #495 SER A 1 1277652 | ....... 1,170,000 1,237,600 (4250) ... oo 4.000]..... 3454 (A0 ..|....... 24310 ... 06/09/2015( 10/01/2027
707483NX7 ..... PENNHILLSPATXBLSERB .......... O O N P 1,070,020 | ....... 1,000,000 1,000,000 [ ... [ e 4130 ..... 4130 (JD ... ........ 34421 .. 41,300 |04/10/2014| 12/01/2025
708292GL5 ...... PENNINGTON CNTY SDCOPSSERA ........... T T e 1219688 |....... 1,130,000 | ....... 1204271 | ..o [ (2343) [ ... o 4.000]..... 3059 (JD...]|........ 8914 |.............. 09/18/2015| 12/01/2030




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

€ol3

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

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

F Current

0 Year's

R Rate Other- Total

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

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

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

7T15029FX7 ...... PERRY TWP INMULTI-SBC 1STMTG ........... S MFE .0 1,087,850 | L 109.0420 | ....... 1,090,420 | ....... 1,000,000 | ....... 1,024,405 | ... [ (3,520) 11/16/2011| 07/15/2024
715093HB9 ... .. PERRYSBURG OH EXEMPTED VLG SD ... S MFE L0 1,100,240 ) 1107730 | ....... 1,107,730 | ....... 1,000,000 | ....... 1,094,153 | .. .. (6,087) 02/26/2015( 12/01/2026
718814P42 ... PHOENIXAZREF ............ccvvvees AL IFE ] 1,092,310 | L 113.6980 | ....... 1,136,980 [ ....... 1,000,000 .. 1,079,627 | .. (8,137) 06/05/2014 07/01/2026
720611QM7 ... PIERCE CNTY WA SD #403 BETHEL AL | MFE ] 1,046,520 | L 101.8530 | ....... 1,018530 [ ....... 1,000,000 .. 1,002,405 | .. (5,587) 07/26/2008| 12/01/2021
725277IMO ... PITTSBURGHPASDREF ............... AL | MFE ] 1,080,510 | L 109.3670 | ....... 1,093,670 [ ....... 1,000,000 .. 1,075,756 | .. (4,754) 03/11/2015| 09/01/2026
729429LA6 ...... PLYMOUTH-CANTON MI CMNTY SD REF .. AL | MFE ] 1,085490 | . 108.3530 | ....... 1,083,530 [ ....... 1,000,000 .. 1,022,642 .. (9,081) 02/07/2008| 05/01/2022
733505GL9 ...... PORT ARTHUR TX INDPT SD SCH BLDG .. AL MFE e 1,119,650 | L 1005170 | ....... 1,080,454 [ ....... 1,055,000 .. 1,056,127 | .. (8,941) 10/23/2007| 02/15/2021
T41701H82 ... PRINCE GEORGES CNTYMD QSCB .. ... e e e AFE......|....... 1,006,680 | ..... 110.9060 | ....... 1,109,060 | ....... 1,000,000 .. 1,005,024 | .. .. (378) 03/23/2011| 03/01/2026
T44159NP5 . . ... PROVOCITYUTSD ... ool e |t [IFE ] 1,052,380 | 107.0350 | ....... 1,070,350 | ....... 1,000,000 .. 1,049,700 | .. (2,680) 03/03/2015| 06/15/2028
T48233NH2 ... .. QUEEN ANNES CNTY MDPUBFACS (BAB) ...... [ ... [... [....... MFE ......[....... 1516304 |..... 108.0750 | ....... 1604914 | ....... 1,485,000 .. 1,500,556 | .. (2,855) 10/14/2009| 10/01/2020
T74829HHT ..... ROCKYRIVEROHCSDUTGO ............. S MFE L 1,286,366 | . 109.6720 | ....... 1,305,097 | ....... 1,190,000 .. 1,276,470 | .. (9,558) 12/18/2014| 12/01/2028
778017LA9 ROSEVILLE MI SCH BLDG & SITEREF ... 1L MFE L. 1,058,180 ) L 1015090 | ....... 1,015,090 | ....... 1,000,000 .. 1,002,386 | .. (6,935) 06/02/2006( 05/01/2018
794301EB3 ......|SALEMNHSD ......................... AL MFE L 1156377 L 111.0600 | ....... 1,182,789 | ....... 1,065,000 . 1,155449 | .. .. (928) 11/18/2015| 12/01/2028
796237J89 ...... | SAN ANTONIO TX REF & IMPT .. S MFE L 1305672 L 110.9130 1,330,956 | ....... 1,200,000 1,291,406 . (10,105) 07/30/2014( 02/01/2025
806075YF8 ......| SCARBOROUGH ME REF ... 1L MFE ... 809,460 | ... 109.0320 817,740 | ......... 750,000 801,925 (5,798) 09/11/2014{ 11/01/2028
809554VM7 SCOTTCNTYMNREFSERB ............ AL | MFE | 673,536 | 110.2100 677,792 | ......... 615,000 666,703 (5,755) 10/22/2014 12/01/2027
815662JE2 ...... SEDGWICK CNTY KS UNIF SD #262REF ........ | ... AL | MFE ] 1,084,320 L 108.6810 1,086,810 [ ....... 1,000,000 1,062,872 (1,448) 10/08/2015| 09/01/2029
818274WW8 ... | SEVIERVILLETNREF ...........o0ovvvivnnnn. L MFE | 1,249,460 | L 108.2490 1,271,926 | ....... 1,175,000 1,244,110 (5,350) 05/06/2015| 06/01/2029
821023MB1 ..... SHEBOYGAN WI AREA SC TXBL PROMNTS ... v e ot [IFE . 1,000,000 100.6420 1,006420 | ....... 1,000,000 1,000,000 e 06/12/2013| 04/01/2023
829596LP8 ...... SIOUX FALLS SC SD #49-5 (BAB) ............... JUUR DU U FE ... |0t t...990,000f..... 110.9760 1,098,662 [......... 990,000 990,000 o 06/30/2009| 07/01/2019
829596KH7 ..... SIOUX FALLS SD SCH DIST #49-5 . v [ |t IFE L TE6296 | 100.3160 727291 .o 725,000 725,000 (5,107) 05/10/2008| 07/01/2016
829596KL8 ... .. SIOUX FALLS SD SCH DIST #49-5 . S MFE L. 819406 | L. 100.0000 780,000 (......... 780,000 780,000 (4,889) 05/10/2006| 01/01/2018
830235GUS ... SKAGIT CNTY WA PUB HOSP DIST #2' L MFE L 1184154 98.1370 1,182,551 | ....... 1,205,000 1,185,965 .1,507 10/17/2014| 12/01/2026
8330852Y8 ...... SNOHOMISH CNTY WALTD TAX ......... .. AL MFE L 1073290 ) L 108.5280 1,085280 | ....... 1,000,000 1,061,858 (7,324) 06/04/2014( 12/01/2028
833124MN7 ..... SNOHOMISH CNTY WA SD #4 LK STEVENS .. AL MFE L 1299701 )L 104.0010 1274012 ....... 1,225,000 1,233,040 (8,417) 08/10/2006| 12/01/2019
849067760 ...... SPOKANEWAREF ....................... S MFE L 1,064,040 )L 105.7560 1,057,560 | ....... 1,000,000 1,058,741 (5,299) 01/29/2015( 12/01/2028
849653UC2 ..... SPRING GROVE PAASD SERA . e e e IFE ] 1,088,120 L 108.0120 1,080,120 | ....... 1,000,000 .. 1,078,955 | .. (9,165) 01/21/2015{ 10/01/2028
790178TD9 ...... ST JOHN BAPTIST PARISHLA ............. I PR UDR MFE ......|.........936/486|..... 106.2980 956,682 |......... 00,000 ....930,308 | .. (3,818) 05/14/2014( 03/01/2023
791298UV2 ..... ST LOUIS CNTY MO COURTHOUSE PROJS AL | MFE ] 1,033,530 | L 101.1720 1,011,720 | ....... 1,000,000 .. 1,017,361 .. (5,360) 11/27/2012| 02/01/2027
860758RM5 . ... STILLWATER MN ISD #834 SERA .. AL IFE e 1810115 | 110.5900 1,658,850 [ ....... 1,500,000 .. 1,605,005 | .. (5,110 07/17/2015| 02/01/2028
864813A26 ...... SUFFOLKVAREF .................. AL MFE ] 1,811,803 L 113.5340 1,890,341 [ ....... 1,665,000 .. 1,781,401 | .. (12,844) 07/31/2013| 12/01/2024
866407H93 ......| SUMNER CNTY TN SCH&PUBIMPT ........ | MFE 1,030,270 | L 106.4590 1,084,590 [ ....... 1,000,000 .. 1,021,758 | .. (3,360) 05/30/2013| 12/01/2023
840658LLO ......| SWCSD OH FRANKLIN & PICKWAY CNTYS ...... ... |... [....... FE ..o |oooit... 750,000 ... 111.8440 838,830 | ......... 750,000 750,000 | | 04/21/2011 12/01/2025
871463QL2 ......| SYLVANIAOH CITY SDSCHIMPT .......... L | MFE 01,023,330 | L 106.0200 1,080,200 | ....... 1,000,000 ..1,004,722 | .. (3,151) 04/15/2009| 12/01/2024
874091CJ8 TALAWANDAOHCSD (BAB) ........... S MFE L 1,015,940 )L 109.7210 1,097,210 | ....... 1,000,000 .. 1,007,216 | .. (1,612) 10/23/2009| 12/01/2022
882723B24 ...... TEXAS ST TXBL REF PUB FIN AUTH SER S MFE L ...993280 )L 98.9810 989,810 | ....... 1,000,000 ....993341 .. ... 61 11/19/2015| 10/01/2026
889278VS3 ...... TOLEDO OH REF-CAPITAL IMPT ......... S MFE L 1,090,191 L 110.2670 1119210 | ....... 1,015,000 .. 1,088,492 | .. (1,699) 09/24/2015( 12/01/2027
896858AX5 ...... TRIVIEEWCOMETDISSTREF ................o | | e 1FE ......|....... 1,000,000 ..... 107.2090 1,072,090 | ....... 1,000,000 .. 1,000000 . 09/16/2009( 11/01/2019
898133VH3 ..... TRUMBULL CNTY OH LTGO .. 1 MFE ... |.........862264|..... 104.0010 832,008 |......... 800,000 ....806,962 | .. (7,305) 03/14/2007| 12/01/2021
899840HA3 ... .. TUPELOMSPUBSD ................. 1 FE ..o | 1131631 113.5580 1163970 | ....... 1,025,000 .o1,127.831 .. (3,800) 07/30/2015{ 09/01/2026
901561GH7 ... TWIN FALLS CNTY ID SCH DIST #411-A . 1 FE ..o | 1,081,510 ... 109.5600 1,095,600 [ ....... 1,000,000 .. 1,070,329 | .. (6,946) 05/16/2014| 09/15/2028
882722FH9 ...... TX ST COLLEGE STUDENTLN ........... 1 FE ..ooon | 1,077,120 L 113.6910 | ....... 1,136,910 [ ....... 1,000,000 .. 1,030,868 | .. (7,847) 06/03/2009| 08/01/2023
8827223F6 ...... TX ST TXBL REF WTR FIN ST PARTN . 1 AFE ......|....... 1,000,000 ..... 101.3430 | ....... 1,013430 [ ....... 1,000,000 1,000,000 | L | 05/02/2012| 08/01/2024
917151BX9 ...... URBANAOHCSD ... . 1 FE .oooon | 1,034,226 ... 1107730 | ....... 1,041,266 [ ......... 940,000 .. 1,028,658 | .. (5,567) 03/05/2015| 12/01/2026
92209PBH2 ... VANTAGE CAREER CTR OH JT VOCATION ...... o | IFE 1,048,559 | L 110.9630 1,070,793 [ ......... 965,000 .. 1,032,840 | .. . (10,437) 06/25/2014| 12/01/2023
930353HL4 ...... WADSWORTH OH CSD (BAB) .............. e | FE 700,000 | 107.7960 L T54572 (L 700,000 700,000 | | 08/26/2009| 12/01/2023
933747DT1 ...... WAPAKONETA OH CSD REF SCH IMPT ... e | L JIFE ] 1444630 | L 108.7580 1451919 ... 1,335,000 .. 1,439,119 | .. (5,511) 03/26/2015( 12/01/2027
942170JV4 ... ... WATERTOWN SD SCH DIST #14-4 CTFS .. 1 1FE ......|....... 1,050,808 ..... 106.4930 1,070,255 | ....... 1,005,000 .. 1,042473 | .. (5,118) 05/08/2014( 12/15/2028
943080MMO ... WAUKESHAWISERB .................. 1 FE ... |....... 1,148515 | ..... 1105200 | ....... 1,165,986 | ....... 1,055,000 .. 1,143230 | .. (5,285) 04/22/2015{ 10/01/2029
952063FA8 WEST CHESTER TWP OH PUB SAFETY ... 1 FE ... |....... 1,740,095 | ..... 1082120 | ....... 1,796,319 | ....... 1,660,000 . 1677747 | .. (8,683) 08/08/2007| 12/01/2021
952718XF6 ......| WESTFARGOND .................. 1 MFE ... | ... 1252569 | ..... 110.8620 | ....... 1274913 | ....... 1,150,000 .. 1,247415 | .. (5,154) 06/29/2015| 05/01/2026
968767JT1 ...... | WILL CNTY IL SD #86 JOLIET REF . 1 MFE ... [....... 1052440 ..... 100.7290 | ....... 1,007,290 | ....... 1,000,000 .. 1,001,117 | .. (6,493) 08/03/2006( 03/01/2018
969887X29 WILLIAMSON CNTY TX CTFS OBLIG . e | o VL IFE L 1,047,603 | 1106880 | ....... 1073674 |......... 970,000 | ....... 1,045,661 (1,842) 07/22/2015{ 02/15/2030
986370LR3 ...... YORK CNTY PAREFSERB .........c.cvnnn.. 1. [1FE ... [....... 1,000,000 ]..... 100.7000 | ....... 1,007,000 [ ....... 1,000,000 [ ....... 1,000,000 .. e 01/08/2015| 06/01/2028
1899999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessmns (Dlrect and Guaranteed)
Issuer OblIgations .. ..............ccoiiiiiiiiiiiiiiii i 224978267 | ... XXX ... |..... 228,780,964 | ..... 213,780,000 | ... .. 221193391 | ... [ (851,826) | ............oon | XXX XXX XXX . 2223233 |...... 6,595,960 | . XXX . XXX .
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....|..... 224978267 | ... XXX ... [..... 228,780,964 | ..... 213,780,000 | ..... 221193391 | .o e (851,826) [ ..o | XXX XXX XXX . 2223233 ...... 6,595,960 | . XXX XXX .
U.S. Special Revenue, Special Assessment - Issuer Obligations
00644PART7 ..... ADAMS 12 FIVE STARSCHS COCOP ........... .. LT FE 1,011,030 | ..... 107.8370 | ....... 1,078370 | ....... 1,000,000 1,003,491 (1,099) [ ..ooooeen [ 4500 ..... 4371(JD . 01/25/2008( 12/01/2023
005596DY4 ... .. ADAMS CNTY COCOPSREF & IMPT ............|... LT FE 1,094,510 ..... 1111360 | ....... 1,111,360 | ....... 1,000,000 | ....... 1,093,856 | .. L(854) [ 4.000]..... 2.904 | JD . 12/02/2015| 12/01/2027
011839GC5 ... AKHSG FIN CORP ST CAPPROJSERA .........|... LT FE 1,091,250 | ..... 108.3260 | ....... 1,083,260 | ....... 1,000,000 | ....... 1,020,159 | .. (9901) [..ovveeee [ 5250 |..... 4.145(JD . 09/13/2007| 12/01/2022
011832V33 ...... AK HSG FIN CORP STATE CAPITALPROJ ....... | ... Lt [IFE ] 1,089,150 | ..... 101.8530 | ....... 1,018530 [ ....... 1,000,000 [ ....... 1,003,587 | .. (8,349) [ ..o e | 5000 ..... 4.124|JD . 10/05/2006| 06/01/2021
01176PAT7 ..... AK RAILROAD CORP GTYRECTS .............. DAL |IFE 1,080,270 | ..... 1026190 | ....... 1,026,190 [ ....... 1,000,000 1,004,269 (7,089) ..o | | 5000 ..... 4.252 | FA . 08/10/2008| 08/01/2019
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010079AM3 ..... AKRON OH PKG FACS INCOME TAXREV ........|... |... |.. 1 .. |1FE......|....... 1,091,660 ..... 1124840 | ....... 1,124,840 | ....... 1,000,000 | ....... 1,090,427 | ..o [ (1,233) ..o [ [0 4000 (L. 2042 |0D Ll B4 11/04/2015| 12/01/2027
010237EG6 ..... ALBLDG RENOVATIONFINAUTH .............. ..o | oo |0 10 |IFE oo oo 1323023 | ... 102.3810 | ....... 1,269,524 | ....... 1,240,000 | ....... 1,245948 | .. .. (9,838) 62,000 [08/22/2006| 09/01/2020
010691FDO ...... ALACHUA CNTY FL PUB IMPT REF SER B v ot [IFE | 1,075,830 102.5200 | ....... 1,025200 | ....... 1,000,000 . 1,005,513 | .. (9,145) 50,000 [01/12/2007| 08/01/2020
013493BY6 ...... ALBUQUERQUE BERNALILLO CNTYNMWTR ... ... |... |[....... [1FE......|....... 1,079,720 | ..... 102.3830 | ....... 1,023,830 ....... 1,000,000 1,004,825 (9,350) 52,500 06/22/2006| 07/01/2016
015086MC2 . .... ALEXANDRIALAUTILREVSERA .......o.oou [oe | [0 100 [IFE o | 1,029,350 | ... 110.8910 | ....... 1,108,910 | ....... 1,000,000 1,023,395 (2,737) 40,000 |10/10/2013| 05/01/2025
015086LY5 ...... ALEXANDRIALAUTILREVTXBLSERB ......... [... |... [...cooo [IFE....oo |00 .. 1,525,000 ..... 106.5100 | ....... 1,624,278 | ....... 1,525,000 1,525,000 o 62,174 [08/29/2013| 05/01/2022
033896HPY ..... ANDERSONINSBCREF ...........o.ovvvevven [oe | oo [oeios [IFE o |00, 899,969 ... 104.5060 | .........867,400 |......... 830,000 838,063 41,500 |02/23/2006| 01/15/2017
037777UAS ..... APPALACHIAN NC STUNIV TXBLREFB ......... ... |... [....... [WFE......|......... 900,809 |..... 101.2350 | ......... 921,239 [ ......... 910,000 901,825 28,438 07/02/2014| 07/15/2024
037777Q0Q5 ... APPALACHIAN STUNIVNCREV ........coooooof e | oo [0 10 [IFE o |0, 991,330 | ... 108.9150 | ....... 1,089,150 | ....... 1,000,000 993,584 40,000 |05/25/2011| 10/01/2025
04108N2B7 ..... AR STDEV FINAUTHECONDEVREVTX ........|... |... |....... |1TFE......|....... 1,000,000 ]...... 98.7390 |......... 987,390 |....... 1,000,000 1,000,000 | ... e s [ 2276 2276 |AO L 4426 10/07/2015| 10/01/2020
045142CD6 ..... ASHWAUBENON WI CMNTY DEVAUTHLSE ..... ... | | .. [1FE ... [...0 .. 1000,000 | ... 101.6380|....... 1,016,380 | ....... 1,000,000 1,000,000 28,000 [03/16/2012| 06/01/2020
047093AL3 ...... ATHENS GAHSGAUTHREV-UNIVGA ..........|... |... |.. 1. |1FE......|....... 1,296,664 |..... 1104650 | ....... 1,331,103 | ....... 1,205,000 1,241,011 60,250 [06/26/2009| 06/15/2021
051735DX3 ..... AURORA INSBCREF & IMPTASTMTG ..........|... |... |....... |1TFE......|....... 1,346,175 | ..... 109.3180 | ....... 1,350,077 | ....... 1,235,000 1,308,178 46,313 |10/02/2013| 01/15/2020
040654VL6 ...... AZSTTRANSBRDHWYREVSUBSERA ........|... |... |.. 1 .. |1FE......|....... 1077670 |..... 107.1330 | ....... 1,071,330 |....... 1,000,000 1,065,255 40,000 |08/12/2014| 07/01/2028
071239C84 ..... BATONROUGE LATXBLREF ..................|... .o |ovveoos [MFE ... ]....... 1,000,000 | ..... 101.5250 | ....... 1,015250 | ....... 1,000,000 1,000,000 | ... 24,920 (03/07/2012| 01/15/2019
074358DR0 ... BEAUFORT-JASPER SCW/SAUTHRFDG ....... |... [... |.. 1.  |1FE......|....... 1,089870|..... 105.6800 | ....... 1,056,800 | ....... 1,000,000 1,020,506 (8,882) 50,000 [11/16/2006| 03/01/2021
076097AX2 ...... BEDFORD CNTY VAECONDEVPUBFACS ...... |... [... |.. 1.  |1FE......|....... 1046620 |..... 101.5090 | ....... 1,015090 | ....... 1,000,000 1,001,932 (5,610) 50,000 [06/21/2006| 05/01/2019
082766KK1 ...... BENTON ARPUB UTILREVREF & IMPT .........|... [... |.. 1. |1FE......|....... 1011141 | ... 110.8210 | ....... 1,047,258 | ......... 945,000 989,733 (5,928) 37,800 03/23/2012| 09/01/2023
083422AM7 ... BENTONVILLE AR SALES & USE TAX ........... |.o. oo |oo 10 |AFE o | 731375 | L 107.2080 | ....... 1,736,770 | ....... 1,620,000 1,643,893 (12,285) 81,000 {10/10/2007| 11/01/2019
088518KQT ..... BEXAR CNTY TXREV REF-VENUEPROJ ........|... [... |.. 1. |1FE......|....... 1,409,668 |..... 110.6640 | ....... 1,438,632 ....... 1,300,000 1,407,804 (1,864) [ ..o e | 4000 | ... 2906 [ FA .| ..ol 8867 10/30/2015| 08/15/2026
09160LCAG ..... BISMARCK ND LODGING & RESTAURANT .......|... [... |.. 1.  |1FE......|....... 1,089,583 |..... 105.5390 | ....... 1,160,929 | ....... 1,100,000 1,091,555 .97 33,000 [10/31/2013| 12/01/2023
100216FF2 ...... BOSSIERCITY LAUTILREVREF ...............|... [... [.. 1 .. [1FE......|....... 1,089,160 | ..... 127710 ....... 1,127,710 | ....... 1,000,000 1,078,791 (7,777) 38,556 [08/28/2014| 10/01/2026
116083KJ4 ...... BROWNSBURGINSBCFMBSERB ............. ... [... [.. 1 .. [1FE......|....... 1469025]..... 106.7820 | ....... 1,510965|....... 1,415,000 1,424,960 (6,113) 70,750 [07/12/2007| 07/15/2022
12355TARS ..... BUTLER CNTY OH PORT AUTHPUBINFRA ......|... [... .. 1 .. [1FE......|....... 1050540 | ..... 106.2810 | ....... 1,062,810 |....... 1,000,000 1,044,100 (5,593) 41,889 | 11/05/2014| 12/01/2028
134041EA6 ...... CAMPBELL & KENTON CNTYSKY (BAB) ......... ... [... [.. 1 .. [1FE ......|....... 1482727 |..... 111.0230 | ....... 1,626,487 | ....... 1,465,000 1,472,486 (1,838) 84,238 07/22/2009| 08/01/2021
14320NDX9 ..... CARMEL IN REDEV AUTHLEASERENTAL .......|... [... |[....... [1FE......]......... 998060 (...... 99.5810 |.........995810|....... 1,000,000 998,896 ... 295 18,180 | 02/15/2013| 08/01/2019
143294GU4 .. ... CARMEL INREDEVAUTHREFSERB ........... ... [... [.. 1. [1FE......|....... 1,071,910 ..... 111.3680 | ....... 1,113680|....... 1,000,000 1,061,616 (6 228) .. 40,000 (04/30/2014| 07/01/2026
143321KB2 ...... CARMELINWTRWKSREV .................... | ..o .o [ 1o |2FE ... | ... 1,089,270 | ... 1085170 | ....... 1,085,170 |....... 1,000,000 1,045,385 (6,367) .. 40,000 (01/27/2012| 05/01/2024
151452AP4 ... CENTER CITY MN HLTH CARE FACSREV ....... |... [... |.. 1.  |1FE......|....... 1,065000|..... 108.3380 | ....... 1,153,800 | ....... 1,085,000 1,085,000 [ ..o e .. 45,795 10/24/2011| 11/01/2024
151452BH1 ... CENTER CITY MN HLTH CARE FACSREV ....... | ... [... |.. 1. |1FE ......|....... 1,092,464 | ..... 108.3410 | ....... 1,132,163 | ....... 1,045,000 1,086,716 .. 41,800 [07/16/2014 11/01/2028
15147NCAT7 ... CENTER GROVE IN SBC 1STMTG-MULTI ........|... [... |....... |1FE......|....... 1,087,560 |..... 1114790 | ... 1,114,790 | ... 1,000,000 1,066,541 .. 37,500 [05/30/2013| 07/15/2023
155839EZ2 ...... CENTRALWAUNIVSYSREV ............ocooe oo oo |oo 10 |MFE |l 1069620 | ... 109.7630 | ....... 1,097,630 | ....... 1,000,000 1,085,257 . 20,000 |06/12/2015| 05/01/2026
16166NCGS ... CHASKA MN ECON DEV AUTHLEASETXBL ..... | ... [... |....... |1FE ... |.........825000]...... 99.3260 | ......... 819440 |......... 825,000 825,000 6,486 |03/26/2015| 02/01/2021
16166NCJ2 ..... CHASKA MN ECON DEV AUTHLEASETXBL ..... | ... [... |....... |1TFE......|.........870,000]...... 99.4150 | ......... 864911 |......... 870,000 870,000 7,736 |03/26/2015| 02/01/2023
1675923A0 ...... CHICAGO IL OHARE INTLARPTREV ...........|... ... [.. 1 .. [1FE......|....... 1088850 ..... 107.6610 | ....... 1,076,610 |....... 1,000,000 1,020,663 .. 50,000 {01/16/2008| 01/01/2021
1675923N2 ...... CHICAGO IL O'HARE INT'L ARPTREV ... oo [ fec T FE L] 1042090 1041370 | ....... 1,041,370 |....... 1,000,000 1,005,797 .. 50,000 (07/01/2008| 01/01/2018
181503FH1 ...... CLARK-PLEASANT INCMNTYSBCREF .........|... [... [.. 1. [1FE......|.........982000]..... 105.3540 | ....... 1,053540 | ....... 1,000,000 986,382 .. 32,500 04/05/2012| 07/15/2025
181685HD3 ... .. CLARKE CNTY GAHOSP AUTH-ATHENS ........|... [... |[....... [1FE......|....... 1068270 |..... 113.0380 | ....... 1,130,380 | ....... 1,000,000 1,044,354 .. 40,000 (03/21/2012| 01/01/2022
186387EH5 ... CLEVELAND OH INCOME TAXREV (BAB) ........|... ... |[....... [1FE......|....... 1325000 ..... 1034340 | ....... 1,370,501 | ....... 1,325,000 1,325,000 .. 55,783 [06/10/2010| 10/01/2017
186387LQ7 ...... CLEVELAND OH INCOME TAXREVTXBL ........|... ... |[....... [1FE......]....... 1,550,000 (...... 99.5690 | ....... 1543320 |....... 1,550,000 1,550,000 .. 12,441 (03/25/2015| 10/01/2018
186397CN3 ... CLEVELAND OH PARKING FACREF ............ |... ... | oo |MFE oo |ooiil. 1,098,660 | ..... 1112290 | ....... 1,112290 | ....... 1,000,000 1,026,539 .. 52,500 [08/04/2008| 09/15/2018
194284A04 ... ... CLGPARK GABUS & INDLDEVAUTH ...........|.o. .o |oeeeos |AFE oo | 1279104 | L0 106.5340 | ....... 1,278,408 | ....... 1,200,000 1,271,133 .. 29,892 [12/19/2014 02/01/2024
19648ADBS ..... CO HLTH FACS AUTHCATHHLTHINTIA .| o | |1 e | 1057430 | . 102.9420 | ....... 1,029,420 | ....... 1,000,000 1,004,672 .. 50,000 [10/26/2008| 09/01/2021
196707QES6 ... CO ST BRD GOVERNORS UNIVENTERTXB ... | ... | ... | 1. |1FE ... | ... . 1000000 | ... 107.0040 | ....... 1,070,040 | ....... 1,000,000 1,000,000 . 52,510 |09/11/2013| 03/01/2028
196707RJ4 ...... CO ST BRD GOVERNORS UNIVENTERPRIS ..... ... [... |....... |1FE......[.........500,000]...... 99.6010 | .........498,005(......... 500,000 500,000 4,592 |03/20/2015| 03/01/2021
196707RLY ...... CO ST BRD GOVERNORS UNIVENTERPRIS .....|... [... |....... |1FE......|.........500,000..... 100.9200 | .........504,600 |......... 500,000 500,000 5,434 |03/20/2015| 03/01/2023
19043CAKS ..... COASTAL CAROLINASCUNIVHGREDU ........ ... ... [.. 1 .. [1FE......|.........865755]. ..... 99.5000 | .........895500|......... 900,000 872,700 22,500 [02/21/2013| 06/01/2025
190760HJ0 ...... COBB-MARIETTA GA COLISEUM & EXH ... e e feee s [IFE ] 1,000,000 100.7470 | ....... 1,007,470 | ....... 1,000,000 1,000,000 | ... e e [ 03100 L 3100 | U 9B 08/25/2015( 01/01/2024
198054LT3 ...... COLUMBIAMOSWRREV ...................oo | oo e [ 1o [FE o] 1,064,310 | . 107.3390 | ....... 1,073390 | ....... 1,000,000 1,060,840 17,597 |03/19/2015( 10/01/2027
19923PAP3 ..... COLUMBUS INMULTI-HSBC(BAB) ..............|... ... |[....... [1FE......|....... 1,000,000 ..... 102.3980 | ....... 1,023980 |....... 1,000,000 1,000,000 44,080 |01/20/2010| 01/15/2017
199098BK9 ...... COLUMBUS-FRANKLINCNTY OHFINAUTH ..... | ... [... |[....... [1FE......|......... 995950 ..... 105.1300 | ....... 1,051,300 | ....... 1,000,000 996,799 42,500 |07/29/2013| 08/15/2023
199098CL6 . ..... COLUMBUS-FRANKLIN CNTY OHFINAUTH ..... | ... [... [.. 1 .. [1FE......|....... 1,500,000 ...... 98.3930 | ....... 1475895 |....... 1,500,000 1,500,000 25,783 [01/28/2015| 08/15/2026
199098CQ5 ..... COLUMBUS-FRANKLIN CNTY OHFINAUTH ..... | ... [... |[....... [1FE......|.........780,000(...... 99.7970 | ......... 778417 | ......... 780,000 780,000 ... [12/02/2015| 08/15/2018
199098CS1 ..... COLUMBUS-FRANKLIN CNTY OH FINAUTH ..... | ... ... |..cooo. |TFE ..o |on ... 999,810 | .. ... 99.6280 |......... 996,280 |....... 1,000,000 999,814 .. 12/02/2015| 08/15/2019
212582C\0 ... CONWAY ARELECREV .........ocovvvveeeeon] oo [oee |eeeos |AFE o | 1817,045 | Lo 109.6840 | ....... 1,645260 | ....... 1,500,000 1,615,990 (1,085) 11/18/2015| 12/01/2026
212610ECY ..... CONWAY ARWSTWTRREVREF ...............|.o. [.oo |oo 10 |MFE .| 1,061,090 | ... 1074730 | ....... 1,074,730 | ....... 1,000,000 1,060,697 CoB93) | e [ 4000 | L 359 [ A L e e 12/09/2015| 10/01/2030
224616AV4 ... CRAVEN CNTY NC COP SCH&ADMINBLD ......|... [... |.. 1.  |1FE......|....... 1,054,500 |..... 105.9480 | ....... 1,059,480 | ....... 1,000,000 1,009,337 (6,256) 50,000 |08/03/2007| 06/01/2019
228485EW4 ... CROWN POINT INMULTISBCREF ............. |.o oo |oo 1.0 |MFE oo | 1619910 | .. 106.3460 | ....... 1,595,190 | ....... 1,500,000 1,521,426 (13,231) 75,000 [05/16/2007| 01/15/2018
228485GZ5 ... CROWN POINT INMULTI-SBC 1STMTGQ ........|... [... |.. 1.  |1FE......|....... 1,046270|..... 109.4930 | ....... 1,004,930 | ....... 1,000,000 1,011,289 (5,179) 50,000 [03/14/2008| 07/15/2021
207758KE2 ...... CTSTSPLTAXOBLIGREV(BAB) ...............| ... ... |[....... [MFE......].......1,000000]..... 1145110 ....... 1,145110 | ....... 1,000,000 1,000,000 | ... 51,550 [10/29/2009| 12/01/2022
230228AMO ... CULPAPER CNTY VAECONDEVAUTHLSE ......|... [... [.. 1 .. [1FE......|....... 1,093070|..... 1131650 | ....... 1,131,650 |....... 1,000,000 1,081,363 (8,419) 51,333 [08/06/2014| 06/01/2026
236572EB5 ... DANVILLE IN MULTI-SBC QUALSCHCON .......|... [... |[....... [1FE......|.........800,000]..... 108.4140 | .........867,312|......... 00,000 800,000 | ......oviiiiiis | 42,000 |11/17/2010| 01/15/2020
246008LA2 ...... DELAWARE CNTY PAAUTHVILLANOVAUN ..... | ... [... [.. 1 .. [1FE......|....... 1,078600..... 102.6190 | ....... 1,026,190 | ....... 1,000,000 1,005,355 (8,882) 50,000 [03/22/2006| 08/01/2018
25330PAL6 ...... DICKINSON ND SALES & HOSPITALITY ..........|... |[... [.. 1 .. [1FE......|....... 1023620 |..... 112170 | ... 1112470 | ... 1,000,000 1,017,653 (2,666) 45,000 |09/13/2013| 10/01/2024
270456FK7 ...... E ALLEN INMULTI-SBC1STMTGSERB .........|... |... [.. 1. [1FE......[.........734616]..... 1111100 ......... 749993 | ......... 75,000 | ......... 744 (5,432) 25,313 [10/18/2012 07/15/2023
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270456FL5 ... E ALLEN IN MULTI-SBC 1STMTG SERB .......... S IFE 697,193 ..... 1104510 ......... 710474 ... 645,000 | ......... 682466 ..o e (4,746) 10/18/2012( 07/15/2024
274501EH4 ... .. EAST POINT GA BLDG AUTH WTR & SWR . 1 s 1559012 .. 100.1620 | ....... 1,487,406 |....... 1,485,000 |....... 1,485786 | .. .. (9,136) 06/02/2006| 02/01/2019
283822GN8 ..... EL PASO TXWTR & SWRREVREF ............. 1 1,600,335 | ..... 108.6140 | ....... 1,629,210 ....... 1,500,000 .. 1,596,606 | .. (3,729) 08/21/2015| 03/01/2029
29270CYNS ..... ENERGY NW WA ELEC REV TX-COLUMBIA ......{... |... [....... 1,033,720 | ..... 101.0550 | ....... 1,010,550 | ....... 1,000,000 L1,021411 (4,484) 03/14/2013| 07/01/2020
299040BQ7 ..... EVANGELINE PARISH LA ROAD & DRAIN .. 1 1,061,810 [ ..... 116.4990 | ....... 1,164,990 | ....... 1,000,000 .. 1,050,806 | .. (5418) 12/05/2013| 12/01/2024
299348BH4 ..... EVANSVILLE IN LOC PUB IMPTBD BK .. 1 1,120,441 [ ..... 1126490 | ....... 1,194,079 | ....... 1,060,000 .. 1,109,361 | .. (5,302) 11/15/2013| 07/01/2024
299560CS9 ... EVANSVILLE-VANDERBURGH CNTY INBLD ... | ... |... [..ovees 1,305,000 | .....100.2720 | ....... 1,308,550 | ....... 1,305,000 .. 1,305,000 | .. e 07/11/2013| 08/01/2016
30382LCW6 ..... FAIRFAX CNTY VAECON DEVAUTHFAC ........| ... |0 [ooeiies 1,000,000 | ..... 102.4610 | ....... 1,024,610 ....... 1,000,000 .. 1,000,000 | .. o 06/13/2014| 10/01/2026
312665AM4 ... FAYETTEVILLE AR HOTEL MOTEL & REST 1 1,133,397 [ ..... 107.2940 | ....... 1,131,952 | ....... 1,055,000 L 1,125425 | .. (6,824) 10/29/2014( 11/01/2029
33803TCP9 ..... FISHERS IN REDEV AUTH LEASE RENT ... 1 .. 1324270 ... 1133100 | ....... 1,456,034 | ....... 1,285,000 .. 1,302,267 | .. (3,807) 06/17/2009( 07/15/2020
33803TEKS ..... FISHERS IN REDEV AUTH LEASE RENT ... 1 ....999,507 | .....108.3840 | ....... 1,094678....... 1,010,000 .. 1,002,445 | .. . 678 06/29/2011{ 01/15/2025
33803TGV2 ..... FISHERS INREDEV AUTHLEASERENTAL .......[... |... |....... ..1,500,000 | .....100.0040 | ....... 1,500,060 |....... 1,500,000 ..1,500,000 | .. 03/24/2014( 04/12/2016
340118AHT ... FLORENCE SC ACCOMODATIONS FEE REF . 1 .. 1,102,962 | .....109.1800 | ....... 1,119,095 | ....... 1,025,000 .. 1,102,426 | .. (535) 12/04/2015| 05/01/2030
348761DKO ..... FORT SMITH AR SALES & USE TAXREF .. 1 ....994.830|.....105.6300|....... 1,056,300 |....... 1,000,000 .. 996,066 ... 350 04/18/2012( 05/01/2025
348815JP7 ...... FORT SMITHARWTR&SWR .......... 1 . 1,503,247 | .....106.4860 | ....... 1,517,426 |....... 1,425,000 1,441,280 (8,764) 10/17/2007| 10/01/2022
348815KL4 ...... FORT SMITH AR WTR & SWR REV REF . 1 1,030,050 | ..... 109.6850 | ....... 1,096,850 | ....... 1,000,000 1,009,496 (3,166) 07/02/2008| 10/01/2022
349242CR6 ..... FORT WAYNE IN CMNTY SBC 1STMTG ... 1 1,605,885 | .....107.9790 | ....... 1,619,685 ....... 1,500,000 1,580,630 (10,085) 06/07/2013| 07/15/2025
349242DF1 ...... FORT WAYNE IN CMNTY SBC1STMTG ......... | ... |..o [«oeoeen [TFE oo |oin . 1,008,719 | . ..., 113.0530 | ....... 1,040,088 |......... 920,000 993,604 (8,118) 05/14/2014| 01/15/2024
34926LBX0 ...... FORT WAYNE IN MUN BLDG REV (BAB) ... 1. [1FE...... [....... 1,000,000 .....109.2960 | ....... 1,092,960 | ....... 1,000,000 1,000,000 [ .. e 11/20/2009| 12/15/2024
352193CD6 ... FRANKFORT IN HS-ELEM SBCREF 18T .........| .o |oo [eoeeon [MFE oo [oon .. 1,093,640 [ ..., 1122540 | ....... 1,122,540 | ....... 1,000,000 1,084,862 (8,192) 12/05/2014| 01/15/2025
353205AN7 ..... FRANKLIN CNTY OH SPL OBS STAD FAC . AL | MFE | 1,166,749 | L. ... 107.0830 | ....... 1,263,579 (... .. 1,180,000 1,172,589 . 855 09/19/2007 | 12/01/2022
353205AP2 ...... FRANKLIN CNTY OH SPL OBS STAD FAC ... 1 |MFE |0 1,055,153 | ..., 106.9470 | ....... 1,171,070 | ....... 1,095,000 1,070,935 .. 2,330 09/20/2007 | 12/01/2023
373511GG3 ..... GA ST HGR EDU FACS AUTH REV USG RE S |MFE ..., 838754 ..., 1084250 | .........872821|......... 05,000 837,122 (1,632) 06/04/2015( 06/15/2028
373541768 ...... GA STMUNIELECAUTHTXBLSERD ...........|... |... [....... [1FE......|....... 1,055,790 |..... 100.0000 |....... 1,000,000 |....... 1,000,000 1,000,000 (16,283) 07/06/2012{ 01/01/2016
376852DQ09 ..... GLASGOW KY ISD FIN CORP TAXABLE ... . 1. |MFE......|....... 1,000,000 .....108.0520 |....... 1,080,520 | ....... 1,000,000 1,000,000 | ... 03/30/2011{ 04/01/2026
386545GE1 ... GRAND VALLEY ST UNIV MI GEN RECTS .. AL | MFE .. 663,831 ... 107.6380 | ......... 661,974 (......... 615,000 625,744 (5,285) 09/12/2007| 12/01/2019
387883TE1 ...... GRANT CNTY WAPUB UTILDIST#2 ........ A S |MFE | 768510 | L. 1117750 | L. 838313 L. 750,000 765,084 (1,716) 12/19/2013| 01/01/2026
391577JQ7 ...... GREATER AZ DEV AUTH INFRASTRUCTURE ... AL MFE ] 1,225,865 | L. ... 1024910 | ... 1,168,397 [ ... 1,140,000 1,145,852 (9,702) 03/15/2006| 08/01/2018
39715RAP9 ..... GREENWOOD FIFTY SC SCH FACS INSTMT ....... AL |MFE | 1,467,298 (... 107.5590 | ....... 1,505826 [ ....... 1,400,000 1,414,990 (7,334) 09/05/2007 | 12/01/2020
399677ALT ...... GROVEPORT OH SPL OBLGREF-INCTAX .......| ... [... |..coco. |1FE ..o | it . 1,077,640 | ..... 110.2390 | ....... 1,102,390 | ....... 1,000,000 1,052,669 (6,782) 03/01/2012 12/01/2022
407271GC3 ... HAMILTON CNTY OHECONDEV ........... AL | MFE e 73573 L. 101.8740 | ... 764,055 | ... 750,000 751,221 (2,832) 06/29/2008| 06/01/2020
407271GV1 ... HAMILTON CNTY OH ECON DEV REV REF AL |MFE ] 1,055,500 | L. ... 110.4470 | ... 1,104,470 (... 1,000,000 1,052,770 (2,730) 06/03/2015| 06/01/2027
40785EKA47 ...... HAMILTON IN SE CONS SBC REF SERC .. L |MFE | 1,408,485 | L. ... 108.7020 [ ....... 1413126 (... .. 1,300,000 1,401,798 (6,687) 03/05/2015| 07/15/2026
40785ESP2 ..... HAMILTON SOUTHEASTERN IN SBC FMB . AL | MFE | 1,135218 | L. ... 104.4580 [ ....... 1,096,809 [ ....... 1,050,000 1,060,635 (9,829) 03/09/2007 | 07/15/2020
40785EVQ6 ..... HAMILTON STHESTRN INCONS SBC ......... S MFE | ..940,192 | L 1117320 L. 972,068 | L 870,000 . 894,575 (7,460) 02/24/2009( 07/15/2022
41981CJB7 ...... HAWAIISTHWYREV ..................... .. S |MFE L ......998,030 | ... 113.0480 | ....... 1,130480 | ....... 1,000,000 998,833 ... 133 12/10/2008| 01/01/2023
425251FL4 ... HENDERSON AR ST UNIV AUX ENTER REV .. AL | MFE ... 896,258 | L. ... 108.6620 | ......... 918194 ... .. ... 845,000 . 889,613 (5,768) 11/05/2014( 11/01/2026
424898BMS5 . . ... HENDERSON CNTYNCLTD OBLG ....... S MFE | 1,107,781 L. 1123370 | L. 1,162,688 | ... 1,035,000 1,105,445 (2,337) 08/13/2015{ 10/01/2029
432281DP5 ... HILLSBOROUGH CNTY FL SPEC ASSMT .. 1 |MFE L. 1,049,020 | ... 1007220 | . ...... 1,007,220 | ....... 1,000,000 1,001,022 (5,933) 04/20/2006| 03/01/2018
4424354H3 ... .. HOUSTON TX UTIL SYSREVREFCOMBC ...... | ... |... [....... [1FE......|....... 1,178705|..... 1149200 |....... 1,235390 |....... 1,075,000 1,160,404 (10,293) 03/13/2014| 05/15/2023
44352TAAG ... HUBER HEIGHTS OH CSD COP SCH FACS .. L |MFE |, 495,000 | . ... . 108.8610 | .........538,862(......... 495,000 495,000 | .. | 10/22/2009| 12/01/2024
447154CU7 ... HUNTSVILLE AL PBA LEASE REVREF ...... AL |MFE ] 1,058,280 | ..., 1054350 | ....... 1,054,350 | ....... 1,000,000 1,009,021 (6,875) 09/07/2007 | 10/01/2019
46262HDGO ... IAWESTN CMNTY COLL DIST DORM-BAB . AL |MFE ] 1,007,470 | ... 102.8080 | ....... 1,028,080 [ ....... 1,000,000 1,001,644 (1,080) 09/22/2009| 06/01/2024
45129WJD3 ..... | IDHSG&FINASSN .................... AL |MFE ] 1,037,890 | ... 111.4980 [ ... 1,114,980 [ ...l 1,000,000 1,014,835 (3,782) 01/23/2009| 07/15/2022
4546246J1 ...... | INSTBOND BANKREV TXBLREFSCH ..........[... |... [....... [1FE......|.........700,000......99.5830 |.........697,081|......... 700,000 700,000 e 12/13/2012| 01/15/2018
4546247Y7 ......| IN STBOND BANK REV TXBL SEVERANCE ...... [... |... [....... [1FE......|....... 1,000,000 |.....100.2030 |....... 1,002,030 |....... 1,000,000 1,000,000 12/05/2013| 07/15/2016
4546247G6 IN'STBOND BANKREV TXBL-SCHSEVER ....... ... |... |....... |1FE ......|....... 1,000,000 |......99.9340 |.........999,340|....... 1,000,000 1,000,000 06/05/2013| 01/15/2020
4546248D2 ... .. IN'ST BOND BANK REV TXBL-SEVERANCE ...... ... |... |....... |1FE ......|....... 1,000,000 |..... 101.6450 |....... 1,016,450 |....... 1,000,000 1,000,000 S 12/05/2013| 01/15/2019
4550576A2 ...... IN'ST FIN AUTH REV ED FAC-PURDUE .......... L | MFE .. 906,057 | ... 104.9620 | ......... 923,666 |......... 880,000 896,475 (2,749) 05/23/2012| 07/01/2023
455057MU0 ... INSTFINAUTHREVEDLFACS ........ S |MFE | 1,367,381 L. 1091840 | ... 1,468,525 | ....... 1,345,000 1,351,535 (2,402) 04/23/2008( 10/01/2022
455288808 .. .. .. INDIANAPOLIS IN LOC PUB IMPT BD BK S |MFE |0 1,072,540 | ... 1162680 | ... 1,162,680 | ....... 1,000,000 1,040,827 (7,085) 03/02/2011{ 08/01/2023
45528UDJ7 ... .. INDIANAPOLIS IN LOC PUB IMPT BD BK S |MFE L. 1,278,938 | ..., 1086420 | ....... 1,358,025 | ....... 1,250,000 1,268,191 (2,980) 03/16/2012( 06/01/2023
46263RDP7 ... .. INDIANAPOLIS IN MULTI SBC FMB SER ... 1 |MFE L. 1,089,130 | ... 102.3880 | ....... 1,023,880 |....... 1,000,000 1,004,574 (8,219) 10/04/2006| 07/15/2021
46263RFZ3 ..... INDIANAPOLIS INPUB SCHSBC ......... AL |MFE ] 1,067,680 | .. ... 104.2680 [ ....... 1,042,680 [....... 1,000,000 1,008,422 (7,770) 01/26/2007 | 07/15/2019
462362L01 ...... IOWA CITY IA SWR REV REF-CAP LN NT .. AL | MFE | 731,780 | ... 106.2690 | .. ....... 743,883 [ ......... 700,000 706,659 (4,207) 04/07/2009| 07/01/2023
462380GC4 .. IOWA CITY IA WTR REV REF-CAP LN NT .. AL | MFE e 766,141 | L L. 105.7540 | ... ... .. 803,730 [ ... ... 760,000 761,288 .. (814) 04/07/2009| 07/01/2023
46263RHC2 ... IPS IN MULTI-SBC (BAB) .............. 4. |MFE ..o ]....... 1,000,000 | .....109.0380 | ....... 1,090,380 [ ....... 1,000,000 1,000,000 e 09/30/2009| 07/15/2022
46603ACJ8 ...... IVY TECH CMNTY COLLEGE IN (BAB) ... 4L |MFE |0 1,000,000 | ..... 110.6490 [ ....... 1,106,490 [....... 1,000,000 1,000,000 12/03/2009| 07/01/2021
472737EV3 ... JEFFERSON CNTY COSD#R-001COPS ........ [ ... |... |....... [1FE......|....... 1,255000.....100.2280 | ....... 1,257,861 ....... 1,255,000 1,255,000 04/23/2015| 12/15/2021
A72737FF7 ...... JEFFERSON CNTY COSD#R-001COPS ........|... ... |[....... [1FE......|.........835000(.....100.2360 |.........836971|......... 835,000 835,000 04/23/2015| 06/15/2020
474176JC9 ...... JEFFERSON LASALESTAX(BAB) ..............|... |... [....... |1FE......]....... 1,000,000 |.....103.9000|....... 1,039,000 (....... 1,000,000 1,000,000 05/28/2009( 12/01/2016
48451RAX1 ..... KANKAKEE VY INMIDSBC(BAB) ...............|... |... [....... |[1FE......|....... 1,000,000 |.....102.8270|....... 1,028270 | ....... 1,000,000 1,000,000 L 11/04/2009| 01/15/2017
484890JQ2 ...... KANSAS CITY MO ARPT REV REF & IMPT . 1 |MFE ] 0.949,270 ) ... 1003090 | .. ..., 1,003,090 | ....... 1,000,000 987,858 6,733 04/09/2009( 09/01/2017
48503SCW7 ..... KANSAS CITY MO INDL DEVAUTHREV ... S |MFE L0 1,039,970 | ... 107.3820 | ....... 1,073,820 | ....... 1,000,000 1,009,438 .. (4,613) 05/14/2008( 12/01/2023
485106CM8 . ... KANSAS CITY MO SPLOBLIGREF&IMP ........ | ... [... |[....... [1FE......|......... 396354 |..... 1051050 |.........404654|......... 85,000 |......... 87,709 | ............. | (1,062) 09/03/2008| 04/01/2018




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

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

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
|dentification Description Code| N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date
48526CAM9 ..... KANSAS MUNI ENERGY AGY PWRPROJ ........ .. 1 1,047,140 | ..... 1164920 | ....... 1,164920 | ....... 1,000,000 | ....... 1,037,806 | ... [ (4,171) 09/13/2013| 07/01/2026
48542KRE1 ..... KANSAS ST DEV FIN AUTHKS STPROJ ... .. 1 .. 1047240 | ... .. 107.7750 | ....... 1,077,750 | ....... 1,000,000 | ....... 1,010,221 .. (5,218) 08/22/2007| 11/01/2022
48542KQ69 ... KANSAS ST DEV FIN AUTH REV UNIV KS 1 ....981,960|..... 105.6140 | ....... 1,056,140 | ....... 1,000,000 ....988,081 .. 1,120 01/15/2010 11/01/2024
495289760 ...... KING CNTY WA SWR REV REF SERB .. 1 1578456 | ..... 113.5930 | ....... 1,635739 | ....... 1,440,000 .. 1,576,674 | .. (1,782) 11/10/2015| 01/01/2028
495289786 ...... KING CNTY WA SWR REV REF SERB ... 1 1,099,810 | . .... 1115240 | ....... 1,115240 | ....... 1,000,000 .. 1,099,401 | .. . (409) 12/15/2015| 01/01/2030
500296GQ5 . ... KOKOMO-CENTER IN SBC 1ST MTG SERA .. 1 1,079,826 | ..... 113.5680 | ....... 1,118,645 |......... 985,000 .. 1074513 | .. (5,313) 06/03/2015| 01/15/2025
48542KHVA4 .. ... KS DEV FIN AUTH DEPT ADMIN-COMP ... 1 .. 1,079,330 | ..... 103.5990 | ....... 1,035990 | ....... 1,000,000 .. 1,007,533 | .. (8,700) 03/16/2008| 11/01/2018
485247TAM2 . . ... KS DEV FIN AUTH SALES TAX REV-TAX . [ PR POV OO I ....998,620 . .... 109.4280 | ....... 1,094,280 | ....... 1,000,000 ....999,070 | .. .. 82 08/28/2009| 09/01/2024
49130TSL1 ...... KY ST HSG CORP REV TXBL SERA ...... [ R PR O . 1,000,000 | ..... 102.3070 | ....... 1,023,070 | ....... 1,000,000 .. 1,000,000 | .. e 05/30/2014 01/01/2023
546279237 ...... LA LOC GOVT ENVIR FACS CMNTY DEV .. .. 1 1494452 | ... 107.8550 | ....... 1,526,148 | ....... 1,415,000 .. 1,433,006 | .. (8,824) 12/12/2007| 12/01/2020
546398SE9 ...... LA PUB FAC AUTH TULANE UNIV SER A1 ... 1 1,073,060 | ..... 104.8750 | ....... 1,048,750 |....... 1,000,000 .. 1,009,901 | .. (8,444) 05/02/2007 | 02/15/2020
546398WC8 .. ... LA PUB FACS AUTHREV HURRICANEREC ......[... 1 1,059,150 | ..... 106.0200 | ....... 1,060,200 | ....... 1,000,000 .. 1,010317 | .. (6,918) 10/31/2007| 06/01/2019
546282G40 ...... LA ST LOC GOVT ENVRNMNTLFACS ........... 1 1,064,090 | ..... 1054570 | ....... 1,054570|....... 1,000,000 .. 1,059,408 | .. (4,682) 02/06/2015( 11/01/2027
546282WG5 ... LA ST LOC GOVT ENVRNMNTL FACS ... 1 1,063,060 | ..... 112.3350 | ....... 1,123350 | ....... 1,000,000 .. 1,050,997 | .. (5,722) 11/06/2013| 08/01/2024
507686NG4 ... LAKE CENTRAL IN MULTI-DIST SBCREF ........ 1 1,445,000 ..... 109.5080 | ....... 1,582,391 | ....... 1,445,000 L 1445000 L | 03/16/2011| 07/15/2025
507686QV8 ..... LAKE CENTRAL IN MULTI-DIST SBC REF ... 1 1,092,370 | ..... 113.1460 | ....... 1,131,460 | ....... 1,000,000 .. 1,081,454 | .. (8,291) 09/05/2014| 07/15/2025
514045XW8 ... LANCASTER CNTY PAHOSP AUTHSERA .......] ... 1 1,298,824 | ..... 103.8390 | ....... 1,266,836 | ....... 1,220,000 .. 1,231,204 | .. (8,866) 01/18/2007 | 03/15/2021
51427CAP6 ..... LANCASTER OH WSTWTRREV REF ............ 1 1,075,509 | ..... 107.5460 | ....... 1,086,215 ....... 1,010,000 .. 1,053,085 | .. 05/31/2012| 12/01/2025
520134EY9 ...... LAWRENCE KS HOSP REV LAWRENCE MEM ... L | MFE ] 1,088,250 | . 102.3230 | ....... 1,023,230 | ....... 1,000,000 .. 1,004,741 | .. 01/09/2008| 07/01/2020
536045AY3 ...... LINN-MAR 1A CMNTY SD INFRASTRUCTUR ...... AL IFE e 1,296,795 L 115.9350 | ....... 1,518,749 | ....... 1,310,000 1,301,673 | .. 02/19/2010 07/01/2023
m 537374CN8 ..... LITTLE ROCK AR HOTEL & RESTAURANT ....... AL IFE e 1,081,770 | L 1119740 | ... 1,119,740 | ....... 1,000,000 1,070,807 06/18/2014| 07/01/2025
—_ 545904KD5 . . ... LOUDOUN CNTY VA SNTN AUTH WTR&SWR ... S MFE L ...983320 . 1024720 | ....... 1,024720 | ....... 1,000,000 . 987,219 03/14/2012{ 01/01/2026
o 546589YA4 ... .. LOUISVILLE & JEFFERSON CNTY KY MET ....... S MFE L 1,099,870 L 109.7300 | ....... 1,097,300 | ....... 1,000,000 1,098,232 10/22/2015| 05/15/2029
o 546589YB2 ...... LOUISVILLE & JEFFERSON CNTY KY MET ....... oo e L IFE ] 1,620,465 | L 109.1910 | ....... 1,637,865 |....... 1,500,000 1,626,912 10/07/2015| 05/15/2030
549843DY3 ... .. LUGOFF-ELGIN ........................ cooi|eeo o | |IFE L0 ...500,000 | 100.2300 | ......... 501,150 | ......... 500,000 500,000 [ ....ooiiiiiiis | 03/06/2015( 07/01/2018
559560AN7 ... .. MAGNOLIA AR SALES & USE TAX REV 1L |2FE L 1,067,281 L 104.3200 | ....... 1,069,280 | ....... 1,025,000 1,032,989 (4,762) 07/20/2007 | 08/01/2020
560427PU4 .. ... MAINE HEALTH & EDUC FACS SERF ... . 1 |MFE L. 1,606,860 | ... 102.1500 | ....... 1,632250 | ....... 1,500,000 1,506,526 (12,660) 09/01/2006{ 07/01/2020
561852DQ4 .. ... MANATEE CNTY FLREVIMPT ................. 1 |MFE ]l 1,081,200 103.3850 | ....... 1,033,850 |....... 1,000,000 1,007,222 (9,285) 08/23/2006| 10/01/2017
574482AL9 ...... MARYSVILLE OH SPL OBLG REV-COLEMAN ..... L | MFE | 1,130,460 | L 110.8360 | ....... 1,158,236 | ....... 1,045,000 1,117,733 (9,378) 08/20/2014| 12/01/2025
574847AL3 ...... MASON CITY IA CMNTY SCHDIST ... L | MFE ] ..0900,000 L 104.8250 | ......... 943425 .. ...... 900,000 900,000 . 05/18/2011| 07/01/2023
579160EF5 ...... MCALLEN TX WTR & SWR SYS REV IMPT .. AL MFE ] 1,290,055 L 1024970 | ....... 1219714 | ....... 1,190,000 1,197,195 12/12/2006| 02/01/2020
57419RYNG ..... MD ST CMNTY DEV ADMIN DEPTHSGDEV ...... | ... |... |....... |1FE......[.........850,000]...... 99.6620 | ......... 847,127 ......... 850,000 850,000 11/18/2015| 03/01/2021
57419RYRO ..... MD ST CMNTY DEV ADMIN DEPTHSGDEV ...... | ... [... |....... |1FE......[.........850,000]...... 99.6620 | ......... 847,127 | ......... 850,000 850,000 11/18/2015| 09/01/2022
574204YC1 ..... MD ST DEPT TRANS CONS 2ND ISSUE ...... e e e IFE 990,190 | L 105.7240 | ....... 1,057,240 | ....... 1,000,000 991,619 12/05/2013| 12/01/2025
57420PGL4 ..... MD ST ECON DEV CORP LEASE REV-AVIA e [ e IFE 1,011,400 (L 99.9010 | .........999,010|....... 1,000,000 1,006,875 10/31/2012| 06/01/2020
574295DT5 ...... MD ST STADIUM AUTH LEASE REVTXBL ........|... [... |....... |1FE......|......... 876,606 ..... 100.9730 | ......... 898,660 |......... 890,000 . 880,915 04/03/2014| 06/15/2019
57429KBN7 ..... MD ST TRANS AUTH LSEREVREF-METRO ......|... [... [.. 1 .. [1FE......|.........988880..... 100.0580 | ....... 1,000,580 | ....... 1,000,000 989,675 10/21/2014| 07/01/2028
583887DK7 ..... MECKLENBURG CNTYNC COPSERB .......... oo [ L IFE ] 1,089,220 108.3650 | ....... 1,083,650 |....... 1,000,000 1,021,547 02/01/2008| 02/01/2020
58400CAL1 ..... MECKLENBURG CNTYNC LTD OBLGTXBL ....... e eV IFE 1327316 L 99.9270 | ....... 1,304,047 | ....... 1,305,000 1,321,649 03/27/2013| 02/01/2024
58400CAJ6 ...... MECKLENBURG CNTY NC LTD OBLIGTXBL ..... oo [ JIFE 0] 1,000,000 99.7200 | .........997,200 | ....... 1,000,000 1,000,000 | ... 03/01/2013| 02/01/2022
586200QM2 ... MEMPHIS TN SANTN SWR SYSREVREF ........ vt [IFE | 1,044,030 108.4980 | ....... 1,084,980 | ....... 1,000,000 1,030,836 (5,903) 09/19/2013| 10/01/2024
586123CE9 ..... MEMPHIS-SHELBY CNTY TN SPORTS AUTH ... v e [IFE 1,102,210 117970 | ... 1,117,970 | ....... 1,000,000 1,036,575 (8,668) 03/21/2007 | 11/01/2019
586123DG3 ... MEMPHIS-SHELBY CNTY TN SPORTS AUTH ... v ot [IFE 979,000 | 113.2220 | ....... 1,132,220 | ....... 1,000,000 987,471 1,491 06/23/2009 11/01/2022
590252PA4 ... MERRILLVILLE IN MSBC TXBLREF 1ST ......... v e [IFE 815,000 1014760 | .........624,077 [ ......... 615,000 615,000 o 11/01/2013| 07/15/2018
590252KM3 ... MERRILLVILLE IN MULTI-SBC 1STMTG ......... v ot [IFE | 1,075,080 108.1410 | ....... 1,081,410 | ....... 1,000,000 1,018,074 (8,304) 02/01/2008| 07/15/2020
59455TWVO ... MI MUNC BD AUTH REV LOC GOVTLN ... e e e IFE 1892513 L 1125720 | ....... 1,846,181 | ....... 1,640,000 1,659,948 (5,416) 02/27/2009 05/01/2019
59455T3M2 ... MI MUNI BOND AUTH CLEANWTRREVFD ...... |... [... |.. 1.  |1FE......|....... 1209283 |..... 103.3470 | ....... 1,188,491 | ....... 1,150,000 1,155,879 (7,539) 10/12/2007| 10/01/2022
593791FL5 ...... MIAMIUNIVOHREF .................... e [ |t [IFE L 1,061,040 | 1106940 | ....... 1,106,940 | ....... 1,000,000 | ... 1,037,673 (5,958) 11/17/2011| 09/01/2022
596232DF2 ...... MIDDLEBURY INSBCREF ............ e ot IFE 1,078,250 | L 109.0330 .. 1,090,330 |....... 1,000,000 | ... 1,075,288 (2,962) 07/23/2015| 07/15/2026
597163BB9 ...... MIDDLETOWN OH NON-TAXREVTXBL ......... |... [... |[....... [1FE......|.........815000(...... 98.8990 ....806,027 | ......... 815,000 | ... 815000 | .......ooiiiiis | 05/21/2015{ 12/01/2025
603786HQO ... .. MINNEAPOLIS MN REV REF-UNIV PROJ .. 1 |MFE ] 1154138 110.5230 .. 1,166,018 | ....... 1,055,000 | ... 1,146,255 (7,884) 02/11/2015{ 12/01/2027
604832LU7 ...... MISHAWAKA IN SEWAGE WKS REV REF .. AL MFE L 1,073,500 | 110.4000 .. 1,104,000 | ....... 1,000,000 | ... 1,070,991 (2,509) 08/06/2015( 03/01/2027
606684CY2 ... .. MITCHELL SD SALES TAXREV ........ S MFE | U585709 | L 105.6570 Ry I A T I 550,000 | ... 551,490 .. (735) 08/28/2009( 12/01/2020
604146AP5 ...... MN ST GEN FUND REV REF APPROP B . L | MFE ] 1,080,340 | L 110.1820 1,101,820 ....... 1,000,000 | ... 1,064,525 (9,441) 04/22/2014 03/01/2026
60416HPMO ... MN ST HIGHER ED FACS AUTHREV ... AL | MFE ] 1,009,760 | 104.0100 1,040,100 | ....... 1,000,000 1,001,789 (1,362) 06/03/2009| 04/01/2021
60416HQF4 . .... MN ST HIGHER ED FACS AUTHREV ... AL IFE ] 1,015,780 | L 1109740 | ....... 1,109,740 | ....... 1,000,000 1,006,812 (1,640) 12/03/2009| 10/01/2023
60416SLU2 ..... MN ST HSG FIN AGY NON-AMT ACE ST . AL MFE | 1,293,404 | 109.7320 | ....... 1,333244 ....... 1,215,000 1,290,871 (2,533) 09/02/2015| 08/01/2028
606092BG8 ..... MO JT ELEC UTIL COMM POWR PROJ ...... AL | MFE ] 1,078,930 | L 100.0000 | ....... 1,000,000 | ....... 1,000,000 1,000,000 (9,985) 10/03/2006| 01/01/2019
606092BH6 . ... MO JT MUNI ELEC UTIL COMM PWR PROJ .. L | MFE ] 1,081,200 | L 100.0000 | ....... 1,000,000 [ ....... 1,000,000 1,000,000 (7,734) 08/17/2008| 01/01/2020
606341GM1 ... .. MO ST BRD OF PUB BLDGS SPL OBLGA ... 1 |MFE .. 1,086,560 | ... 1113420 | ....... 1113420 | ....... 1,000,000 1,072,880 (9,676) 07/29/2014( 10/01/2026
606341JG1 ...... MO ST BRD OF PUB BLDGS SPL OBLGB .. S MFE 01,090,920 ) 1104730 | ....... 1,104,730 | ....... 1,000,000 1,087,694 (3,226) 08/27/2015| 04/01/2028
60636ABD4 ..... MO STHLTH & EDL FACSAUTHREV ........... | ... ... |[....... [1FE......|....... 1,000,000 |..... 109.0960 | ....... 1,090,960 | ....... 1,000,000 1,000,000 | ... 06/17/2011{ 11/15/2023
606377AK5 ...... MO ST UNIV AUX ENTERPRISE SYSREV ... S MFE L 1,076,330 ) L 105.3710 | ....... 1,053,710 | ....... 1,000,000 1,011,321 (8,647) 04/04/2007 | 04/01/2019
613209AP0 ... .. MONTGOMERY CNTY ALPUBBLDGAUTH ...... |... [... [.. 1.. [1FE......|....... 1,066,070 |..... 100.7290 | ....... 1,007,290 | ....... 1,000,000 1,001,486 (8,651) 04/26/2007| 03/01/2021
61336PDJ7 ...... MONTGOMERY CNTY MD REV TAXABLE ........ oo JFE ] 1,000,000 107.8980 | ....... 1,078,980 | ....... 1,000,000 | ....... 1,000,000 [ ... [ 08/11/2011| 05/01/2022




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

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

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
|dentification Description Code| N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date
613741EZ6 ...... MONTGOMERY CNTY VAECONDEVAUTH ...... oo [ JIFE ] 1,080,920 1051180 | ....... 1,051,180 | ....... 1,000,000 | ....... 1,056,216 | ... [ (4,704) 17,750 | 05/29/2015( 06/01/2022
614091ALO0 ...... MONTGOMERY OH SPLOBLIGREVTXBL .......|... [... [.. 1.. [1FE......|....... 1,158656|..... 106.5600 | ....... 1,134,864 | ....... 1,085,000 | ....... 1,131,011 .. .. (10,849) .. 51,919 (05/22/2013| 12/01/2025
616047DJ2 ...... MOORESVILLE IN CONSOL SBC 1STMTG .......|... [... |.. 1.  |1FE......|....... 1,007,590 |..... 103.6380 | ....... 1,036,380 | ....... 1,000,000 .. 1,005,653 | .. .. (T14) .. 30,000 [03/13/2013| 07/15/2024
60534QG88 . .... MS DEVBANK SPLOBLIG ................. el e [t [FE ] 1332531 L 106.3000 | ....... 1,360,640 | ....... 1,280,000 .. 1,289,712 .. (6,126) .. 64,000 [11/09/2007 | 07/01/2021
60534QNQO ... MS DEV BK SPEC OB MADISON CNTY HWY ......|... [... |.. 1.  |1FE ......|....... 1,071,310 |..... 102.2370 | ....... 1,022,370 | ....... 1,000,000 .. 1,004,597 | .. (8,921) .. 50,000 [04/25/2007| 01/01/2019
60534RBQ1 ..... MS DEV BK SPL OBLG-HINDS CMNTY COL ...... | ... [... |.. 1.  |1FE......|....... 1,123,928 ..... 114.1080 | ....... 1,220,956 | ....... 1,070,000 .. 1,001,871 .. (5,252) .. 53,500 [01/29/2009| 10/01/2022
60534RRD3 ... MS DEV BK SPL OBLIGREFLTD TAXNT ........ |... [... |.. 1.  |1FE......|....... 1,050,030 |..... 1094720 | ....... 1,004,720 ....... 1,000,000 .. 1,020,513 | .. (5,314) .. 50,000 [10/21/2009| 07/01/2020
60534PMU4 ... MS DEV BK SPL OBLIGS JACKSONPROJ ........|... [... |..co.o. |1FE ..o | ool 1,373,866 |..... 112.9230 | ....... 1,422,830 | ....... 1,260,000 .. 1,294,286 | .. (9,894) .. 66,150 [05/25/2008| 03/01/2019
60534TC94 ...... MS ST DEV BANK SPL OBLG REF-WSTWTR ..... |... [... |.. 1.  |1FE......|....... 1283723 ..... 110.8830 | ....... 1,302,875 ....... 1,175,000 . 1,273319 .. (10,076) .. 23631 [12/19/2014 07/01/2028
60534TRT4 ..... MS STDEV BANK SPLOBLGTXBLPROJ ........|... [... |[....... [1FE......|....... 1,310,000 (..... 1031970 | ....... 1,351,881 |....... 1,310,000 1310000 .. 53,356 (08/21/2013| 03/01/2023
553543DS5 ... MSD WARREN TWP IN VISION20058BC ........|... [... [....... [1FE......|....... 1,000,000 ...... 98.9700 |.........989,700|....... 1,000,000 . 1,000,000 | .. [ .. 19,800 05/09/2013| 01/10/2020
66283AEKS .. ... NTXMUNIWTR DISTREGLWSTWTRSYS ...... | ... [... [.. 1 .. [1FE......|....... 1640127 | ..... 107.5430 | ....... 1,653996 | ....... 1,445,000 1,545,986 (3,140) ... 9,794 (08/28/2015| 06/01/2030
631144AP7 ...... NASHCNTYNCLTDOBLIG ....................| ... ... [.. 1. [MFE......|....... 1,181,406 |..... 1152120 ....... 1,261,571 |....... 1,095,000 1,138,523 (8,146) . 54,750 (03/18/2010| 10/01/2024
65818PHP7 ..... NC CAP FACSFINAGY EDLFACSREV ..........|... ... |[....... |2FE ......|......... 767478 .... 101.7300 | ......... 773,148 | ......... 760,000 761,634 (1,357) 22,800 [06/23/2011| 03/01/2017
65819WAMS . ... NC STESTRNMUNIPWRAGYREVTXBL ........|... ... [....... [1FE......|....... 1023740 |..... 101.7630 | ....... 1,017,630 |....... 1,000,000 1,022,252 (1,488) [ ... [ [02928 L. 2403 |0 | 12200 09/11/2015{ 07/01/2020
658207PP4 ...... NC ST HSG FIN AGY HOMEOWNERSHIP TX ... | ... [... |....... |1FE ......|......... 790,000 |..... 101.2810|.........800,120 | ......... 790,000 790,000 e 22,705 [10/30/2013| 01/01/2020
658289851 ...... NC ST UNIV @ RALEIGHREV TXBLGEN ........ | ... ... |....... |1TFE......|....... 1255800 ...... 98.1850 | ....... 1,354,953 | ....... 1,380,000 1,278,400 9,661 .. 37,577 (08/07/2013| 10/01/2024
658873AP9 ...... ND DEPT TRANS GRANT &REVANTIC ..........|... [... |.. 1. |1FE......|....... 1,084340|..... 100.3250 | ....... 1,003,250 | ....... 1,000,000 1,000,000 (4,295) .. 50,000 [08/17/2005| 06/01/2017
65887PNP6 ... ND ST PUB FIN AUTH CAPITALFINGA ..........|... [... |.. 1. |1FE......|....... 1,079,360 | ..... 1124190 | ... 1,121,190 | . 1,000,000 1,067,534 (6,928) . 40,000 |04/09/2014| 06/01/2026
659011CC2 ..... ND STUNIVREVREFSERA .........oovoveen] e [oe |00 1 | FE o |0, 607,204 | L. 99.8890 | .........614317|......... 615,000 607,705 LA 11,788 |01/23/2015| 04/01/2029
m 664259CH9 ..... NE MN MET INTERMEDIATE SD#916 COP .......|... [... |.. 1.  |1FE......|....... 1,346,409 |..... 109.7760 | ....... 1,355,734 | ....... 1,235,000 1,343,862 (2,548) ..o e | 4250 L. 3128 FA L | 9185 10/01/2015| 02/01/2029
—_ 63968AZK4 .. ... NEPUBPWRDISTGENSERB .................|... [... [.. 1. [1FE......|....... 1073280 (..... 105.7790 | ....... 1,057,790 | ....... 1,000,000 1,013,180 (8,353) .. 50,000 {09/13/2007| 01/01/2021
o 641667PZ7 ...... NEW ALBANY FLOYDCNTYINSBCREF .........|... ... [.. 1 .. [1FE......|....... 1,093770|..... 1124440 | ....... 1124440 | ....... 1,000,000 1,082,379 (9,003) .. 30,111 (09/24/2014| 07/15/2025
'\‘ 646361AK1 ...... NEW KENT CNTY VAECONDEVLEASE .........|... ... [.. 1 .. [1FE......|....... 1,073670|..... 104.7050 | ....... 1,047,050 |....... 1,000,000 1,009,193 (8,127) .. 50,000 (08/24/2006| 02/01/2019
65081PAJ8 ...... NEWBURGH HEIGHTSOHINC TAXREV .........|... ... [.. 1 .. [1FE......|....... 1203658 |..... 110.3910 | ....... 1,258457 | ....... 1,140,000 1,200,920 (2,737) .. 15,580 [07/17/2015| 12/01/2030
64579RARS ..... NJINST TECHNOLOGY TXBLSERB ............ ... [... |[....... [1FE......|....... 1,006,050 |..... 100.3940 | ....... 1,003940 | ....... 1,000,000 1,002,486 (1,617) .. 21,700 (10/08/2013| 07/01/2017
65486MAKS3 ... NJBPPTYS LEASEREVKINGCNTYWA .........|... [... [.. 1. [1FE......|....... 1551456 .. ... 104.0480 | ....... 1,498201|....... 1,440,000 1,452,144 (12,739) .. 72,000 [11/15/2006| 12/01/2020
64711M5X1 ... NMFINAUTHSUBLIENPUBPROJSER .........|... ... [.. 1 .. [1FE......|....... 1,049610(..... 106.2910 | ....... 1,062910|....... 1,000,000 1,008,840 (5,740) .. 52,500 [08/23/2007| 06/15/2021
655164GHS ... NOBLESVILLE INREDEVAUTH ................ oo oo |oo 10 |AFE |l 1028070 | .. 107.7220 | ....... 1,077,220 | ....... 1,000,000 1,026,703 (1,367) ... 3444(06/11/2015| 08/01/2030
65516QDW9 . ... | NOBLESVILLE IN REDEV AUTH146THST ....... ... ... |.. 1.. [1FE......|....... 1,050,790 |..... 102.7030 | ....... 1,027,080 | ....... 1,000,000 1,003,638 (6,007) .. 52,500 [07/21/2008| 08/01/2018
65516QEU2 ..... NOBLESVILLE INREDEV AUTH COMMLSE ......|... [... |.. 1.  |1FE......|....... 1292733 |..... 107.0400 | ....... 1,332,648 | ....... 1,245,000 1,254,165 (5,443) .. 65,363 [08/16/2007| 02/01/2019
65779PAZ9 ... .. NORTHBRANCHMNWTRSYS ................ |.oo oo |oo 1.0 |2FE oo |0l 1,039,900 | ... 105.5520 | ....... 1,085520 | ....... 1,000,000 1,007,542 (4,494) .. 50,000 [07/19/2007 | 08/01/2022
659414LJ3 ...... NORTH FOREST TX ISD REF SCHOOLHOUS .....|... [... |.. 1.. |1FE......|....... 1,086,350 |..... 102.8290 | ....... 1,028290 | ....... 1,000,000 1,006,572 (10,220) .. 50,000 [11/30/2008| 08/15/2019
660546FT4 ...... NORTH LITTLE ROCKARELECREVSER ........|... [... |....... |1FE......|....... 1,000,000 ..... 101.0580 | ....... 1,010,580 | ....... 1,000,000 1,000,000 [ .. e .. 23580 (06/01/2012| 07/01/2018
660546GP1 ..... NORTH LITTLEROCKARELECREVSER ........|... [... [.. 1 .. [1FE......|.........890,000]..... 100.0190 | .........890,169 | ......... 890,000 890,000 .. 31,702 (06/01/2012| 07/01/2022
665250BT2 ...... NRTHRN IL MUN PWR AGY-PRAIRIE-BAB ........|... [... [.. 1.. [1FE......|....... 1030560 |..... 108.2250 | ....... 1,082250 |....... 1,000,000 1,011,591 .. 61,880 (08/14/2009| 01/01/2020
667300DA2 ... .. NWALLEN CNTY INMSBCREF & IMPT ..........| ... ... |[....... [1FE......|....... 1338448 .... 1123050 | ....... 1,415043 | ....... 1,260,000 1,318,219 .. 50,400 (08/08/2013| 01/15/2022
668204CU2 ..... NWOHWTR & SWRDISTREC ZONE(BAB) ...... | ... [... |[....... [1FE......|.........480,000(..... 106.2950 | .........510216|......... 480,000 480,000 .. 24,000 (05/28/2010| 12/01/2020
649907XX5 ...... NY ST DORM AUTH REV NON-ST SUPPORT ..... oo [ |JIFE o] 1,000,000 109.1340 | ....... 1,091,340 | ....... 1,000,000 1,000,000 .. 38,920 (12/05/2013| 12/01/2024
673588ENS ... .. OAKLAND UNIVMIREV TXBLREF SERB ........ oo [ JIFE 0] 1,000,000 99.4400 | .........994400|....... 1,000,000 1,000,000 .. 32,200 (05/23/2013| 05/15/2023
67419AABT ..... OAKWOOD OH NATURAL GASDISTSYS ........|... ... |.. 1. |1FE......|.........661,899|..... 110.5960 | .........702,285 | ......... 635,000 658,025 .. 36,830 03/25/2014 04/01/2029
677555Q23 ...... OH ST ECON DEV REV-ENTERPRISEFD ........ | ... [... |.ccoooo |TFE .o | io... 945000 ...... 99.1100{......... 936,590 | ......... 945,000 945,000 .. 41,344 06/18/2012| 06/01/2027
67756A2M3 ... OH ST HGR EDUC FAC COMMHOSP ........... |... [... |..c.... |1FE ... | 0. ...500,000 | ..... 104.9650 | .........524,825......... 500,000 500,000 .. 17,745 [11/16/2011| 01/01/2020
67756AUZ3 ..... OH ST HIGHER EDL FAC COMMN-XAVIER .......|... [... |.. 1.  |1FE......|....... 1052210 ..... 101.5250 | ....... 1,015250 | ....... 1,000,000 1,002,125 .. 50,000 [04/12/2008| 05/01/2018
677561GLO ...... OH ST HOSP FAC REV-CLEVELAND CLNIC ......|... [... |.. 1.  |1FE......|....... 1,501,005 ..... 111.0510 | ....... 1,665,765 ....... 1,500,000 1,500,373 .. 75,000 [08/13/2009| 01/01/2025
67766WUXS ... OH ST WTR DEV AUTHWTRPOLL CONTRL ..... | ... [... |....... |1FE......|....... 1,000,000 |..... 100.7530 | ....... 1,007,530 | ....... 1,000,000 1,000,000 .. 14,640 02/23/2012| 06/01/2017
67884NDA4 ... .. OK DEPT TRANS GRANTANTICNTSSER ....... | ... [... [.. 1 .. [1FE......|....... 1,076970..... 102.8680 | ....... 1,028,680 |....... 1,000,000 1,006,439 .. 50,000 (03/20/2007| 09/01/2022
67868UBYS ..... OKLAHOMA CNTY OK FINAUTH(BAB) .......... ... ... |[....... [MFE ... ].........990,000..... 111.8470 | ....... 1,107,285 |......... 990,000 990,000 .. 62,370 (07/01/2009| 09/01/2019
67868UBZ5 ..... OKLAHOMA CNTY OK FINAUTH(BAB) .......... ... ... |[....... [1FE......|....... 1,000,000 ..... 1143010 ....... 1,143,010 |....... 1,000,000 1,000,000 .. 64,000 (07/01/2009| 09/01/2020
68285TAG4 ..... ONSLOWCNTYNCLTGOBLIGSERA .......... | ... [... [.. 1 .. [1FE......|....... 1201252 ..... 109.0500 | ....... 1,243170 | ....... 1,140,000 1,189,580 (6,286) .. 45,600 (02/13/2014| 06/01/2025
68802KCT7 ..... OSCEOLA CNTY FLINFRASSALESTAX .........|... ... [.. 1 .. [1FE......|....... 1,075050 | ..... 107.3520 | ....... 1,073520 | ....... 1,000,000 1,014,988 (8,092) .. 50,000 (05/17/2007| 10/01/2020
70917N5B6 ... .. PAHIGHER EDUC SLIPPERYROCKUNIV ....... | ... [... [.. 1. [2FE ......|....... 1414634 | .... 100.2870 | ....... 1,303,731 |....... 1,300,000 1,300,000 (6,809) .. 65,000 (06/02/2005| 07/01/2017
70917RXJ9 ...... PA STHGHR ED-CARNEGIE MELLONUNIV ......| ... [... [.. 1 .. [1FE......|....... 1,059,430 |..... 1116740 ....... 1,116,740 | ....... 1,000,000 1,021,959 (6,532) .. 50,000 [08/05/2009| 08/01/2021
696471GCY ... PALM BAY FLUTILSYSRFDG ..........c.cooo |oen [oon |oo 100 |AFE | Lon . 1,302,984 | .. 100.2680 | ....... 1,203,216 | ....... 1,200,000 1,200,000 (9,170) .. 60,000 [09/09/2005| 10/01/2018
704668DE9 ... .. PEACHTREE CITY GAWTR&SWRAUTH ........|... [... |....... |1FE......|....... 1,000,000 |..... 100.1580 | ....... 1,001,580 | ....... 1,000,000 1,000,000 [ .. e .. 19,800 [01/30/2013| 03/01/2020
70643QDK1 ... PEMBROKE PINES FL CAP IMPTREF ........... |... [... |.. 1. |1FE ... | 1277119 ... 103.8620 | ....... 1,220,379 | ....... 1,175,000 1,186,076 (11,630) .. 58,750 11/15/2008| 12/01/2019
706660EHG . ... PEND OREILLE CNTY WAPUD#001 ............|... [... |.. 1.  |1FE......|....... 1540653 |..... 100.2920 | ....... 1,434,176 | ....... 1,430,000 1,430,000 . (13,115) .. 75,075 [10/27/2005| 01/01/2018
T16418ANS ..... PETOSKEY MIWTR SUPPLY & SWRDISP ....... |... [... |.. 1.  |1FE......|.........532910..... 1154360 | .........577,180 | ......... 500,000 518,992 (3,290) .. 25,000 [06/15/2011| 02/01/2024
717893RS2 ..... PHILADELPHIA PAWTR & WASTEWTRSER ..... |... [... |.. 1.  |1FE......|....... 1,083200..... 106.5690 | ....... 1,085690 | ....... 1,000,000 1,015,018 (9,006) .. 50,000 [03/15/2007 | 08/01/2021
71884AWS4 ... .. PHOENIXAZ CIVIC IMPTCORPEXCISE .........|... [... [.. 1. [1FE......|....... 1,169,093 |..... 102.0240 | ....... 1,163,074 |....... 1,140,000 | .. 1,165,052 (3,399) .. 42,294 (10/22/2014| 07/01/2025
724795BD0 ... .. PITTSBURGH & ALLEGHENY CNTYPATXB ......|... [... |[.. 1 .. [1FE......|....... 1,365000|..... 101.5710 | ....... 1,386,444 | ....... 1,365,000 | .. 1,365,000 [ .. 58,279 (10/30/2014| 12/15/2025
73358WAHT ..... PORT AUTHNY &NJCONS-158 ................|... ... oo [FE ..o ] 078641 | ... 1221100 | ....... 1,129518 | ......... 25,000 | .. 961,958 .. 54,196 (01/13/2010| 12/01/2024
751100JA7 ...... RALEIGH NC COMB ENTERPRISE SYSREV ......|... [... [....... [1FE......|....... 1,000,000 ]...... 97.2650 | ......... 972650 |....... 1,000,000 | .. 1,000,000 .. 21,400 (05/03/2013| 03/01/2022
753385KE2 ...... RAPIDCITY SDSALESTAXREV .............oo| oo |oon [ 1o [MFE ... ] 1,165408 | ... .. 101.7840 | ....... 1,150,159 | ....... 1,130,000 | .. 1,154,506 . 33,900 (01/18/2013| 06/01/2024
753387BQ1 ..... RAPIDCITYSDWTRREV ..................... | ... |... [.. 1. [MFE......|....... 1635597 |..... 113.3020 | ....... 1,705,195 |....... 1,505,000 | ....... 1,518,503 75,250 [ 11/19/2009| 11/01/2023
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753387CHO ..... RAPID CITY SDWTRREVREF ................. AU U P I 1,078,450 | ..... 109.7860 | ....... 1,097,860 | ....... 1,000,000 | ....... 1,077,390 11/04/2015| 11/01/2029
75381NCR9 ... RAPPAHANNOCK VA REGL JAIL AUTH FAC Y U PO O 1,081,980 | ..... 108.7380 | ....... 1,087,380 | ....... 1,000,000 | ....... 1,080,206 | .. 09/30/2015{ 10/01/2029
756872GJ0 ...... REDRIVER TXED FINREF & IMPT ......... e e o1 1,087,050 | ..... 113.1640 | ....... 1,131,640 [ ....... 1,000,000 [ ....... 1,031,180 | .. 01/13/2010| 03/15/2026
767169DX0 ... RIO RANCHO NM GROSS RECPTS TAX REV ... JUUR DU U .. 1,000,000 ..... 100.2200 | ....... 1,002,200 | ....... 1,000,000 | ....... 1,000,000 | .. 04/25/2013| 06/01/2023
767175HES ... RIO RANCHO NM WTR & WSTWTR SYSREV ..... [P DU R ....904077 (..., 1101630 | ......... 941,894 |......... 855,000 | .........902,754 | .. 09/10/2015| 05/15/2029
773038DQ4 ... ROCKDALE CNTY GAWTR & SWR AUTHTX ... [P DU R . 1,000,000 | ...... 99.8990 | .........998990 | ....... 1,000,000 | ....... 1,000,000 | .. 03/12/2013| 07/01/2025
79560CAE9 ..... SALT LAKE CITY UT REDEVAGY TXBL ...... [ T PO OO 1,850,818 | ..... 103.9590 | ....... 1,907,648 | ....... 1,835,000 [ ....... 1,845,703 .. 09/18/2013| 04/01/2020
79588VAMT ... SAMPSON CNTY NC LTD OBLIG REF ..... [P FUUR OO PO 1,080,090 | ..... 109.5350 1,095,350 [ ....... 1,000,000 [ ....... 1,075,654 | .. 04/23/2015| 12/01/2028
796253C75 ...... SAN ANTONIO TX ELECTRIC & GASREF ........|... [... |.. 1. .. 1,059,340 | ..... 104.6500 | ....... 1,046,500 | ....... 1,000,000 | ....... 1,007,902 | .. 05/24/2007 | 02/01/2021
805091CL7 ...... SAVANNAH VLT TN UTIL DISTWTRWKS .........| ... .o |oeeenes L T18162 . 101.5470 | ......... 715906 | ......... 705,000 | ......... 714,277 | .. 04/26/2012| 06/01/2023
837151FP9 ...... SCSTPUBSVCAUTHREVTXBLOBLIG .........[... [... [....... .1,018750 | ..... 103.9470 | ....... 1,039470|....... 1,000,000 | ....... 1,012,958 | .. 04/20/2012( 12/01/2022
837542CC1 ..... SDBRDREGTSHSG(BAB) ............cooooee | [ovn [oeeiin 1014510 | ..... 109.6970 1,096,970 | ....... 1,000,000 | ....... 1,005594 | .. 05/22/2009( 04/01/2019
837545GCO0 ..... SD CONSERVANCY DIST REV (BAB) ... O O R P 1,000,000 | ..... 110.3550 | ....... 1,103,550 | ....... 1,000,000 | ....... 1,000,000 | .. 12/15/2010| 08/01/2021
83755VLP7 ...... SD HLTH & EDUC FAC CHILDREN'SCARE ....... AU U P I .. 1281516 | ..... 1045970 | ....... 1,302233 | ....... 1,245,000 | ....... 1,252,568 | .. 03/15/2007 | 11/01/2022
83756CHU2 ..... SD HSG DEV AUTH TXBL HOMEOWNERSHIP ... | ... [... [....... ...935,000]..... 101.3700 | ......... 947,810 |......... 935,000 | ......... 935,000 | .. 10/24/2014| 05/01/2024
83755LXET ...... SD STBLDG AUTH REV REF SERE ......... 1Y R PO PR I 1,317,688 | . .... 107.6850 | ... 1,346,083 | ....... 1,250,000 | ... 1,310,644 | .. 11/07/2014| 06/01/2029
83755LYAS ...... SD ST BLDG AUTH REV TXBL SERA ... 1% U DR PO ..690,000 | ...... 99.6420 |.........687,530 | ......... 690,000 | .........690,000 | .. 05/13/2015| 06/01/2020
83755L806 ...... SD STBLDGAUTHREVTXBLSERC ...........|ven [ovn |oevinnn ..500,000 | ..... 1001790 | .........500,895 | ......... 500,000 | .........500,000 | .. 11/14/2013| 06/01/2016
837545JU7 ...... SD ST CONS DIST TXBL-STREVFDPRG ........| .. .o |oevune. 997,590 | ......99.7770 | ......... 997,770 | ....... 1,000,000 997,851 08/13/2014 08/01/2025
837549MC5 . ... SD ST ECON DEV FIN AUTH REV TXBL . 1 755,000 | .....100.5190 | ......... 758918 |......... 755,000 755,000 11/13/2013| 04/01/2017
m 837549MF8 ... SD ST ECON DEV FIN AUTH REV TXBL . 1 800,000 | .....102.5070 | .........820,056 | ......... 800,000 800,000 11/13/2013| 04/01/2020
—_ 83755VPS7 ... SD ST HLTH & EDL FACS AUTH (BAB) .. 1 1,000,000 | ..... 1059630 |....... 1,059,630 |....... 1,000,000 1,000,000 | ... 06/04/2010{ 08/01/2025
o 83755VUHS ... SD STHLTH&EDL FACSAUTH-AVERA ......... [ ... [... [....... 1,080,770 | ..... 108.6740 | ....... 1,086,740 | ....... 1,000,000 1,041,150 04/11/2012{ 07/01/2019
oo 83755VXRO ... SD STHLTH & EDUC FACS AUTHVOC ... 1 1,318,930 | ..... 106.5400 | ....... 1,299,788 | ....... 1,220,000 1,311,093 01/15/2015{ 08/01/2029
818614FC8 ...... SEYMOUR IN SEWAGE WKSREV ...... 1 867,516 | ..... 103.0260 | ......... 886,024 |......... 60,000 866,736 02/04/2015{ 07/01/2027
829594ET3 ...... SIOUX FALLS SD SALES TAXSERA-1 ....... 1 1,501,076 | ..... 107.8910 | ....... 1,505,079 |....... 1,395,000 1,417,386 05/16/2007| 11/15/2021
784532EL3 ...... SM EDUC BLDG CORP MS REF-RESIDENCE .....[... 1 742,298 | ..... 1006810 |......... 755108 |......... 750,000 743,968 05/23/2013| 03/01/2024
836562QT8 ... .. SOUTH BEND IN REDEV AUTH LEASEREV ....... 1 1,749,597 | ..... 1101940 | ....... 1,801672(....... 1,635,000 1,664,255 03/06/2008| 08/15/2023
847184TP3 ...... SPARTANBURG SC WTRWKS REV REF SYS ... 1 1,058,650 | ..... 1132170 | ....... 1,132,170 | ....... 1,000,000 1,055,950 06/05/2015| 12/01/2028
850269DF5 ...... SPRINGDALE AR SALES & USE REV REF .. 1 1,295,000 | ..... 1011870 | ....... 1,310,372 | ....... 1,295,000 1,295,000 08/26/2013| 07/01/2026
791023AK0 ... STLANDRY PARISHLARD DIST#1 ..o ven [on | oot 990,000 | ..... 103.0480 | ....... 1,030,480 [....... 1,000,000 991,960 02/21/2014 03/01/2023
85732MLV7 ..... ST PUB SCH BLDG AUTH PA COLL REV 1 1,057,740 | ..... 117.1060 | ....... 1,171,060 | ....... 1,000,000 1,033,425 03/31/2011| 03/01/2023
85732MK30 ... ST PUB SCH BLDG AUTH PA REV REF ... 1 1,406,689 | ..... 1054090 | ....... 1,454,644 | ....... 1,380,000 1,405,724 07/29/2015| 05/01/2030
880558FCO ...... TN ST SCH BOND AUTH TXBL-HGR EDL .. I P VU PO I 886,186 | ..... 101.3440 | ......... 891,827 [ ......... 880,000 885,486 09/03/2014| 11/01/2025
889379QP1 ..... TOLEDO OH SWRSYSREVREF ........... A U R T 984,424 | ..... 1112630 | ....... 1,045872|......... 940,000 975,863 10/04/2013| 11/15/2024
890625AL0 ...... TOPEKA KS PUB BLDG COMM LEASEHOLD ...... AU O 982,390 | ..... 1044720 | ....... 1,044720|....... 1,000,000 985,024 11/06/2013| 12/01/2025
89556VAX0 ..... TRI-CREEK IN MIDDLE SBC 1STMTG ........... 1 1,602,834 | .....110.8940 |....... 1,657,865 ....... 1,495,000 1,526,521 05/15/2008( 07/15/2023
899676KT6 ...... TULSAOKIDATULSAUNIV ........... Y U PO P 1,253,573 |.....103.0230 | ....... 1,205369 | ....... 1,170,000 1,177,872 04/19/2007| 10/01/2020
88213ABV6 ..... TXSTA&MUNIVSYSBRD OFRGTS ..... N PO O 1,000,000 | ......99.6460 |......... 996,460 |....... 1,000,000 1,000,000 01/07/2015{ 05/15/2024
88213ACN3 ..... TX ST A&M UNIV SYS BRD OF RGTS REV . Y U O P 1,058,220 | ..... 106.6730 | ....... 1,066,730 |....... 1,000,000 1,055,702 07/01/2015{ 05/15/2026
882806EQ1 ..... TXSTTECHUNIVREVA7THSERTXBL ... [ e [, .. 1,000,000 | .....100.7950 | ....... 1,007,950 | ....... 1,000,000 1,000,000 03/18/2015| 02/15/2023
914023EV4 ...... UNIV AKRON OH GEN RCPTS REF ....... S VR YU PO I ....891,272(.....100.1990 | .........826,642 | ......... 825,000 825,000 11/30/2005| 01/01/2017
914023GWO ... UNIV AKRON OH GEN RCPTS SERB ... .. I T PO DR . 1,058,100 | ..... 108.6260 | ....... 1,086,260 |....... 1,000,000 1,013,955 02/28/2008| 01/01/2020
91402JCL3 UNIVAL @ BIRMINGHAMHOSPREV SER ....... |... [... |.. 1. 1,029,340 | ..... 111.8430 | ....... 1,118,430 | ....... 1,000,000 1,009,276 06/25/2008| 09/01/2022
914026FJ3 ...... | UNIVAL GEN REV SERB-TAXABLE .............fooo |oon [oenen. 1,000,000 | ..... 108.4880 | ....... 1,084,880 | ....... 1,000,000 1,000,000 10/15/2009| 07/01/2019
914026QN2 UNIV ALABAMA GEN REV-BIRMINGHAM 1 .. 1585410 (..... 1082190 | ....... 1,623,285 ....... 1,500,000 1,582,709 09/17/2015| 10/01/2029
914046YG6 UNIV ALASKA GENRECTSSERN ........ 1 ....604,306|.....100.3190|.........556,770 | ......... 555,000 555,000 09/15/2005( 10/01/2017
9140846L7 UNIV AR REV VAR FAC-FAYETTEVILLE ... 1 . 1,078,380 | ..... 1124420 | ....... 1124420 | ....... 1,000,000 1,033,735 12/18/2009| 11/01/2020
9140842P2 ......| UNIV AR REVS VAR FAC-FAYETTEVILLE .. 1 1,482,780 | ..... 109.9030 | ....... 1648545 ....... 1,500,000 1,490,612 .. 08/01/2008( 11/01/2023
91417KE64 UNIV CO ENTERPRISE REV REF SERB-1 . 1 1,087,840 | ..... 112.7570 | ....... 1,127,570 | ....... 1,000,000 1,077,580 (8,009) 09/18/2014( 06/01/2028
914716VD4 UNIVNC CHARLOTTEREV (BAB) ........ 1 1,655,000 | ..... 109.6710|....... 1815055 ....... 1,655,000 1,655,000 12/03/2009| 04/01/2021
91476PPJ1 UNIV OK REVENUES TXBL GEN SERD . S U O R 1,000,000 | ..... 100.6650 | ....... 1,006,650 |....... 1,000,000 1,000,000 09/11/2015{ 07/01/2022
9147607L1 ...... | UNIV OKLAHOMA (TAXABLE) .................. 1 1,000,000 | ..... 110.3650 | ....... 1,103,650 | ....... 1,000,000 1,000,000 05/11/2011{ 07/01/2026
91336TCR9 UNIV S MS EDL BLDG CORP-CAMPUS FAC ...... 1 1,141,595 | ..... 1124330 | ....... 1,197,411 | ....... 1,065,000 1,095,415 02/05/2009| 09/01/2021
91336TANO UNIV SO MISSISSIPPI EDL BLDG CORP ... . 1 1,564,619 [ .....100.7290 | ....... 1,500,862 | ....... 1,490,000 1,491,568 (9,110) 06/01/2008| 03/01/2019
9151154Y2 UNIV TX PERMANENT UNIV FD REF SER . ... 1 1,080,190 | ..... 109.5620 | ....... 1,095,620 ....... 1,000,000 1,076,342 (3,848) 02/19/2015| 07/01/2029
917547XT3 ......| UT STBLDG OWNERSHIP AUTHLSEREV .......[... |... |....... 1,246,319 | ..... 100.6790 | ....... 1,213,182 ....... 1,205,000 1,224,874 (8,196) 05/09/2013| 05/15/2018
927781TJ3 ......| VA COLL BLDG AUTH VA EDL FAC (BAB) 1 1,015,520 | .....109.9250 | ....... 1,099,250 | ....... 1,000,000 1,007,126 (1,549) 12/03/2009| 02/01/2022
92812QVPY ..... VA STHSG AUTH DEV AUTHRENTALHSG ...... [... |... |[.. 1.. 1,072,040 | ..... 109.6610 | ....... 1,096,610 | ....... 1,000,000 1,021,731 (9,585) 01/07/2010| 02/01/2021
92812VBZ8 ... .. VA ST HSG DEV AUTHTXBL SERC ....... I PR U T 710,000 | ..... 101.0750 | ......... 717,633 |......... 710,000 710,000 L 10/29/2014| 11/01/2024
928172WD3 ..... VASTPUBBLDGAUTHREV (BAB) ............. AU N 948,160 | ..... 112.8470 | ....... 1,128470|....... 1,000,000 . 963,178 .. 3,304 12/15/2010| 08/01/2024
92818G2H5 ... VA ST RESOURCES AUTH INFRASTRUCTUR ... |... |... |.. 1.. 1,565,222 | ..... 111.9580 | ....... 1634587 |....... 1,460,000 1,554,960 (9,189) 11/18/2014| 11/01/2028
920307AR6 ..... VALPARAISO INREDEVDISTSERA ............ AU U P I 1,009,728 | ..... 1057390 | ....... 1,015,094 [ ......... 60,000 .. 999,294 (9,045) 11/05/2014| 01/15/2025
924275CVO0 ... .. VERMONT ST COLLEGES REV (BAB) ... R O (P P 1,000,000 | ..... 106.3090 | ....... 1,063,090 |....... 1,000,000 .1,000000 . 11/17/2010| 07/01/2018
92774GKUS ... .. VIRGINIA BEACH VA DEV AUTH FAC REV T T e 1,086,230 | ..... 1121930 |....... 1,121,930 |....... 1,000,000 | ....... 1,082193 | ... [ (4,037) 06/11/2015| 07/15/2027
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95308RJH3 ..... W HARRIS CNTY TXREGL WTRAUTHSYS ...... AU U P I 1,074,070 | ..... 108.4500 | ....... 1,084,500 | ....... 1,000,000 | ....... 1073567 | ..o [ (503) [ .ooeeeee 4.000]..... 3434 (D ...l 3333 ... 12/02/2015| 12/15/2029
93515PAJ6 ...... WARREN CNTY OH HLTH CARE FACS REV AP P 1,055,640 | ..... 101.5200 1,015200 | ....... 1,000,000 | ....... 1,009,481 | .. .. (18,671) | v e [ 4.000]..... 2084 (J) ... ...l 20,000 | .. 40,000 |06/27/2013| 07/01/2016
940093234 ...... WASHINGTON ST UNIVREVS (BAB) ........ [ U U U I .. 1,000,000 | ..... 111.0340 | ....... 1,110,340 | ....... 1,000,000 [ ....... 1,000,000 | .. .ooviiiiin | e [ 5283 (..... 5283| A0 ...|[....... 13,208 | ........ 52,830 [11/13/2009| 10/01/2021
94216PDX2 ... WATERTOWN SD SALES TAX REV SERA . 1 ... 957490 |..... 104.5050 | ......... 945770 |......... 905,000 | .........954,016 | .. BATA [ | 3250 ..... 2675|JdD ...t 2451 .. 20,752 02/04/2015| 12/01/2026
944052BQ1 ..... WAWASEE INHSBC 1STMTG .............. 1 1,001,710 | ... 1125770 | ....... 1,125,770 | ....... 1,000,000 | ....... 1,090,601 (109) oo e | 4.000..... 2906 |JdJ .| 3| 11/12/2015| 07/15/2026
946363LA4 ...... WAYNE TWP IN SBC MARION CNTY SERA .. 1 1418884 | ..... 110.2880 1422715 (... 1,290,000 [ ....... 1,408,781 .. S (1003) | [ 4.000..... 2838|d0 .| 23,793 .. 17,917 [02/12/2015| 07/15/2026
952753DVO0 ... WEST FARGOND WTR & SWRREV ........ 1 .. 1,080,589 | ..... 107.1200 | ....... 1,085,132 |......... 985,000 | ....... 1,033,803 | .. (7593) [ oo e | 3750 ..... 2823|MN .. |........ 6,156 | ........ 36,938 [05/03/2012| 11/01/2023
96023PJP1 ...... WESTFIELD INMULTI-SBC ................ 1 ... 834,187 |..... 107.6940 | .........829244 |......... 770,000 | ......... 828915 .. (5.272) [ oo e | 3500..... 254710 | 12,427 | ........ 11,005 [01/30/2015| 01/15/2025
96108ACP1 ..... WESTMORELAND CNTY VA INDL REV AUTH . 1 1132142 L 103.5550 | ....... 1,092,505 ....... 1,055,000 [ ....... 1,062,602 | .. B776) [ oo e | 5000..... 4113 MN .| 8,792 ........ 52,750 [08/30/2006| 11/01/2019
967338XE9 ...... WICHITAKS WTR & SWR UTIL REV REF .. 1 1405538 | ..... 105.3890 1417482 ....... 1,345,000 | ....... 1,401,467 | .. (4072) [ ..o 3500 ..... 2952 (A0 ...|....... 11,769 | .. .. 23,538 (04/09/2015| 10/01/2029
97072CAJ1 ...... WILLISTON ND PARKS & RECDIST ....... 1 1322237 | ..... 107.9100 | ....... 1,338,084 | ....... 1,240,000 | ....... 1,292,418 | .. Q214) [ ..o 4.000]..... 3408 (MS .. |....... 16,533 | .. .. 49,600 08/23/2012| 03/01/2022
972315AN5 ... WILSON NC COPS PUB FACS PROJ SER A 1 1,070220 | ..... 1053290 | ....... 1,053290 | ....... 1,000,000 | ....... 1,011,021 .. (T872) [ oo 5.000]..... 4143 [MN .| ...l 8333 .. .. 50,000 (03/22/2007| 05/01/2020
975680CRS ..... WINSTON-SALEMNCLTGOBLIGREFSER ......|... |... [....... 1,075,380 | ..... 116.6970 | ....... 1,166,970 | ....... 1,000,000 | ....... 1,043,402 .. [(CR<1: ) N P [P [ 4500 ..... 3733(JD ... ... 3750 .. .. 45,000 (01/21/2010| 06/01/2022
975829DV1 ..... WINTER HAVEN FL PUB IMPTREF ....... 1 1,096,219 | ..... 103.3850 | ....... 1,064,866 | ....... 1,030,000 | ....... 1,036,147 | .. (04X ) [P [P 5.000]..... 4185[A0 ...|....... 12,875 .. 51,500 [01/30/2007| 10/01/2021
957897HKO ..... WSTRN CAROLINANC UNIVREF GENA ... 1 1,078,620 | ..... 109.9820 | ....... 1,099,820 | ....... 1,000,000 | ....... 1,077,544 | .. (1,076) [ ..o [ 4.000]..... 3074[A0 ...|........ 4667 (.............. 11/04/2015| 10/01/2030
985724APS ...... YELLOWSTONE CNTY MT HLTH CARE LSE [P DU R cevee|ve.. 1,000,000 | 106.0930 | ....... 1,060,930 | ....... 1,000,000 | ....... 1,000,000 | .. B T PP PO 4550 (..... 4550 |MS .. |....... 15,167 | .. 45,500 |08/26/2009| 09/01/2025
985724BYS ...... YELLOWSTONE CNTY MT HLTH CARELEASE ... [... |... |....... T R 980,000 ...... 98.6970 | ......... 967,231 |......... 980,000 | .........980,000 .. T P P T TS PTTN Fees 2000..... 2.000|AO ...|........ 4,900 .. . 16,170 |11/19/2014| 10/01/2019
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations ......................... ... 376,312,530 ... XXX ... [..... 384,743957 | ..... 361,405,000 | ... .. 369,253,205 | ..o [ (1,364,480) LOXXX L | XXX | XXX [ ..., 4,468,023 ..... 13 061,768 |. XXX [.. XXX.
3199999 Subtotal - U.S. Special Revenue, Special ASSESSMENt ... .....ouuueeeiiee e [ 376,312,530 ... XXX ... [..... 384,743957 | ..... 361,405,000 | ... .. 369,253,205 | .. ..o [ (1,364,480) CXXX L XXX | XXX [ ..., 4,468,023 ..... 13,061,768 . XXX |.. XXX .
m Industrial & Miscellaneous (Unafflllated) Issuer Objigations
o 00208RAXO ... AT&T,INC. .o [ | [ [IFE 01999250 | . 106.4350 | ....... 1,064,354 .. 44,500 04/26/2011| 05/15/2021
w0 00206RBDS3 ..... AT&T,INC. . .. .. 30,000 [10/30/2013| 02/15/2022
00206RCEOQ ..... AT&T,INC. ........... 1 . 39,000 (12/16/2014| 03/11/2024

002824BB5 .. ... ABBOTTLABORATORIES ...........cooveeeaan] e | oo oo .. 15,160 (07/21/2015| 03/15/2025
00287YAJ8 ...... ABBVIE,INC. ... e e [ . 17,500 (11/06/2012| 11/06/2017
001055AL6 ...... AFLAC,INC. ... R R P T 36,250 | 09/26/2013| 06/15/2023
02766PAA2 . . ... AMERICAN MUSEUM NATURAL HISTORY ........ oo | [ |IFELCoo00 0. 1,000,000 | ... 98,8390 | L., 988,394 | L. ... 1,000,000 | L.l 1,000,000 (L [ e [ [ 2820 2520 | 0 16017 05/14/2015( 07/15/2021
031162BV1 ...... AMGEN,INC. ... AU I 36,250 [09/24/2014| 05/22/2024
037833AK6 ...... APPLE,INC. ....... . RUU R T P . 48,000 (04/09/2014| 05/03/2023
046353AF5 ...... ASTRAZENECAPLC ......... R OO I D 19,500 | 02/27/2013| 09/18/2019
04685A2A8 ... ... ATHENE GLOBALFUNDING ................ooo|.oo | oo |ooeeees | TFE o000 ooo.... 1,484,430 | ...... 983860 | ....... 1,475,793 | ....... 1,600,000 | ....... 1485206 | ...........cooo [l 776 [ [ 28750 3245\ A0 .| ........ 8146 .............. 11/05/2015| 10/23/2018
075896AA8 ... ... BEDBATH&BEYOND, INC. ....................| oo [ oo, 38,948 [07/15/2014| 08/01/2024
07330NACY ..... BRANCH BANKING & TRUST GLBL BK MTN O P U PR .. 14,500 (09/04/2013| 10/03/2016
12189LAH4 ... BURLINGTONNORTHSANTAFE ............... PP PP P .. 30,500 (02/28/2012( 03/15/2022
12189TBC7 ...... BURLINGTON NORTH SANTA FE SRNOTES ... .. PP P .. 47,000 (09/21/2009| 10/01/2019
127055A00 ...... CABOT CORPORATION .................c.oe PP P .. 25,500 11/09/2012| 01/15/2018
14149YAX6 ... .. CARDINAL HEALTH, INC. ... A P P EE e .. 17,000 (08/26/2014| 03/15/2018
151020AH7 ... .. CELGENE CORPORATION ...... .. 32,500 (08/14/2012| 08/15/2022
15987TAK7 ... CHARLES STARK DRAPER LAB . .. 19,239 (08/10/2015| 09/01/2024
17252MAL4 .. ... CINTAS CORPORATION #2 ... .. 32,500 (06/05/2012| 06/01/2022
17252MAJ9 . ... CINTAS CORPORATION NO. 2 U OO P .. 28,500 (02/08/2013| 06/01/2016
17275RACE ... .. CISCO SYSTEMS, INC. ........ U O P (P . 110,000 (12/04/2008| 02/22/2016
17275RAN2 ... .. CISCO SYSTEMS, INC. .. . U O P (P .. 36,250 03/26/2014| 03/04/2024
17275RAW2 .. ... CISCOSYSTEMS,INC. ... [ [ . 17,306 [07/17/2015| 06/15/2025
20369EAAQ ..... COMMUNITY HOSPITALS ...................oo | oo fove foevens [MFE .00 L0000 1,020,400 | ..., 102.0220 | ....... 1,020,224 | ....... 1,000,000 |....... 1,020,261 |............... |  (139) oo oo |0 428700 3975 | MN L [ Lo 7,062 e 12/03/2015| 05/01/2025
216871AC7 ..... COOPERUS,INC. ... e [ [ 61,000 [05/22/2008| 07/01/2017
219207AB3 ... ... CORNELLUNIVERSITY ... [ [ e .. 54,500 (04/01/2009| 02/01/2019
219350AU9 ..... CORNING, INC. ... [ [ e .. 46,750 06/24/2011| 08/15/2020
219350AY1 ...... CORNING, INC. ... [ [ e .. 20,953 [10/14/2014( 11/15/2017
126408GV9 ..... CSXCORPORATION ..o [ | .. 21,250 06/09/2015| 06/01/2021
126650BZ2 ...... CVS CAREMARK CORP A PO R .. 27,500 (11/26/2012| 12/01/2022
126650CB4 .. ... CVSHEALTHCORP ... PP P .. 22,500 (10/30/2014| 12/05/2018
249030AB3 ... .. DENTSPLY INTERNATIONAL SR UNSECURE ...... AU I .. 13,750 (08/16/2011| 08/15/2016
2T7T432AG5 ... EASTMAN CHEMICALCO. ..................... AU I .. 63,000 (02/09/2011| 11/15/2018
278642AL7 ...... EBAY,INC. ............. R I D R .. 34,788 (07/24/2014| 08/01/2024
268648AQ5 ..... EMC CORPORATION .......... O P P P .. 26,500 (06/04/2013| 06/01/2020
291011BGS ..... EMERSON ELECTRIC COMPANY .. A OO O P .. 16,625 (05/21/2015| 06/01/2025
31428XAV8 ..... FEDEXCORP ..................... e .. 27,000 (05/22/2013| 04/15/2023
31677QBA6 ... .. FIFTH THIRD BANCORP . . R O PO P . 13,500 04/22/2014| 06/01/2017
31677QAXT ..... FIFTHTHIRDBANK ... [ | 9,000 |02/25/2013| 02/26/2016
31677QAYS ... FIFTHTHIRDBANK ... [ | 11,500 11/18/2013| 11/18/2016
31677QBDO ... .. FIFTHTHIRDBANK ..... ol e e |IFE 000,999,830 (... 1002850 | ... ... 1,002,848 | ....... 1,000,000 |.........999,850 | ............... | 20 e [ 2460 L 2456 (FA L L T84 08/17/2015( 08/20/2018
375558AZ6 ...... GILEAD SCIENCES, INC. ... T T 24,694 |11/13/2014| 02/01/2025
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year
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377372AD9 ... .. GLAXOSMITHKLINE CAP INCGTDNTS .......... .. 2,026,030 | ..... 108.9880 | ....... 2479752 | ....... 2,000,000 | ....... 2,007,499 113,000 | 05/21/2008| 05/15/2018
39121JAA8 ...... GREAT RIVER ENERGY 1ST MTG 144A . .. L. 174969 | 102.4550 | ......... 178,826 |......... 174,541 174,634 | .. .. 10,174 (04/21/2009| 07/01/2017
406216AV3 ...... HALLIBURTON COMPANY .......... 1468810 . .... 109.3310 1,530,640 [ ....... 1,400,000 1423342 | . .. 82,600 [04/21/2009| 09/15/2018
427866AS7 ...... HERSHEY COMPANY ............ ... 498835 ..... 100.4690 502345 . 500,000 .. 499,799 | .. ... 7,500 [11/08/2011| 11/01/2016
44266RACT ... HOWARD HUGHES MEDICAL, INC. . 2,119,950 | ..... 103.8530 2,196,487 | ....... 2,115,000 2,118,816 .. 74,025 (08/15/2013| 09/01/2023
446438RN5 ... HUNTINGTON NATIONAL BANK ... ..997,110 | ...... 99.3700 ..993702 [ ....... 1,000,000 997,593 . 10,000 |06/25/2015| 06/30/2018
446438RQ8 . ... HUNTINGTON NATIONAL BANK . ....995800(...... 99.2340 ..992342 (.. 1,000,000 996,091 08/17/2015| 08/20/2020
44923QAA2 ... HYUNDAI CAPITAL AMERICA ... .. 1,032,500 | ..... 100.5450 .. 1,005452 | ....... 1,000,000 1,002,295 04/24/2012| 04/06/2016
459200HUS ... IBMCORP .........c.enen .. 2,021,100 | ..... 102.9420 .. 2058840 (....... 2,000,000 2,017,940 04/30/2014 02/12/2024
459200HCS ..... IBM CORPORATION ....... ... 497785 .. ... 100.1230 ....500617 | ......... 500,000 499,502 02/01/2012{ 02/06/2017
452308AT6 ...... ILLINOIS TOOL WORKS, INC. .. 1,011,490 | ..... 102.7700 Lo1,027,702 | .. 1,000,000 1,009,763 04/16/2014( 03/01/2024
46132FAB6 ..... INVESCO FINANCEPLC ............ .. 1,040,240 | ..... 103.3830 .. 1033826 |....... 1,000,000 1,035,439 09/16/2014( 01/30/2024
478111AAS ...... JOHNS HOPKINS HEALTH SYSTEM .. L 973414 L 99.3540 ....993544 | ... 1,000,000 986,085 09/26/2013| 05/15/2018
478115AA6 ...... JOHNS HOPKINS UNIV .. .. ....123946 | ... 107.0840 ....183855 | ......... 125,000 124,575 03/26/2009( 07/01/2019
478366AU1 ..... JOHNSON CONTROLS .. . 1,081,350 | ..... 106.9820 .. 1,069818 | ....... 1,000,000 1,042,752 06/15/2011 03/30/2020
46625HJAD ...... JPMORGAN CHASE &CO. ... [ | o [ [IFE |0 1,051,240 . . 1010337 | ... 1,000,000 1,010,099 11/20/2013| 07/05/2016
48125XS06 ... JPMORGAN CHASE & COMPANY ...............|... |... [.. 1.  [1FE......|....... 1,000,000 |......99.0480 |......... 990484 |....... 1,000,000 1,000,000 05/25/2011| 05/31/2021
48203RAF1 ..... JUNIPERNETWORKS ........ovoveeeeneeac| e | [oeios [2FE oo o0 1,066,930 | .. ... 103.7040 | ....... 1,037,042 ....... 1,000,000 1,042,984 08/08/2012| 03/15/2021
50075NBB9 ... KRAFT FOODS, INC. ......vvveeeveeneneea oo fove | eeees |2FE oo |00 1,088940 | ... 100.2580 | ....... 1,002,579 | ....... 1,000,000 1,003,145 01/24/2013| 02/09/2016
548661CT2 ...... LOWES COMPANIES ............cooeeveveeand] oo foe |0 10 |MFE o |00, 999,600 | ..... 104.9880 | ....... 1049879 |....... 1,000,000 999,777 11/17/2010| 04/15/2021
57629WBS8 ... MASSMUTUAL GLOBAL FUNDING ..............| oo oo |oeveees |MFE oo |0t ... 1,008,840 | ..... 100.3340 | ....... 1,003,341 ....... 1,000,000 1,004,959 11/19/2013| 08/02/2018
577081AY8 ...... MATTEL,INC. ... | oee [ |2FE ] 1002270 | ... ... 953520 | ......... 953516 |....... 1,000,000 1,001,701 03/05/2013| 03/15/2023
58933YAF2 ..... MERCK&CO.,INC. .......................... | |.oo oo [IFE ..o ] 1,003,210 | ... ... 99.5050 | ......... 995049 |....... 1,000,000 1,002,451 05/15/2013| 05/18/2023
595620AJ4 ...... MIDAMERICANENERGYCO. .................. | ... |oov fevvvns [IFE ..o ] 1,022240 | .. ... 100.7680 | ....... 1,007,684 | ....... 1,000,000 1,013,678 11/20/2013| 03/15/2019
61945CAAT ... MOSAICCOMPANY ...................ood| oo | oo [ T |2FE o]0 1,366,976 | .. ... 100.2680 | ....... 1,303,485 |....... 1,300,000 1,341,860 02/02/2012( 11/15/2021
620076BB4 ...... MOTOROLA,INC. ................oooooooee | oo oo fvvevs |2FE o]0 982,860 | ...... 916170 | ......... 916172 ....... 1,000,000 988,292 05/24/2012( 05/15/2022
637432KT1 ...... NATIONALRURALUTILITIES ..............oooo oo |oee fovvvnns [IFE oo ] 979,350 | ..... 107.6250 | ....... 1,076,249 | ....... 1,000,000 994,537 06/11/2008| 02/01/2018
63743FMZ6 ... .. NATIONAL RURAL UTILITIES . ceveeeeee e e | |IFE Lo | L0000 1,000,000 | ... 1024280 | ... 1,024279 )L 1,000,000 1,000,000 07/05/2011{ 07/15/2019
63743FNBS ..... NATIONAL RURAL UTILITIES .........ovoveeon] oo fove | oeveees |MFE oo | ont 00,994,000 | ... 101.3090 | ....... 1,013,088 ....... 1,000,000 997,139 07/25/2011| 07/15/2019
63743FUT1 ..... NATIONAL RURAL UTILITIESCOOP ... vew fove | veveees |FE oo |0 991510 | ..., 98.3740 | ......... 983,737 |....... 1,000,000 992,395 10/14/2014| 10/15/2024
651639AN6 ..... NEWMONT MINING CORP ... e fove |0 1o |2FE oo |00, 986920 | ..., 89.1310 | ......... 891,307 | ....... 1,000,000 991,351 03/06/2012| 03/15/2022
664397AK2 ...... NORTHEASTUTILITIES .......o.ovveeennenan | oo fove |oeeees |2FE oo |00 1,202,772 0.0, 96,2880 | ....... 1,155452 | ....... 1,200,000 1,202,110 05/09/2013| 05/01/2023
664675AB1 ...... NORTHEASTERN UNIVERSITY ............oooe] e fove |oeveees |MFE oo |00ttt 1,108976 | ... 100.0080 | ....... 1,100,092 ....... 1,100,000 1,103,889 06/12/2014 03/01/2017
665859AP9 ... .. NORTHERN TRUSTCORP ........ceovvvvenne] e oo | oo |MFE oo |0 1,307,411 | ... 104.7080 | ....... 1,319315 | ... .. 1,260,000 1,302,607 09/24/2014 10/30/2025
680033AC1 ..... OLD NATIONALBANCORP .................... | ..o |ooe fevvvvns [IFE ... ] 2,020,000 | ...... 98.0910 | ....... 1,961,816 ....... 2,000,000 2,017,686 08/13/2014( 08/15/2024
68389XACY ..... ORACLECORPNOTES ..................ooooo | oo e fovvvnns [IFE o] oo 1218596 | ... 1091130 | .. ..... 1,309,357 | ....... 1,200,000 1,203,915 08/27/2008( 04/15/2018
713448CG1 ..... PEPSICO,INC. .................oooo | oo [ [IFE ] 1,982,430 | ... ... 995990 | ... ... 1,991,986 (... ... 2,000,000 1,986,876 01/07/2015{ 03/01/2023
718546AC8 .. ... PHILLIPS66 .....................oooooeeeeeea | oo | oo fovvens |IFE 0] .. 1,030,660 | ..... 102.8800 | ....... 1,028,797 |....... 1,000,000 1,023,112 07/31/2013| 04/01/2022
69353RET1 ..... PNC BANKNATLASSNBDCORP ..............|... |... [.. 1. [MFE ... | ..., 1,999,700 | ......99.7440 | ....... 1,994,882 ....... 2,000,000 1,999,717 | ..o T [ 1800 | ... 1805 | MN L L. 5800 ... 10/29/2015| 11/05/2018
69353RDY1 ..... PNCBANK,NA ... o oo [ [IFE L0000 1,002,700 | ... ... 99.8200 | ... ...... 998201 | ....... 1,000,000 1,001,679 16,250 | 11/19/2014( 10/18/2017
693476BM4 ... PNCFUNDINGCORP .........vovvveveveeon | oo fove | eveee |FE oo | on 00,998,790 | .. ... 100.9820 | ....... 1,009,822 ....... 1,000,000 999,817 27,000 [09/14/2011| 09/19/2016
74005PBA1 ..... PRAXAIR,INC. ........ovoeieiveneieeeeno oo foe | oo |FE o |00, 995500 | .. ..., 97.6920 | ......... 976922 ....... 1,000,000 996,838 24,500 [02/07/2013| 02/15/2022
T40189AM7 ... PRECISION CASTPARTS CORP ........ooovev | e oo |eveees |MFE oo | oo ..., 988,280 | ...... 99.3470 | ......... 993466 |....... 1,000,000 988,738 16,701 07/17/2015| 06/15/2025
T47525AF0 ... QUALCOMM, INC. ......voveveeeveeeeenae oo foe | eveee | IFE o |00, 999,580 | ... 959160 | ......... 959,159 | ....... 1,000,000 999,602 17,250 |05/14/2015| 05/20/2025
T4834LART ..... QUEST DIAGNOSTIC, INC. ........ovoveeevee| e feve |oeeeee |2FE | Li.o .. 525,860 | ..., 1004520 | .........502259 |......... 500,000 502,207 16,000 [04/04/2013| 04/01/2016
T78296AAT ...... ROSS STORES, INC. .........ovovvvevevaes] e foe | eeees |FE oo | on ... 993,460 | ...... 984280 | ......... 984,278 ... ... 1,000,000 994,184 33,469 [09/16/2014| 09/15/2024
749685AR4 .. ... RPMINTERNAT'LINCSRUNSNTS .............| .. .o fovvvvn |2FE o]0 ... 998950 | ..... 109.3840 | ....... 1,093,837 |....... 1,000,000 . 999,527 61,250 [ 10/06/2009| 10/15/2019
78355HUT7 ...... RYDERSYSTEM,INC. ...............oooovvven] oo oo fovvvs |2FE |0 748268 (.. .... 99.8230 | ......... 748670 |......... 750,000 749,294 18,750 | 08/15/2012( 03/01/2018
844895AV4 ... ... SOUTHWESTGASCORP ...................ooi| oo oo [ Vo [IFE L]0 999,660 | ..... 101.8220 | ....... 1,018216|....... 1,000,000 .999,773 38,750 [03/20/2012| 04/01/2022
855030AL6 ...... STAPLES,INC. ... | oee [ |2FE ] oo 1,007,220 | ... ... 99.3740 | ... ... .. 993,741 | L 1,000,000 1,003,051 27,500 [01/16/2013| 01/12/2018
855244AD1 ..... STARBUCKSCORP ..................ooooooo| oo oo [ [IFE o]0 ...996,910 | .. ... 106.1030 | ....... 1,061,027 |....... 1,000,000 .997,512 38,500 [09/18/2013| 10/01/2023
863667AC5 ..... STRYKERCORP ..................oooooeeeeea | oo o fovvvn s [IFE o]0 499,070 | .. ... 100.7580 | ......... 503,789 | ......... 500,000 499,856 10,000 | 09/13/2011{ 09/30/2016
863667AF8 ...... STRYKER CORPORATION ...................oo| oo |een fovvvnns [IFE o]0 2,029,202 | ... ... 99.9960 | ....... 1,999,924 | ....... 2,000,000 2,027,435 67,500 [04/08/2015| 05/15/2024
871503AK4 ...... SYMANTEC CORPORATION .............ooooe e [ove |vevees |2FE oo |0t 1,023,980 | ...... 98.8350 | ......... 988,352 ....... 1,000,000 1,017,895 39,500 [05/29/2013| 06/15/2022
88166HADY ... .. TEVA PHARMACEUTICALS FINANCE LLC ........[... |... |....... [2FE......|....... 1,007,690 |...... 96.7670 |......... 967,666 ....... 1,000,000 1,004,658 22,500 [01/15/2013| 03/18/2020
883556BC5 ... THERMO FISHER SCIENTIFIC ...........ooooon|oee | oo [2FE oo | it 1,004,160 | .. ..., 97.3490 | ......... 973486 ....... 1,000,000 1,003,123 31,500 [04/12/2013| 01/15/2023
89153VABS5 ..... TOTAL CAPITAL INTERNATIONAL .........c.o.. [ oo |oon oo [IFE oo o0 1,007,348 | ... ... 99.3870 | ......... 993,865 ....... 1,000,000 1,004,748 28,750 [02/23/2012| 02/17/2022
902691AD6 ... UGI UTILITIES, INC. SR.NOTES ........oooveven | ee oo |voveees |MFE oo | on .. 971,480 | ... 1029340 | ....... 1,029,342 | ....... 1,000,000 996,530 57,530 [03/26/2009| 09/30/2016
904764AQ0 ... UNILEVER CAPITALCORP .........oovvvevene | e fove |veveees |MFE |0t 1015230 | ... 101.4880 | ....... 1,014,881 ....... 1,000,000 1,009,332 22,000 [11/20/2013| 03/06/2019
898384AX0 ...... UNION COLLEGETRUSTEES ..................| ... .o fovvenns [IFE ..o ] 1,366,681 | ...... 974210 |....... 1,339,544 | ... .. 1,375,000 1,366,864 | ... e 183 [ [ 3825 L3699 | U L 1246 09/29/2015{ 07/01/2025
91020QABS ..... UNITED ENERGY DISTRIBUTION ...............| ... ... [oooovn |2FE oo | 1,547,875 .. ... 1045410 | ....... 1515849 | ... .. 1,450,000 1,460,128 79,025 [05/17/2013| 04/15/2016
911312AM8 ... UNITED PARCELSERVICE ....................| ... |... oo |IFE ..o ], 970,530 | .. ... 103.9620 | ....... 1,039,621 |....... 1,000,000 984,050 31,250 [ 11/30/2010| 01/15/2021
91324PBZ4 .. ... UNITEDHEALTHGROUP,INC. ................. | ... ... [oeees [IFE ..o ] 1,339,730 | ... ... 98.0220 | ....... 1,372305....... 1,400,000 1,350,133 38,500 [04/11/2014| 02/15/2023
91159HHCT ..... USBANCORP ......................... e e | JIFE L |0 1,041,400 | L0 102.0470 | ... 1,020,465 ) ... 1,000,000 1,029,672 30,000 [04/04/2013| 03/15/2022
92276MBA2 .. ... VENTAS REALTY LP CAPCORPGTDNTS .......|... |... |....... |2FE......|....... 1002630 |......995120|......... 995117 |....... 1,000,000 | ....... 1,001,110 20,000 [12/11/2012| 02/15/2018
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Showmg all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

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

F Current

0 Year's

R Rate Other- Total

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

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

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

925524BG4 ..... VIACOM,INC. ... .. .o oo [ | 2FE 983,200 | ..... 103.2360 | ....... 1,032,360 | ....... 1,000,000 | ......... 990,383 | ... | 1608 | ... | 4500 ..... 4712({MS .. |....... 15,000 | ........ 45,000 |02/14/2011 03/01/2021
983919AH4 . ... XILINX,INC. ..o | e [ [IFE 1,024,300 | ..... 100.2560 | ....... 1,002,555 | ....... 1,000,000 | ....... 1,020,752 | .. .. (3548) [............... | 3.000]..... 2572(MS .. |........ 8,833 .. 30,000 [01/14/2015| 03/15/2021
3299999 Subtotal - Industrial & Miscellaneous (Unafiliated) - Issuer Obllgatlons AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 119,404,845 | ... XXX ... [..... 119,545210 | ..... 118,469,541 | ..... 118,823,611 | ... [ (195,529) XXX XXX XXX 1,028579 | ...... 3,505,768 | . XXX |.. XXX.
Industrial & Miscellaneous (Unaffiliated) - Other Loan-B,lcked and Structured Securities
33804JAA5 ...... FISHERSLANELLC ......................... ... AU 1o 800,000 | ..... 100.0000 | ......... 800,000 (......... 800,000 (......... 800,000 ... | e e 2029 ..... 2026 [MON .|........ 11720 ... 16,232 | 06/05/2014( 04/05/2017
902757AB9 ...... URC-GSAIILLC ... oo [ [, 1o 1,000,000 | ...... 97.2640 | ......... 972,643 |....... 1,000,000 | ....... 1,000,000 | ... e Lo 3937 |..... 3929 MON .|........ 2843 [........ 39,370 [03/22/2013| 04/05/2024
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan-| Backed and Structured Securities ......|[....... 1,800,000 XXX o 1,772,643 | ....... 1,800,000 |....... 1,800,000 | ..o e e XXX XXX XXX |.ooooit. 4015]........ 55,602 |. XXX XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) .............. ... 121,204,845 ... XXX ... |..... 121,317,853 | ..... 120,269,541 | ..... 120,623,611 [ .......coovveen oot (195,529) | ..o i XXX XXX XXX |....1,03259%(...... 3,651,370 [ . XXX |.. XXX.
7799999 Subtotals - Issuer OBIGAtONS ... .. ... ...\ttt ettt ai et | 760,784,750 [ ... XXX ... [..... 773,377,692 | ..... 733,084,541 | ..... 749,045499 ... | (2478,946) [ ... oo XXX XXX XXX . 8,025,298 ..... 24220947 [ . XXX [.. XXX
8099999 Subtotals - Other Loan-Backed and Structured Securities .................................. ... |....... 1,800,000 [ ... XXX ... [....... 1772643 | ....... 1,800,000 | ....... 1,800,000 [ ... oo Lo XXX XXX XXX |........ 4015(........ 55,602 . XXX |.. XXX.
8399999 Grand Total = BONGS .. ... ...\ttt tteeteteiet e teei et | 762,584,750 [ ... XXX ... |..... 775,150,335 | . ... 734,864,541 | ..... 750,845499 [ ... | (2478,946) [ ... [ XXX XXX XXX . 8,029,313 ]..... 24276549 [ . XXX [.. XXX




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

b3

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

Industrial and Miscellaneous (Unaffiliated)
010392488 ..... ALABAMA POWER CO 6.45% ......... .. 75,000.000 |.........25.00....... 24914 ... 1,868,517 |....... 272001 ..... 2,040,000 ..... 1,847,750 RP2UFE . | 02/26/2008
020002879 ..... ALLSTATE CORP 6.625% ............. ..40,000.000 |.........25.00]....... 25.000]..... 1,000,000 ....... 27750 ..... 1,110,000 ..... 1,000,000 RP2LFE ..| 02/24/12014
054937800 ..... B B & T CORPORATION 5.20% SER G ..20,000.000 |.........25.00....... 25.000]...... 500,000]....... 25250 ...... 505,000 ...... 500,000 ... RP2LFE ..| 04/24/2013
054937206 ..... BB & T CORPORATION 5.85% ........ ..40,000.000 |.........25.00....... 25253 |..... 1,010,138 ....... 264201 ..... 1,056,800 ..... 1,034,000 RP2LFE ..| 07/10/2012
064058209 ..... BANK OF NEW YORK MELLON 5.20%

SER ... .. 85,000.000|......... 2500(....... 25107 ..... 2134132 ....... 25820..... 2,194,700 ..... 2,147,500 RP2LFE ..| 04/10/2013
19075Q870 .... [ COBANKACB 6.125% ................ ..15,000.000....... 100.00]....... 94.006 |..... 1,410,084 |....... 92.000..... 1,380,000 ..... 1,410,000 RP2UFE . | 11/19/2015
200525301 ..... COMMERCE BANCSHARES, INC.

6.00%B ... .. 60,000.000 | ......... 2500(....... 25.000]..... 1,500,000 ....... 26.600]..... 1,596,000 ..... 1,500,000 RP2LFE ..| 06/12/2014
229899208 ..... CULLEN/FROST BANKERS, INC.

5375% .o ..60,000.000|.........25.00(....... 25026 ..... 1,501,541 ....... 25387 1..... 1523238 ..... 1,501,800 RP2LFE ..| 03/26/2013
263534208 ..... DUPONT EI DE NEMOURS $3.50 SERA ... ..10,000.000 |....... 100.00 |..........cco |.onnne. 834,316 ....... 78.000(...... 780,000 RP2LFE .| 11/09/2011
263534307 ..... EIDUPONT DE NEMOUR & CO $4.50 . | .... .. 11,000.000 |....... 100.00 |..........cc |onnnn. 997,812 ....... 96.895(..... 1,065,845 RP2LFE ..| 10/19/2010
313148884 ..... FEDERAL AGR MTG CORP 6.875% ... |.... ..40,000.000 |.........25.00....... 24.951|...... 998,056 | ....... 27.000..... 1,080,000 RP1LFE ..| 05/02/2014
337915300 ..... FIRSTMERIT CORP 5.875% ........... ..60,000.000|.........25.00....... 23.771]..... 1426247 |....... 254401 ..... 1,526,400 RP2LFE ..| 01/16/2015
373334119 ..... GEORGIA POWER CO 6.50% ..10,000.000 |....... 100.00 |............. |.oenn 1,000,000 ...... 104250 ..... 1,042,500 RP2UFE . | 10/03/2007
373334473 ... GEORGIA POWER CO.6.125% CLA .. |.... ..40,000.000 |.........25.00 | .........ceous |annnn 1,000,000 ....... 29.200..... 1,168,000 . RP2LFE .| 07/03/2006
402479752 ..... GULF POWER CO 6.45% SER07-A ... |.... ...9,000.000|....... 100.00...... 103.007|...... 927,083 |...... 103540 ...... 931,859 ...... J50 (... 14513 B8050 | L [ (14,504) | .. . (14,504) RP2UFE . | 03/14/2012
461070856 ... .. INTERSTATE PWR & LGT 5.10% SERD| ... .108,000.000 |.........25.00....... 23.264..... 2512479 |....... 25830..... 2,789,640 ..... 2,508,960 | .........coooo oo 137700 L e 1574 .. RP2LFE ..| 09/03/2013
48127v827 .... | JPMORGAN CHASE & CO.6.15% ..... ..40,000.000|..........6.15[....... 25000]..... 1,000,000 ....... 25920 ..... 1,036,800 ..... 1,000,000 11646 ... (11,646) | ..o | RP2LFE .| 07/22/2015
481246700 ..... JPMORGAN CHASE 6.30% SERW ....|.... ..40,000.000|.........25.00(....... 25.000]..... 1,000,000 ....... 26.260..... 1,050,400 ..... 1,000,000 | ..o e 83,000 | e [ e [ RP2LFE ..| 06/17/2014
665859872 ..... NORTHERN TRUST CORP 5.85% SER

Co .. 60,000.000|.........25.00....... 25.000]..... 1,500,000 ....... 2679 |..... 1,607,778 ..... 1,500,000 RP2UFE . | 07/29/2014
67021C206 .... [NSTARELECTRIC4.25% ............. .. 18,410.000|....... 100.00(....... 93.889]..... 1,728,489 ....... 94.000..... 1,730,540 ..... 1,724,259 RP2UFE . | 06/26/2013
693475832 ..... PNC FINANCIAL 5.375% SERQ ....... ..65,000.000|.........25.00....... 25.044]..... 1,627,866 |....... 25550 ..... 1,660,750 ..... 1,632,100 RP2LFE .| 03/07/2013
808513204 ..... SCHWAB CHARLES 6.00% SERB .....|.... ..65,000.000|.........25.00....... 25228..... 1,639,831 1....... 26.760 | ..... 1,739,394 | ..... 1,662,500 RP2LFE ..| 03/07/2013
808513402 ..... SCHWAB CHARLES 6.00% SERC ... ..20,000.000 |.........25.00(....... 25000]...... 500,000]....... 26.930...... 538,600 ...... 500,000 RP2LFE ..| 07/27/2015
857477889 ..... STATE STREET CORP 6% SERE ..... . .. 80,000.000|.........25.00(....... 25.000]..... 2,000,000 ....... 265701 ..... 2125600 ..... 2,000,000 RP2LFE ..| 11/19/2014
89147L704 ..... TORTOISE ENERGY 4.375% SER ... .100,000.000 |.........10.00|....... 10.000]..... 1,000,000 ....... 10.100]..... 1,010,000 ..... 1,000,000 RP1ILFE ..| 12/11/2012
902973833 ..... U.S. BANCORP 6.50% SERF ......... ..53500.000|.........25.00....... 26.306..... 1,407,391 ....... 28.720(..... 1,536,520 ..... 1,409,515 RP2LFE . .| 04/05/2012
902973791 ..... US BANCORP 5.15% SERH .......... .. 60,000.000 |.........25.00(....... 25.066..... 1,503,983 ....... 25950..... 1,557,000 ..... 1,507,600 RP2LFE .| 05/22/2013
938837507 ..... WASHINGTON GAS LIGHT $4.80

SERIES ......ccooiiiiiiiiii ..18,000.000 |....... 100.00(....... 92450]..... 1,664,097 | ....... 98.000..... 1,764,000 ..... 1,652,925 RP1UFE . | 08/09/2012
949746879 ... .. WELLS FARGO & C0O.8.00% SERJ ... | .... .. 75,000.000 |.........25.00....... 23571 ..... 1,767,822 ....... 28.0801..... 2,106,000 ..... 1,767,822 ... RP2LFE .| 12/08/2009
949746747 ... WELLS FARGO C05.20% SER ......... ..20,000.000|.........25.00....... 25.000]...... 500,000]....... 25.380...... 507,600 ...... 500,000 . RP2LFE .| 08/09/2012
8499999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 39,459,864 ... XXX ... |... 41,760,964 |... 39,528,023]...... 199,661 ..... 2,149,338 .. XXX L] XXX
8999999 Total Preferred Stocks ... 39,459,864 ... XXX ... |... 41,760,964 | ... 39,528,023 ]...... 199,661 ..... 2,149,338 .. 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
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date

Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
Industrial and Miscellaneous (Unaffiliated)
00206R102 AT&TINC. .o | | 45,400.000 | ...... 1,562,214 | ...... 34410(...... 1,562,214 |...... 1371912 o | TA98E | 46,715 ..o | 46,715 11/113/2015
00287Y109 ....... [ABBVIE,INC. ..o e | e 27,500.000...... 1,629,100 ...... 59.240(...... 1,629,100 ...... 1,604,707 c 24393 24393 | .... ...| 1211012015
02079K305 ....... [ ALPHABET,INC.VOLUCLA ... e | | e 1,775.000 | ...... 1,380,968 | ..... 778.010(...... 1,380,968 | ........ 707,047 L A3624T | 436,247 | ... ...| 05/13/2015
03232P405 ....... [AMSURG CORP .........oeiviiiiiiiiiiiiiiiiiiies | | | 12,800.000 |........972,800]...... 76.000(........ 972,800 ...... 1,000,760 L (27,960) | (27,960) | ... ...| 1212112015
037833100 APPLE,INC. ...t e | 14,560.000 | ...... 1,532,586 | ..... 105260 ...... 1,532,586 | ........ 837,264 o (94,260) | (94,260) ...| 1212212015
Y0486S104 ....... AVAGO TECHNOLOGIESLTD. ... e | e 10,200.000 | ...... 1,480,530 | ..... 145150 ...... 1,480,530 ...... 1,244,557 235973 235,973 ...| 11/16/2015
07177M103 ....... BAXALTAINC. ..o e [ e 19,900.000 | ........ 776,697 | ...... 39.030(........ 776,697 |........ 628,693 148,004 . 148,004 ...| 07/01/2015
071813109 ....... BAXTER INTERNATIONAL, INC. ... [ [ [ 19,900.000 | ........759,185] ...... 38150 (........ 759,185|........ 747,755 e (8885 [ (58,651) .| 03/04/2015
097023105 ....... BOEING COMPANY ......ooiiiiiiiiniiiiieeee [ [ [ 11,400.000 | ...... 1,648,326 ..... 144590 ...... 1648326 |...... 1458129 (... | 036,036 | 152,008 ..o 152,008 08/27/2015
099724106 ....... BORGWARNER,INC. ... [ [ e 29,300.000 |...... 1,266,639 | ...... 43230]...... 1,266,639 |...... 1255185 ..o | e 1454 | 11,454 121712015
110122108 BRISTOL MYERS SQUIBB COMPANY ..........ooveio [ [ o 21,400.000 |...... 1,472,106 | ...... 68.790(...... 1,472,106 | ...... 1,402,107 089999 69,999 ...| 10/28/2015
14149Y108 ....... | CARDINAL HEALTH,INC. ..........ooviiiiii [ [ | 17,500.000 | ...... 1,562,225 ...... 89.270...... 1,562,225 ...... 1,140,033 149450 L 149,450 ...| 05/08/2014
14161H108 .......| CARDTRONICS,INC. ................ e [ 36,050.000 |...... 1,213,083 ...... 33650 ...... 1,213,083 |...... 1,256,073 o299 L (42,991) ...| 11/02/2015
150870103 CELANESE CORPORATIONSERA ... [ [ 19,000.000 | ...... 1,279,270 ...... 67.330(...... 1279270 ...... 1,137,017 144266 144,266 ...| 03/06/2015
151020104 CELGENECORP ........oiiiiiiiiiiiie [ [ [ 12,325.000 | ...... 1,476,042 ..... 119760 | ...... 1,476,042 ........ 588,484 104478 104,478 ...| 11113/2015
17275R102 ....... | CISCO SYSTEMS,INC. .......ooovvviiiiiiiiee e e | 51,800.000 | ...... 1,406,629 | ...... 27.155(...... 1,406,629 ...... 1,401,558 ..o e e [ 5071 . oo e, 5,071 ...| 1211712015
172967424 CITIGROUP, INC.NEW ... UUTUURIY FETTOUES PUUUIEN PO 26,750.000 | ...... 1,384,313 ...... 51750 ...... 1,384,313 ...... 1,458,869 o (74856) | (74,556) ...| 10/28/2015
191216100 ....... COCACOLA ... L [ e 37,400.000...... 1,606,704 | ...... 42960 ...... 1,606,704 | ...... 1,238,959 0835041 53,504 ...| 09/22/2015
192446102 ....... COGNIZANT TECH SOLUTIONS CORP CLA ... [ o 24,050.000...... 14434811 ...... 60.020...... 1,4434811........ 978,086 L AB1834 L 151,634 | .... ...| 1211012015
22160K105 ....... COSTCO WHOLESALE CORPNEW .........ovvveiveis [ e [ 8,900.000 | ...... 1,437,350 ..... 161500 ...... 1437350 (...... 1,259,769 L ATTS8 L 177,581 ... ...| 0212712015
126408103 ....... CSXCORPORATION ... [ [ e 46,000.000 | ...... 1,193,700 ...... 25950 ...... 1,193,700 ...... 1,125,975 L (407,725) .o (407,725) ...| 08/27/2015
126650100 ....... CVS HEALTH CORPORATION ..o [ [ e 16,050.000 | ...... 1,569,209 | ...... 97.770 | ...... 1,569,209 ........ 822,284 L1936 19,136 ...| 111712015
G27823106 ....... DELPHIAUTOMOTIVEPLC ... [ [ o 17,700.000 | ...... 15174211 ...... 85.730(...... 15174211 ...... 1,263,846 282876 242,676 ...| 09/25/2015
254709108 ....... DISCOVER FINANCIAL SERVICES ...........cooovvvveon [ [ o 18,000.000 |........ 965,160 | ...... 53.620(........ 965,160 | ........ 983,083 e (17923) [ (17,923) ...| 1211712015
277432100 ....... EASTMAN CHEMICAL CO. ..o [ [ [ 20,400.000 | ...... 1,377,204 | ...... 67.510(...... 1,377,204 | ...... 1178494 | .......... 9384 . ........ 27660 ............o. |.ooinn (160,735) | ..o [ (160,735) ...| 11/02/2015
268648102 ....... EMCCORP. ... e [ e 54,400.000 | ...... 1,396,992 ...... 25680 (...... 1,396,992 ...... 1,351,549 C(181,324) [ (181,324) ...| 07/22/2015
518439104 ....... ESTEE LAUDER COMPANIES, INC.CLA .... e e 17,150.000 | ...... 1510229 ...... 88.060...... 1510229 ...... 1,284,464 c 18A312 184,312 .| 09/08/2015
30219G108 ....... EXPRESS SCRIPTSHOLDING CO. ..o [ [ [ 17,250.000 | ...... 1,507,823 | ...... 87410(...... 1,507,823 ........ 333,053 ... e [ 49839 ... | 49,839 09/21/2015
30303#107 ....... FACILITY INSURANCE HOLDING CORP .........ovvvvveen [ [ e 42,417.000|......... 28547 ....... 0673|......... 28547 [ oo e e L L e 12/15/1997
375558103 ....... GILEAD SCIENCES, INC. ..o [ [ [ 14,975.000 | ...... 1515320 ..... 101190 ...... 1515320 (...... 1,100,614 73839 (..o 73,839 ...| 12/10/2015
438516106 ....... HONEYWELL INTERNATIONAL, INC. ... [ [ e 13,900.000 | ...... 1439623 |..... 103570 ...... 1439623 |...... 1,161,619 LATTR L 47,761 ...| 08/27/2015
G4705A100 ....... ICONPLC ...t [ [ 13,700.000 | ...... 1,064,490 ...... 77700 ...... 1,064,490 ...... 1,003,256 L B1234 0 61,234 ...| 12/09/2015
458140100 ....... INTELCORP ... [ [ 43,450.000 | ...... 1,496,853 | ...... 34450 (...... 1,496,853 |...... 1,048,317 L(B4027) | (34,027) ...| 08/11/2015
471109108 ....... JARDENCORP ..o e | e 24,650.000...... 1,408,008 | ...... 57120...... 1,408,008 |........ 564,101 226593 226,593 ...| 09/23/2015
46625H100 ....... [ JPMORGAN CHASE & COMPANY ... | | 23,700.000 | ...... 1,564,911 ...... 66.030(...... 15649111 ...... 1,124,021 L 98164 L 98,164 ...| 01/21/2015
501044101 ....... KROGER COMPANY ... [ [ [ 35,700.000 | ...... 14933311 ...... 41830]...... 1,4933311...... 1,286,351 . 206980 ..o | 206,980 ...| 09/22/2015
512807108 ....... LAMRESEARCHCORP ........o.ovviiiiiiieie [ [ [ 14,300.000 | ...... 1,135,706 | ...... 79420(...... 1,135,706 | ...... 1,102,197 033509 L 33,509 ...| 1212112015
56585A102 ....... MARATHON PETROLEUM CORP ..o [ e 24,750.000 | ...... 1,283,040 ...... 51.840...... 1,283,040 (........ 877,943 166,073 L | 166,073 ...| 06/06/2014
58155Q103 ....... McKESSON CORPORATION ..o [ [ [ 7,900.000 | ...... 1,558,117 | ..... 197230 ...... 1,558,117 |........ 945,285 L (70728) | (70,728) ...| 10/29/2015
G5960L103 ....... MEDTRONICPLC ... [ [ e 19,200.000 | ...... 1,476,864 | ...... 76.920...... 1,476,864 | ...... 1,489,450 o (12,886) | (12,586) ...| 11113/2015
58933Y105 ....... [IMERCK& CO. INC. .........oooviiiiiiii [ [ e 27,500.000 | ...... 1,452,550 | ...... 52820...... 1,452,550 | ...... 1,428,639 2B 23,911 ...| 11/13/2015
59156R108 ....... [METLIFE,INC. ..o [ [ e 28,950.000...... 1,395,680 ...... 48210]...... 1,395,680 (...... 1,477,235 C(131,443) [ (131,443) ...| 09/03/2015
697435105 ....... PALOALTONETWORKS ..o [ e [ 6,600.000 |...... 1,162,524 | ..... 176140 ...... 1,162,524 | ...... 1,202,949 . (40425) ... (40,425) ...| 12/09/2015
713448108 ....... PEPSICOINC ... [ [ e 15,300.000 | ...... 1,528,776 | ...... 99.920...... 1,528,776 | ........ 859,958 L T3B3A 73,534 ...| 1212112015
717081103 ....... PFIZER,INC. ... [ [ e 48,300.000 | ...... 1,559,124 | ...... 32280 ...... 1,559,124 | ...... 1,473,464 80367 | 50,367 ...| 1112412015
718546104 ....... PHILLIPS66 ............... U PUUUR P I 13,275.000 | ...... 1,08589 | ...... 81.8001...... 1,085895 | ........ 782,218 134078 134,078 .| 02/05/2014
742718109 ....... PROCTER & GAMBLE CO. ... [ [ [ 15,700.000 | ...... 1,246,737 | ...... 79410(...... 1,246,737 | ...... 1,324,200 (77463).........cooon |t (77,463) 03/12/2015
75886F107 ....... REGENERON PHARMACEUTICAL, INC. ... oo [ [ 2,710.000 | ...... 1471178 | ... 542870(...... 1471178 (... 925950 | ...ooiiies e [ 319579 ..o | 319,579 09/11/2015
806857108 ....... SCHLUMBERGERLTD. ..o, VUV FUUUUTE PODUUIES PO 14,900.000 | ...... 1,039,275 ...... 69.750 | ...... 1,039,275 ...... 1,114,960 v (199181) [ (199,161) | ... ...| 08/27/2015
N7902X106 ....... SENSATA TECHNOLOGIES HDG BY ALMELO ... fveee [oeeen [onnnn 29,350.000 | ...... 1,351,861 ...... 46.060|...... 1,351,861(...... 1,359,791 C(162,294) [ (162,294) | ... ...| 12/02/2015
830566105 ....... SKECHERS USA,INC. ... [ [ [ 33,000.000 | ........ 996,930 ...... 30210(........ 996,930 |...... 1,003,147 BT (6,217) ...| 1212912015
855244109 ....... STARBUCKS CORP ..o [ [ [ 23,900.000...... 1434717 | ... 60.030...... 1434717 | ........ 627,140 439266 (. 439,266 ...| 08/12/2015
858912108 ....... STERICYCLE, INC. ... [ [ e 11,900.000 | ...... 14351401 ..... 120600 ...... 1435140 (........ 970,056 C(14,485) .o (114,485) ...| 10/30/2015
84720104 ....... STERISPLC ..... e L e e 18,500.000 | ...... 1,393,790 ...... 75.340(...... 1,393,790 | ...... 1,199,607 195305 . 195,305 ...| 01/21/2015
87157D109 ....... [ SYNAPTICS,INC. ... e | | 17,500.000 | ...... 1,405,950 | ...... 80.340...... 1,405,950 | ........ 954,194 154589 L 154,589 | .... ...| 12/10/2015
87157B103 ....... | SYNCHRONOSS TECHNOLOGIES, INC. ..o | e 34,650.000 | ...... 1,220,720 ...... 35230 (...... 1,220,720 ...... 1,177,941 v (BT (237,111) | ... .| 09/25/2015
254687106 ....... THEWALTDISNEY CO ... | | | 15,000.000 | ...... 1,576,200 ..... 105.080...... 1,576,200 ........ 905,855 .........10,650|......... 22263 | ............... |........ 125631 ... | 125,631 12/22/2015
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Showing All COMMON STOCKS Owned December 31 of Current Year
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Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
883556102 ....... THERMO FISHER SCIENTIFIC, INC. ... | e 10,700.000 | ...... 1,517,795 ..... 141850 ...... 1,517,795 | ........ 486,235].......... 1605|.......... 5907 .o o 176,363 ..o | 176,363 09/03/2015
872540109 ....... TJXCOS,, INC.NEW ................... e e 21,700.000 | ...... 1,538,747 | ...... 709101...... 1,538,747 ...... 1,141,806 . ... 16,0021 B340 53,1401 .... ...| 11/18/2015
911312106 ....... UNITED PARCEL SERVICE INCCLB ... e e 14,500.000 | ...... 1,395,335 ...... 96.230(...... 1,395335(...... 1,435,537 L 211700 . . (40,202) | .o (40,202) ...| 07/30/2015
913017109 ....... UNITED TECHNOLOGIESCORP ..o [ [ o 16,100.000 | ...... 1,546,727 | ...... 96.070...... 1,546,727 | ...... 1,640,968 .. 33280.... C(243793) [ (243,793) ...| 1211012015
91324P102 ....... UNITEDHEALTH GROUP, INC. ....... U URU PRI P 12,600.000 | ...... 1,482,264 | ..... 117640 ...... 1482264 |........ 753,200 L 222441 .. 191839 L 191,539 ...| 11/03/2015
918204108 ....... V F CORPORATION ............... TP DTN P R 23,425.000...... 1,458,206 | ...... 62250 (...... 1,458,206 | ...... 1,146,486 256110 L (253434) .. (253,434) ...| 12/02/2015
922475108 ....... VEEVA SYSTEMS, INC.CLA ...... e e 49,800.000 | ...... 1,436,730 ...... 28850 ...... 1,436,730 ...... 1,355,085 [ ..o L 81865 L 81,665 ...| 11/02/2015
92343V104 ....... | VERIZON COMMUNICATIONS .. v 32,600.000...... 1,506,772 ...... 462201 ...... 1,506,772 ...... 1,551,952 49,219 . (45180) | ..o (45,180) | .... ...| 09/02/2015
92826C839 .......[VISA/INC.CLA ................. e S FUUROR O 19,150.000 | ...... 1,485,083 | ...... 77550 (...... 1,485,083 ........ 440,899 8,959 |. 222728 222,724 | ... ...| 09/22/2015
963320106 WHIRLPOOLCORP ............. T [ UUTOTE POURUTE OO 8,000.000 | ...... 1,174,960 | ..... 146870 ...... 1,174,960 ...... 1,273,449 (98489 .. e (98,489) |.... ...| 1211712015
966244105 ....... WHITEWAVE FOODS COCLA .... TP P FUTTU IO 33,125.000 | ...... 1,288,8% | ...... 38.910...... 1,288,8% |...... 1,123,124 e 82826 82,826 .... .| 10/30/2015
98956P102 ....... ZIMMER BIOMET HOLDINGS, INC. ... [ | [ 13,900.000 | ...... 1,426,001..... 102590 ...... 1,426,0011...... 1,464,504 |..........3058].......... 3058 ... [ (38,503) [ ... | (38,503) 08/27/2015
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 93,807,357 ... XXX .. |..... 93,807,357 | ..... 75,363,395|......... 94,186 ...... 1,107,357 ... | 2773744 ... | 2,773,744 XXX ..
Parent, Subsidiaries and Affiliates
01644@108 ...... ALL AMERICA INSURANCE COMPANY .......cooiiiiii e | | 15,000.000 | .... 145,965,053 | ... 9,731.004 | .... 145965053 | ..... 11,702,000 ..o e e 11,267,240 .........cooen | e 11,267,240 ... 11/14/1986
81415*109 ........ SECURITY CENTRALCORP. ............. N TR OO P 22,000.000...... 23191741 ..... 105417 | ...... 2319174 |...... 2,200,000 | ... [ (4613) ..o [ (4,613)].... 12/11/2002
9199999 Subtotal - Parent, Subsidiaries and Affiliates ... ... 148284227 | ... XXX .. |....148,284,.227 | ..... 13,902,000 ... | e 11,262,627 | ... |l 11,262,627 XXX ..
m Mutual Funds
- 119804102 ....... BUFFALO SMALLCAPFUND .........ooovviiiiie e e ....130,269.981...... 2,299,265 ...... 17650 ...... 2,299,265 ...... 2,332,735 (1,818,569) (1,818,569) 02/25/2010
g 256210105 ....... DODGE & COXINCOMEFUND ..........ccovovviiiiiein e e ....287,152404 | ... ... 3,816,255 ...... 13290 ...... 3,816,255 ...... 4,000,000 |.......cooeoven oo 118020 L (140,705) | ..o [ (140,705) | .. .| 09/19/2014
- 256219106 ....... DODGE & COX STOCK FUND ... - vl e 32,070.986 | ...... 5220194 ..... 162770 ...... 52201941 ...... 2940572 ... [ 321896 (582,730) | ..o [ (582,730) | .. .. | 06/03/2014
360802102 FUNDAMENTAL INVESTORS-A ............. [FUT FUURUTE POURUTES PR 69,684.612|...... 3,533,707 |...... 50.710(...... 3,533,707 |...... 1,904,702 (... | 214907 | 94,074) | ... | (94,074) | .. ...| 0212212012
00888W403 .......| INVESCO CONVERTIBLE SECURITIESFD .........cooooe oo | onnnen .. 111,496.531 ... 2,522,052 ...... 22620...... 2,522,052 |...... 2,250,000 | ... o 82594 (140,486) | ...........ooon |ooinn (140,486) | .. ...| 08/14/2012
56064V205 ....... | MAIRS AND POWER GROWTHFUND ....... e e e 26,021.785 | ...... 2,717975] ..... 104450 ...... 2,717,975 ...... 2,500,000 T86) [ [ (305,756) | .. .| 11/20/2013
670678705 NUVEEN REAL ESTATE SECURITIES ............ e ....195,850.603 |...... 4437975 ...... 22660 ...... 4437975(...... 3,220,428 Moo | (221,311) | .. 10/27/2010
74160Q103 ....... PRIMECAP ODYSSEY GROWTH ............ - e ....176,936.347 | ... 4,833901...... 27320...... 4,833901...... 3,500,000 , s 178,218 | .. 04/14/2015
779562107 ....... TROWE PRICENEWHORIZONS .............. I PUTRUIE PO e 53,791.388 | ...... 2,283982|...... 42460 ...... 2,283982]...... 2,078,916 e , e e (110,356) | ... .. | 04/21/2015
880208103 ....... TEMPLETON GLOBALBOND FUND CLA ......ooovvvviii e | o 80,321.285|........ 930,120 ...... 11.580|........ 930,120 ...... 1,000,000 - e UV U (69,880) [ ... e (69,880) | .... .| 03/05/2015
922040100 ....... VANGUARD INSTITUTIONAL INDEXFUND ..........coooo | oo |oenenn ....295314.130|..... 55,111,523 ..... 186.620..... 55,111,523 ..... 271115422 (..o | 1,349886 | o | (605,394) | ... | (605,394) 1111212014
921937801 ....... VANGUARD INTER-TERM BD INDXADMIRA ..........oooo | oo |oenens ....251,992.795|...... 2,837,439 |...... 11.260|...... 2,837,439 |...... 2576676 |.........ooo o 89796 (50,399) [ .....oviiiis et (50,399) 08/08/2007
922908835 ....... VANGUARD MID-CAP INDEX INSTL ........... e [ ....465,330.588 | ..... 15,286,110 ...... 32850 ..... 15,286,110 ...... 5782200 ..o o 225885 | @43741) | ... (437,411) ...| 05/06/2014
921936209 ....... VANGUARD PRIMECAP ADMIRAL SHARES e ....138,979475..... 14,352,410 ..... 103270 ..... 14,352,410 ...... 6722594 | ... ... 859866 (... | (455,853) | ..o [ (455,853) ...| 11/04/2008
92203J308 ....... VANGUARD TOTAL INT'L BOND INDEXFD ... e RO 46,707.146 | ........ 985,521 | ...... 21100 ........ 985,521 |...... 1,000,000 [ .....o.ovveine oo 13,838 (14479 | ..o | (14,479) | .... ...| 03/05/2015
94975J359 ....... WELLS FARGO SMAL COGRWTHFD CLA .... [ EUUUUR U T 22,800.591 |........886,715(...... 38890 (........ 886,715|...... 1,000,000 [ .....o.ovveeies e BI2T (113285) | ..o oo (113,285) | ... ...| 08/20/2015
256206103 ....... DODGE & COX INTERNATIONAL STK FUND ... e . F . ]....130,024.951 743310 ...... 36480 (...... 4743310 1...... 3591628 | ... [ 109221 (768988) | ........ccooeon [onn (768,988) ...| 04/14/2015
411511306 ....... HARBOR INTERNATIONAL FUND - INSTL ..o [ JF 73974.362...... 439629% | ...... 59430(...... 439629 |...... 3,015,305 e e (395,763) | ..o [ (395,763) .| 06/25/2008
683974109 ....... OPPENHEIMER DEVELOPING MKTS CLA .. U PO JF 58,547.113 | ...... 1,779,832 ...... 304001...... 1,779,832 ...... 2,000,005 - 7,573 e e (299,761) | ..o o (299,761) 01/10/2013
928287707 ....... VIRTUS EMERGING MKTS OPPFD CLA ... T P ....204,624.237 |...... 1,776,138 | ....... 8680|...... 1,776,138 | ...... 2,000,000 12277 | o | (71,776) | ..o | (171,776) 11/16/2015
9299999 Subtotal - Mutual FUNDS ......... ... ....134750,720 [ ... XXX .. |....134,750,720..... 80,531,183 ........ 193,181 ...... 5,939,336 .... (6,618,758) . (6,618,758) XXX ..
9799999 Total COMMON STOCKS ... ... ..t .. 376,842,304 ... XXX .. |....376,842,304|....169,796,578 | ........ 287,367 (...... 7046693 .............. |l TATB13] .. | 7,417,613 XXX ..
9899999 Total Preferred and COMMON SOCKS ... .......uuu i ..416,302,168 [ ... XXX .. |....418,603,268 |....209,324,601|........ 487,028]...... 9,196,031 |............... |...... 7429259 | ... | 7,391,088 XXX ..

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues ............... 8, the total $value (mcluded in Column 8) of all such issues $.....169,139,376.
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Bonds - U.S. Governments
3133EE2J8 ....| FEDERAL FARM CREDIT BANK ... . 06/29/2015 . | Raymond James Morgan Keegan .......................coooo [, XXX 1,000,000 (........... 1,000,000 |........c.ooiiiin
3133EEQ60 ...| FEDERAL FARM CREDIT BANK ... . 05/20/2015 . |Robert Blaylock ... XXX o 1,000,000 ........... 1,000,000 | ..........coooiiiints
3133EETV2 ... | FEDERAL FARM CREDIT BANK ... . 03/11/2015 . [ FirstEmpire ..o XXX [ 1,000,000 (........... 1,000,000 (........c.oooiiin
3133EEX47 ... | FEDERAL FARM CREDIT BANK ... . 06/09/2015 . [FirstEmpire .........oooooii [ XXX [ 1,000,000 (........... 1,000,000 (........c.ooeiiin
3133EEYW4 .. | FEDERAL FARM CREDIT BANK ... ... . 04/07/2015 . |Robert Blaylock .................cooooii XXX o 1,000,000 ........... 1,000,000 | ..........coooiiiints
3133EFCZ8 ... | FEDERAL FARM CREDIT BANK ... . 09/03/2015 . [ FirstEmpire .........ooooiii [ XXX 1,000,000 (........... 1,000,000 |..........ooeiiin
3133EFJU2 ... | FEDERAL FARM CREDIT BANK ... ... . 10/06/2015 . | FirstEmpire ...........cooooiiiiii XXX 1,000,000 ........... 1,000,000 | ..........coooeiiinns
3130A5AKS5 ... | FEDERAL HOME LOAN BANK ... ..o . 05/27/12015 . [ FirstEmpire ... [ XXX o [, 997,000 (........... 1,000,000 |...........oooon 42
912828G87 ... |U.S. TREASURYNOTES ... L . 02/04/2015 . | Stephens, InC. ... XXX oo [ 258477 ............. 250,000]............ol 528
0599999 Subtotal - Bonds = U.S. GOVEIMMENTS ... ... e e e 8,255477|........... 8,250,000 .................. 570
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
041042ZP0 ....| ARKANSAS STREFHGREDU .........coooiiiiiii [ . 07/15/2015 . | Piper, Jaffray & Hopwood ....................oco XXX 1,628100(........... 1,500,000 (................ 8,167
20772JL91 ... | CONNECTICUT STTXBLSERB ..o . 08/04/2015 . | Raymond James MorganKeegan .......................coooo [, XXX 1,000,000 (........... 1,000,000 |..........oooiiin
605581GD3 ... | MISSISSIPPI STTXBLSERB .............coooii . 02/04/2015 . |Duncan Williams ........................cooooo XXX 1,000,000 (........... 1,000,000 |......................
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and GUArANIEEA) ... ... ... i | 3,628,100|........... 3,500,000]................ 8,167
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
013595UD3 ... | ALBUQUERQUE NM MUNISD#12SCHBLD ..........cooooiiiiii [ . 09/03/2015 . | Raymond James MorganKeegan .......................cooo| oo XXX 1,613,445(........... 1,500,000 | ..........cooiiiits
m 095743CV0 ... | BLUE MOUNTAIN OR CMNTY CLGDIST ... . 07/29/2015 . | Piper, Jaffray & Hopwood ....................ooo XXX 1,085,550 (........... 1,000,000 | ..........coooeiiinns
3 102853FP8 ....|BOWLING GREENOH CSD REF ...........ooiiiiii e [ . 04/17/2015 . | RBC Capital Markets ..................cooooiii [ XXX [ 1,518,875(........... 1,430,000 (...........ooooin
172217VA6 ... | CINCINNATIOHREF & IMPTVARPURP ... . 08/07/2015 . | RBC Capital Markets ..................cooooii XXX 1,566,660 |........... 1,500,000 | ..........cooiiiits
172217WG2 ...| CINCINNATI OH TXBL JUDGEMENT SERD ..o [ . 12/16/2015 . | Ross Sinclaire & Associates, Inc. ...................ooco [ XXX 1,190,000 ........... 1,190,000 (...
181059TG1 ... | CLARK CNTY NVSDREFBLDG SERC ..o . 11/04/2015 . |BB&T Capital ............coooiii XXX o 1,055,110 ........... 1,000,000 | ..........coooiiiints
199492MP1 ... |COLUMBUS OH SER B ..o . 08/12/12015 . | Janney Montgomery ...............ccooiiiiiiiiiiii XXX 1,824,609 (........... 1,690,000 (.................. 751
208418YE7 ... |[CONROE TXISD REF ... .. oo . 02/19/2015 . | Piper, Jaffray & Hopwood .................cocooooi [ XXX 1,637,085(........... 1,500,000 (................ 3,000
2201125Y8 ....[CORPUS CHRISTITX GEN IMPT ... e . 07/31/2015 . | Hutchinson, Shockey,Erley ....................oooc ] XXX 1,583,850 (........... 1,500,000 (................ 4,333
224288KR0 ... | CRANBERRY TWP PA ... . 07/31/2015 . | PNC Capital Markets ..................cooooi [ XXX [ 1,375,169 |........... 1,270,000 (........cooiii
230822QE1 ... [CUMBERLAND VLY PASD ... . 03/26/2015 . | RBC Capital Markets ..................ooooii XXX 1,074,880 (........... 1,000,000 | ..........coooiiiints
2487752B3 ....|DENTON CNTY TXREF ... ... . 08/04/2015 . [VARIOUS ... L XXX [ 2757424 ........... 2,540,000 ............... 3,104
259363SNO0 ... [ DOUGLAS CNTY NE SD #66-WESTSIDECS ... [ . 07/08/2015 . | RBC Capital Markets ..................cooooii XXX 1,080,310 ........... 1,000,000 | ..........coooeiiinns
283497F67 ....|ELPASOCNTY TXREF TXBLSERA ... . 06/30/2015 . | PNC Capital Markets ..................cooo XXX [ 906,750 | ............. 900,000 |.......oooeint 927
34526PAST7 ... [FORD CNTY KSUSD #443 SERA ... ..o L . 11/19/2015 . {Duncan Williams ................oooiii XXX 1,452,013 |........... 1,320,000 (................ 1,027
34526PAU2 ...|FORD CNTY KSUSD #443 SERA ... [ . 10/27/2015 . |Robert W.Baird ... XXX 1,095,120 ........... 1,000,000 | ..........coooeiiinns
345766NB1 ... [FORESTHILLS OHLSD ..ot . 02/05/2015 . | Fifth 3rd Securities ................coooviiii XXX 1,092,210(........... 1,000,000 |..........oooiiin
3494256A1 ....| FORT WORTH TXREF & IMPT-GENPURP ... [ . 07/29/2015 . | Piper, Jaffray & Hopwood ....................ooo XXX o 1,633,286 (........... 1,520,000 | .........ocooiiiits
362676JL3 ....|GAHANNAOHREF ... ... ... . 05/21/2015 . | Fifth 3rd Securities ... XXX 1,159,973 | ........... 1,055,000 | ..........coooiiiits
374816EJ1 ... [ GIBSON CNTY TN SPLSD REF .......oooiiiii e [ . 02/04/2015 . [BB&T Capital ..........cooooviiiiii [ XXX 1,000,000 (........... 1,000,000 (................ 2,000
382604M29 ... | GOOSE CREEK TXCONSISDREF .........oooooiiiii . 08/18/2015 . | First Integrity Capital ... XXX o 1,076,010 ........... 1,000,000 (.................. 667
384514UB9 ... | GRAFTON WI TXBL REF SERBCORPPUR .........oooiiiiiii [ . 07/10/2015 . {Duncan Williams ................coocoiii XXX o [, 885,000(............. 885,000 ........ccoiiii
386138URD ... | GRAND PRAIRIE TXCTFSOBLIG ..o [ . 11/04/2015 . |Robert W.Baird ... XXX 1,624,677 (........... 1,415,000 (............oooiits
416489RX2 ... |HARTFORD CNTY CTMETDISTSERB ..o | . 10/23/2015 . | Janney Montgomery ...............cooooiiiiiii XXX [ 1,974,457 |........... 1,810,000 (..........oooiii
481305DR8 ... | JUDSON TXISD REF .. ... . 08/27/2015 . | RBC Capital Markets ..................coocooii [ XXX 1,118,866 |........... 1,035,000 (................ 5,865
492674PG5 ... [KETTERINGOHLTGO ..o . 01/23/2015 . | RBC Capital Markets ..................coooi XXX [ 494725 (............. 500,000 ......cccoiiiii
494751CV0 ... |[KING CNTY WAFIREPROTDIST#39 ..o . 12/02/2015 . | Piper, Jaffray & Hopwood ...................coooo [ XXX [ 1,312,380 |........... 1,200,000 (..........oooiiin
498531FL1 ....|KLEIN TXISD REF-SCHOOLHOUSE SERA ... ... . 08/13/2015 . | Piper, Jaffray & Hopwood ....................ooo XXX 1,763,905 ........... 1,625,000(................ 3,069
501552JR5 ... [ KYLE TX REF ... . [ . 04/22/2015 . |Hutchinson, Shockey,Erley ....................ooco o XXX [ 1,587,833 (........... 1,490,000 (............oooiv
510281FK9 ....| LAKE OH LSD STARKCNTY SCHFACS ... [ . 07/29/2015 . | Ross Sinclaire & Associates, InC. ....................ocoo | XXX 1,092,160 ........... 1,000,000 | ..........coooiiiints
5176964N7 ....| LASVEGAS NV TXBLREF VARPURP SER ... [ . 08/28/2015 . | Fifth 3rd Securities ... XXX 1,000,000 ........... 1,000,000 | ..........coooiiiints
52908EZH9 ... | LEXINGTON-FAYETTE URBANCNTYKY GO ..o [ . 05/07/2015 . | Hutchinson, Shockey,Erley .....................oco o XXX [ 1175267 |........... 1,080,000 (...........oooiinn
535358KD6 ... |[LINDENMICSD REF ... ..o [ . 07/14/2015 . | Fifth 3rd Securities ... XXX 1,682,935 ........... 1,500,000 | .........ocooiiinnt
542264FJ0 ... |LONE STAR TXCLG SYSSERA ... ..o . 04/08/2015 . | Piper, Jaffray & Hopwood ......................cooocooin [ XXX [ 1,090,490 (........... 1,000,000 (...
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548768FB1 ....[ LOWNDES CNTYMS SD .....ovviiiiiii e [ . 08/19/2015 . | Duncan Williams ...............coooeiiiiiiiiiini XXX o, 1,643205(........... 1,500,000 [ ......oovieiinininnn
557259VS4 ... [MADISON CNTY MS TXBLREF ... ..ot [ . 01/08/2015 . | Stephens, INC. ...........coooiiiiiiii e XXX 1,000,000 (........... 1,000,000 [ ........ooiiiiinnnnn.
569203ME9 ... | MARION & POLK CNTYS OR SD#24J .........ooiiviiiiiiiiiieie [ . 01/16/2015 . | Piper, Jaffray & Hopwood .................ccoooeiiiiiii [, XXX o, 1,000,000 (........... 1,000,000 [ ......oooieiininnnn
581664DX4 ... [MCKINNEY TXISDREF .......coooiiiiiiiiiii e . 03/05/2015 . | Piper, Jaffray & Hopwood ..................coooooivii [, XXX o 1,058,290 | ........... 1,000,000 [ .........ooeieiinnnnn.
586145F58 ....[MEMPHIS TN TXBLREF SERB ... [ . 04/16/2015 . | Raymond James MorganKeegan .......................cocoo [, XXX 1,000,000 (........... 1,000,000 |........c.ooiiiin
593881LD5 ....[ MIAMISBURG OH CSD REF ..........ccoiiiiiiiiiiiiiieiee e . 12/03/2015 . | RBC Capital Markets .................c.oocooiiiii [, XXX 1,078,850 |........... 1,000,000 [ ........ooeiiiinnnne,
602366UA2 ... | MILWAUKEE WIREF CORPPURP SERB3 .............ooiiiiiiiiiieie [ . 05/15/2015 . | First Integrity Capital .................cocoooviii [ XXX o 1,067,650 |........... 1,000,000 [ ........ooeieiinnnnn.
614121TQ4 ... |MONTGOMERY TXISD REF SCHBLDG .........coovviiiiiiiiiieiece [ . 07/15/2015 . | Piper, Jaffray & Hopwood ..................coooeiiiiii [, XXX o, 1,054,230 (........... 1,000,000 |................ 2,889
660631WN8 ...|NORTH LITTLEROCK AR SD#1 .........ooiiiiiiiiiii i [ . 01/29/2015 . |BB&T Capital ...........ooeeiiiiiii XXX 1,005,540 | ........... 1,000,000 [ ...........ccoee 333
680616ZN2 ... | OLENTANGY OHLSD TXBLSERA ......oiiiiiiiiieiiiec e [ . 02/11/2015 . | Fifth 3rd Securities ...............ccoooeiiiiiiii XXX o, 1,000,000 (........... 1,000,000 [ ......oooieiiiinnn
689225VR8 ... | OTTAWA CNTY MIREF ..ot L . 10/02/2015 . | Fifth 3rd Securities .................cooooiiiii XXX o 1,407,228 |........... 1,310,000 [ ......oooiiiiinnn,
704083CH5 ... | PAWNEE CNTY KSUNIF SD#495 SERA ..o . 06/09/2015 . |Robert W.Baird .............cooooiiiiiiii XXX 1,241,850 |........... 1,170,000 (...
708292GL5 ... | PENNINGTON CNTY SD COPS SER A .....oivviiiiiiiie e [ . 09/18/2015 . | Dougherty, Dawkins,Strand .................cccoooveiii [, XXX o, 1,206,614 (........... 1,130,000 (..o
715093HBY ... | PERRYSBURG OH EXEMPTED VLG SD .......cooovoiiiiiiiiieieieeiee [ . 02/26/2015 . | Fifth 3rd Securities ................ccoooiiiii ] XXX 1,100,240 ........... 1,000,000 [ ........ooiiiiinnnnn.
725277IMO ... [PITTSBURGH PASD REF ... oo [ . 03/11/2015 . | Janney Montgomery ...............ccoooiiiiiiiiii XXX 1,080,510(........... 1,000,000 |..........oooiiin
T44159NP5 ... [PROVO CITY UT SD ...ttt . 03/03/2015 . | Janney Montgomery ...............ocooveiiiiiiniii XXX o 1,052,380 | ........... 1,000,000 [ ........ooeiiiinnnnn.
794301EB3 ... [SALEMNH SD ... L . 11/18/12015 . | Hutchinson, Shockey,Erley ......................co o XXX 1,156,377 |........... 1,085,000 (...........oooiin
815662JE2 ....| SEDGWICK CNTY KSUNIF SD#262 REF .............coooiiiiiiiiiiiie . 10/08/2015 . | Piper, Jaffray & Hopwood ..................coooviiiiiiii [, XXX o, 1,064,320 ........... 1,000,000 [ ......oooieiinininnn
818274WW8 .. [SEVIERVILLE TN REF .........ooooiiiiiiiiii e . 05/06/2015 . | Duncan Williams ...............ccooooiiiiiiiii XXX o 1,249,460 (........... 1,175,000 ..o
849067T60 ....| SPOKANE WA REF ... . . L . 01/29/2015 . | Hutchinson, Shockey,Erley .....................ooo o XXX 1,064,040 (........... 1,000,000 |........c.ooiiiin
m 849653UC2 ... | SPRING GROVE PAASD SERA .......oiiiiiiiiie i . 01/21/2015 . | Mesirow Capital Markets ....................cooocoo [, XXX 1,088,120 ........... 1,000,000 [ .........ooeiiiinnnnn.
w 860758RMS5 ... | STILLWATER MN ISD#834 SERA .......oooiiiiiiii [ . 07/17/2015 . | Piper, Jaffray & Hopwood ..................coooeiiiiiii [, XXX o, 1,610,115(........... 1,500,000 [ ......oovieiininnnnn
- 882723B24 ....| TEXAS STTXBLREFPUB FINAUTHSER .........ooooiiiiiiiii . 11/19/2015 . |BB&T Capital ..........ooooiiiiiiiii XXX o 993,280 (........... 1,000,000 |................ 2,091
889278VS3 ... [ TOLEDO OH REF-CAPITAL IMPT ...ttt . 09/24/2015 . | Fifth 3rd Securities .................coooiiii XXX 1,090,191 ........... 1,015,000 [ .......coviiiiinnn,
899840HA3 ... [TUPELOMS PUB SD ......viiiiiiiiie e [ . 07/30/2015 . | Stephens, INC. ..........ooieiiiiiiiiii [ XXX o, 1,131,631(........... 1,025,000 [ ......ooieiiiinn
917151BX9 ... [URBANAOH CSD ... ..ot . 03/05/2015 . | Fifth 3rd Securities ................ccoooiiiii ] XXX 1,034,226 (............. 940,000 | .........ooiiiiinnnn
933747DT1 ... | WAPAKONETA OH CSD REF SCHIMPT ..o [ . 03/26/2015 . | Ross Sinclaire & Associates, InC. ..................cooco [ XXX 1,444630(........... 1,335,000 ...
943080MMO ...| WAUKESHAWISERB ...t . 04/22/2015 . |Robert W.Baird .............cooooiiiiiiiiii XXX 1,148515(........... 1,055,000 [ ........ooeiiiinnne
952718XF6 ....[WEST FARGOND ...ttt . 06/29/2015 . | Janney Montgomery ...............ocooveiiiiieiii XXX 1,252,569 ........... 1,150,000 [ .........oooei 128
969887X29 ....| WILLIAMSON CNTY TX CTFS OBLIG ... [ . 07/22/2015 . | Piper, Jaffray & Hopwood ..................coooeiiiiiii [, XXX o, 1,047,503 (............. 970,000 ................ 6,359
986370LR3 ....| YORKCNTYPAREF SERB ............ooooiiiiiiiiiiii . 01/08/2015 . | PNC Capital Markets ......................ccoooo [ XXX oo 1,000,000 (........... 1,000,000 |..................
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and GUAraNteea) ......... ... | 80,752,588 |......... 75,795,000 .............. 36,543
Bonds - U.S. Special Revenue, Special Assessment
005596DY4 ... | ADAMS CNTY CO COPS REF & IMPT ... [ . 12/02/2015 . | RBC Capital Markets .................c.ooooiiiii XXX o 1,094,510 ........... 1,000,000 | ........ooeiiiinnnne.
010079AM3 ... | AKRON OH PKG FACS INCOME TAXREV ........ooiiiiiiiiiiiiiiiiiiie . 11/04/2015 . | Stifel Nicolaus ...............coooeeviiiiiiiiin XXX o, 1,091,660 (........... 1,000,000 [ ......oooieiininnnn
04108N2B7 ... | AR STDEV FINAUTHECONDEV REV TX .....iiiiiiiiiiiiiieeeee . 10/07/2015 . | Stephens, INC. ...........coooiiiiiiii i XXX 1,000,000 (........... 1,000,000 [ ........ooeiiiinnnne.
088518KQ7 ... | BEXAR CNTY TXREV REF-VENUE PROJ ...........coooiiiiiiiii [ . 10/30/2015 . | RBC Capital Markets ................ccooooiiieiiin [, XXX o, 1,409,668 ........... 1,300,000 |................ 2,456
155839EZ2 ....| CENTRALWAUNIV SYSREV ... ..ot e . 06/12/2015 . |BB&T Capital ............oooeveiiiiiiiiiiii [ XXX 1,069,620 ........... 1,000,000 |................ 5,111
16166NCG8 ...| CHASKA MN ECON DEV AUTH LEASE TXBL ......ooovviiiiiiiiiiiiee | e . 03/26/2015 . |Robert W.Baird .............coooeiiiiiiii XXX 825,000 (............. 825,000 (.........cooiiiiinnnn
16166NCJ2 ... | CHASKA MN ECON DEV AUTH LEASE TXBL .....coovvviiiiiiiiiieiee | e . 03/26/2015 . |Robert W.Baird .............ooveiviiieiiiii XXX |, 870,000 (............. 870,000 .........oovviviinnnn,
186387LQ7 ... | CLEVELAND OH INCOME TAXREV TXBL ......cooviiiiiiiiiiieie | e . 03/25/2015 . | Mesirow Capital Markets ..................ccoooooiii [, XXX 1,550,000 ........... 1,550,000 [ ........ooviiiinnnnn.
196707RJ4 ....| CO ST BRD GOVERNORS UNIVENTERPRIS ...........oooiiiiiiii | e . 03/20/2015 . | RBC Capital Markets ................ccooooiiiiiii [, XXX |, 500,000 (............. 500,000 | ....cccovvieiiiinnnnn
196707RL9 ....| CO STBRD GOVERNORS UNIVENTERPRIS ...........ooooooiiiii | e . 03/20/2015 . | RBC Capital Markets .................coooooiiiiiii XXX o 500,000 ............. 500,000 | .........veeiiinnnnn
190760HJ0 ....| COBB-MARIETTA GA COLISEUM & EXH ........ooiiiiiii e . 08/25/2015 . | BB&T Capital ............ovviviieiiiiieiiiieie [ XXX o, 1,000,000 (........... 1,000,000 [ ......oooieiiiinnnn
198054LT3 ....| COLUMBIAMO SWRREV .. ...\t | e . 03/19/2015 . | First Integrity Capital ...............coooiiiiii [ XXX o, 1,064,310 ........... 1,000,000 [ ......oovieiininnnn
199098CL6 ....| COLUMBUS-FRANKLIN CNTY OH FINAUTH ... e . 01/28/2015 . | Ross Sinclaire & Associates, InC. .....................cooo o XXX 1,500,000 (........... 1,500,000 | ........ooeiiiinnnnn,
199098CQ5 ... | COLUMBUS-FRANKLIN CNTY OH FINAUTH ... [ . 12/02/2015 . | Ross Sinclaire & Associates, InC. ..................cooco [ XXX o 780,000 (............. 780,000 ...
199098CS1 ... | COLUMBUS-FRANKLIN CNTY OH FINAUTH ... e . 12/02/2015 . | Ross Sinclaire & Associates, InC. .....................oooo o XXX 999,810 (........... 1,000,000 [ .........ooeiiiinnnnn.
212582CV0 ... |CONWAY ARELECREV .. ..o . 11/18/12015 . | Crews & Associates, INC. ................coocooiiiiii [ XXX 1,617,045(........... 1,500,000 (........coooeiiin
212610EC9 ... | CONWAY ARWSTWTR REV REF .........cooiiiiiiiiiiee e [ . 12/09/2015 . | Stephens, INC. ...........oveiiiiiiiiii XXX o, 1,061,090 (........... 1,000,000 |................ 1,222
283822GN8 ... |ELPASO TXWTR& SWRREVREF ..........coooiiiiiiiiiii e [ . 08/21/2015 . | First Integrity Capital .................coooiviii [ XXX 1,600,335 ........... 1,500,000 |.............. 29,167
340118AH1 ... | FLORENCE SC ACCOMODATIONS FEE REF ..........ooviiviiiiiiiiii [ . 12/04/2015 . | Stephens, INC. ...........oveiiiiiiiii XXX o, 1,102,962 ........... 1,025,000 [ ......ooieiiiinn
373511GG3 ...| GASTHGR EDU FACSAUTHREVUSGRE ..............oooooooiiiii | . 06/04/2015 . |BB&T Capital .................coooeeiiiiiii [ XXX oo | 838,754 |............. 805,000 ......................




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

Zeld

SCHEDULE D - PART 3

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

1 2 6 7 8 9
Number Paid for

CusIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
407271GV1 ... |HAMILTON CNTY OHECONDEVREVREF ..o . 06/03/2015 . | Ross Sinclaire & Associates, Inc. ..................cooco [ XXX 1,055,500 |........... 1,000,000 |..........ooeiiin
40785EKA47 ... [HAMILTONINSECONS SBCREFSERC ..o [ . 03/05/2015 . | City Securities .............coooiiiiiii | XXX 1,408,485(........... 1,300,000 | ........ooooiiiiit
424898BM5 ... |HENDERSON CNTY NCLTDOBLG ..o | . 08/13/2015 . | PNC Capital Markets ..................cooooii [ XXX [ 1,107,781(........... 1,035,000 (........cooiiiin
472737EV3 ... | JEFFERSON CNTY COSD#R-001 COPS ... ... . 04/23/2015 . |Robert W.Baird ... XXX 1,255,000 ........... 1,255,000 (...t
472737FF7 ....| JEFFERSON CNTY COSD #R-001 COPS ........oooiiiiiiiiie . 04/23/2015 . [Robert W. Baird .................oocooiiii XXX o [, 835,000(............. 835,000 ...
495289760 ....|KINGCNTY WASWRREVREFSERB ... . 11/10/2015 . | First Integrity Capital ... XXX 1,578,456 |........... 1,440,000 (................ooes
495289786 ....|KINGCNTY WASWRREVREFSERB ... . 12/15/2015 . | Janney Montgomery ... XXX 1,099,810 ........... 1,000,000 ................ 3,444
500296GQ5 ... | KOKOMO-CENTER INSBC1STMTG SERA ... [ . 06/03/2015 . | Fifth 3rd Securities .................cccoooviiiiieni XXX 1,079,826 |............. 985,000 (...
546282G40 ... |LASTLOC GOVT ENVRNMNTLFACS ... ... [ . 02/06/2015 . | Stephens, InC. ... XXX o 1,064,090 (........... 1,000,000 | ..........coooiiiints
546589YA4 ... | LOUISVILLE & JEFFERSON CNTY KY MET ... [ . 10/22/12015 . | Janney Montgomery ...............ccoooiiiiii XXX 1,099,870(........... 1,000,000 f................ 667
546589YB2 ... | LOUISVILLE & JEFFERSON CNTY KY MET ... . 10/07/2015 . | Hutchinson, Shockey,Erley ....................oooo o XXX 1,629,465(........... 1,500,000 | .........ocooiiiits
549843DY3 ... |LUGOFF-ELGIN ...... ... L . 03/06/2015 . | Stephens, InC. ... XXX [ 500,000 (............. 500,000 ......cccoiiiii
57419RYN9 ... [ MD ST CMNTY DEV ADMIN DEPTHSGDEV ..o [ . 11/18/2015 . | RBC Capital Markets ..................coocooi [ XXX [, 850,000 (............. 850,000 |........ccoooiiii
57419RYRO ...| MD ST CMNTY DEV ADMIN DEPTHSGDEV ..o [ . 11/18/2015 . | RBC Capital Markets ..................cooo | XXX [ 850,000(............. 850,000 ..o
596232DF2 ... [MIDDLEBURY INSBC REF ... ..o [ . 07/23/2015 . | City SeCurities ..............coovveiiiiiii [ XXX [ 1,078,250 (........... 1,000,000 |..........oooiiin
597163BB9 ... | MIDDLETOWN OH NON-TAXREV TXBL ........cooiiiiiii [ . 05/21/2015 . | Fifth 3rd Securities ... XXX [ 815,000|............. 815,000 ...
603786HQO ... | MINNEAPOLIS MN REV REF-UNIVPROJ ..o . 02/11/2015 . | RBC Capital Markets ..................cooooii [ XXX [ 1,154,138 (........... 1,055,000 (........cooeiiinn
604832LU7 ....| MISHAWAKA IN SEWAGE WKS REV REF ... . 08/06/2015 . | City SeCUrities .............ooovieiiiiie [ XXX [ 1,073,500 |........... 1,000,000 |........c.ooeiiin
60416SLU2 ... [MN ST HSG FIN AGY NON-AMT ACE ST ... . 09/02/2015 . | RBC Capital Markets ... XXX 1,293,404 |........... 1,215,000 (...
606341JG1 ....|MO STBRD OF PUBBLDGS SPLOBLGB ..o . 08/27/2015 . | First Integrity Capital .................cooooiiii [ XXX [ 1,090,920 ........... 1,000,000 |........c.ooiiiin
613741EZ6 .... MONTGOMERY CNTY VAECONDEV AUTH ... . 05/29/2015 . |BB&T Capital ...........ccoooiiii XXX 1,060,920 ........... 1,000,000 (.................. 197
66283AEKS ... |N TX MUNIWTR DIST REGL WSTWTRSYS ... . 08/28/2015 . | BMO Capital Markets ................ccoooviiii XXX 1,549,127 |........... 1,445,000 (..............oo
65819WAMS5 .. [NC ST ESTRN MUNIPWR AGY REV TXBL ......coiiiii [ . 09/11/2015 . | Raymond James MorganKeegan .......................coooo| oo XXX o 1,023,740 ........... 1,000,000 ................ 3,741
659011CC2 ... (NDSTUNIVREVREF SERA ... ... . 01/23/2015 . | Piper, Jaffray & Hopwood ....................oco XXX [ 607,294 |............. 615,000 ...
664259CH9 ... | NE MN MET INTERMEDIATE SD#916 COP ...........ooviiiiiiii | . 10/01/2015 . | BMO Capital Markets .................cooooiiiiii XXX 1,346,409 |........... 1,235,000 (..o
65081PAJ8 ....[NEWBURGH HEIGHTS OHINC TAXREV ... ..o . 07/17/2015 . | Fifth 3rd Securities ... XXX 1,203,658 ........... 1,140,000 | ...............ooots
655164GH8 ... | NOBLESVILLE INREDEV AUTH ..o . 06/11/2015 . | City Securities ..............cooveiiiiiii [ XXX [ 1,028,070 |........... 1,000,000 |..........oooiiin
753387CHO ... |RAPIDCITY SDWTRREVREF ... [ . 11/04/2015 . | Dougherty, Dawkins,Strand .....................cco XXX 1,078,450 ........... 1,000,000 | ..........coooiiiints
75381NCR9 ...| RAPPAHANNOCK VAREGL JAILAUTHFAC ... . 09/30/2015 . | Raymond James MorganKeegan .......................coooo| oo XXX 1,081,980 (........... 1,000,000 | ..........coooeiiinns
767175HES ... | RIO RANCHO NMWTR & WSTWTR SYSREV ..o . 09/10/2015 . [Robert W. Baird ................coooiiii XXX o [, 904,077 |............. 855,000 ........ccoiiiii
79588VAMY ...| SAMPSON CNTY NCLTD OBLIGREF .........coooiiiiii . 04/23/2015 . | Stephens, InC. ... XXX 1,080,090 (........... 1,000,000 | ..........coooiiiints
83755LYA8 ... [SD STBLDGAUTHREV TXBLSERA . ... [ . 05/13/2015 . | BMO Capital Markets .................cooooiiiiii XXX o [, 690,000 (............. 690,000 |.........coooiiii
83755VXRO0 ...| SD STHLTH & EDUC FACSAUTHVOC ........ooiiiii . 01/15/2015 . | Dougherty, Dawkins,Strand .....................co XXX 1,318,930 ........... 1,220,000 | ..........coooiiint
818614FC8 ... [ SEYMOUR IN SEWAGE WKS REV .........ooiiiiiii . 02/04/2015 . | City SeCurities ..............cooveiiiiii [ XXX [, 867,516 |............. 860,000 ..o
847184TP3 ....| SPARTANBURG SCWTRWKS REVREF SYS ... ..o [ . 06/05/2015 . | Stephens, InC. .............coooiiii e [ XXX [ 1,058,650 (........... 1,000,000 |........c.ooeiiin
85732MK30 ...| STPUB SCHBLDG AUTHPAREVREF ... . 07/29/2015 . | RBC Capital Markets ... XXX 1,406,689 ........... 1,380,000 | ..........coooiiiiits
88213ABV6 ... [TXSTA&MUNIVSYSBRDOFRGTS ... [ . 01/07/2015 . | Piper, Jaffray & Hopwood ...................ccoooei [ XXX [ 1,000,000 (........... 1,000,000 |..........oooiiin
88213ACN3 ... | TXSTA&M UNIVSYSBRD OF RGTSREV ... [ . 07/01/2015 . | Duncan Williams ...............cooooiiiiiii XXX o 1,058,220 (........... 1,000,000 | ..........coooiiiints
882806EQ1 ... [TXSTTECHUNIVREV 17TH SER TXBL ..o [ . 03/18/2015 . | Raymond James Morgan Keegan .......................coooo [, XXX 1,000,000 (........... 1,000,000 |........c.ooeiiin
914026QN2 ... | UNIV ALABAMA GEN REV-BIRMINGHAM ... [ . 09/17/2015 . | First Integrity Capital ... XXX 1,585410(........... 1,500,000 (.............. 28,500
91476PPJ1 ... |UNIVOKREVENUES TXBLGENSERD .........coooiiiiiii [ . 09/11/2015 . | RBC Capital Markets ... XXX o 1,000,000 ........... 1,000,000 | ..........coooiiiints
9151154Y2 ....|UNIV TX PERMANENT UNIVFD REF SER ... [ . 02/19/2015 . | Raymond James Morgan Keegan .....................o.coooo [ XXX 1,080,190 (........... 1,000,000 |........c.ooiiiin
92774GKUS ...| VIRGINIABEACH VADEVAUTHFACREV ... [ . 06/11/2015 . | Raymond James MorganKeegan .......................coooo| oo XXX o 1,086,230 (........... 1,000,000 | ..........coooiiiints
95308RJH3 ... [WHARRIS CNTY TXREGLWTRAUTHSYS ... [ . 12/02/12015 . | Mesirow Capital Markets .....................coco [, XXX [ 1,074,070 {........... 1,000,000 (................ 2,333
94216PDX2 ...| WATERTOWN SD SALES TAXREV SERA ... [ . 02/04/2015 . | Dougherty, Dawkins,Strand .....................co XXX [ 957,490 ............. 905,000 .......ocoiiiii
944052BQ1 ... |WAWASEE INHSBC ISTMTG ... [ . 11/12/2015 . | City Securities .............cooooiiii XXX 1,091,710 ........... 1,000,000 | ..........coooiiiints
946363LA4 ....| WAYNE TWP INSBC MARION CNTY SERA ... . 02/12/12015 . | City SeCurities ..............covveiiiiiii e [ XXX [ 1,418,884 |........... 1,290,000 (........cooeiiin
96023PJP1 ... | WESTFIELD INMULTI-SBC ..o . 01/30/2015 . | City Securities .............coooeiiiiii | XXX [ 834,187 |............. 770,000 ...
967338XE9 ... [WICHITAKS WTR & SWRUTILREVREF ... [ . 04/09/2015 . [BB&T Capital ...........coooovieiiii [ XXX [ 1,405,538 |........... 1,345,000 (................ 2,877
957897HKO ... | WSTRN CAROLINANCUNIVREF GENA ... . 11/04/2015 . | PNC Capital Markets ...........................ooo | XXX oo 1,078,620........... 1,000,000 |......................
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENE ........... ..o 76,369,408 |......... 72,540,000.............. 79,715
Bonds - Industrial and Miscellaneous (Unaffiliated)
002824BB5 ... | ABBOTT LABORATORIES ... . 07/21/2015 . | Mesirow Capital Markets ..............................o | XXX 965,800........... 1,000,000 .............. 10,981
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02766PAA2 ... | AMERICAN MUSEUM NATURAL HISTORY .......oooiiiiiiieiiieeiee [ . 05/14/2015 . | BB&T Capital ............ovveviieiiiieiiiee [ XXX o, 1,000,000 (........... 1,000,000 [ .........cooein 422
04685A2A8 ... | ATHENE GLOBAL FUNDING ............oooiiiiiiiiiiiiii e . 11/05/2015 . | Mesirow Capital Markets ...................ccooocoo [, XXX 1,484430(........... 1,500,000 |................ 2,036
15987TAK7 ... | CHARLES STARKDRAPER LAB ... ..ot | e . 08/10/2015 . | BB&T Capital ...........ooveeiieiiiieiiiieee [ XXX o, 1,031,167 |........... 1,075,000 .............. 17,605
17275RAW2 .. [ CISCO SYSTEMS, INC. ...t | . 07/17/2015 . | Janney Montgomery ...............oooveiiiinniii XXX o 1,010,110 ........... 1,000,000 |................ 3,403
20369EAAD ... | COMMUNITY HOSPITALS ...\t [ . 12/03/2015 . | BB&T Capital ............ooeeviieiiiiieiie [ XXX o, 1,020,400 ........... 1,000,000 |................ 4,355
126408GV9 ... [ CSX CORPORATION ...ttt . 06/09/2015 . |BB&T Capital ............coooevviiiiiiiiiii [ XXX 1,074,790 ........... 1,000,000 |................ 1,299
291011BG8 ... | EMERSON ELECTRIC COMPANY ... ...ooiiiiiiiiiiiiiie e [ . 05/21/2015 . | Mesirow Capital Markets ...................ccooocoo [, XXX o 1,003,190 |........... 1,000,000 [ ..........ocee 525
31677QBDO ... | FIFTH THIRD BANK ... oot . 08/17/2015 . | Fifth 3rd Securities ...............ccoooviiiiiiiiin XXX 999,830 (........... 1,000,000 [ .......oovevininnnnn
446438RN5 ... | HUNTINGTON NATIONAL BANK ........ooiiiiiiiii e [ . 06/25/2015 . | Huntington Investments ....................coooooi [, XXX 997,110 ........... 1,000,000 | ..........ccooonnn. 56
446438RQ8 ... | HUNTINGTON NATIONAL BANK ... | . 08/17/2015 . |Huntington Investments ....................ooco [ XXX 995,800 (........... 1,000,000 |........c.oooiiin
713448CG1 ... [PEPSICO, INC. ... . 01/07/2015 . | Mesirow Capital Markets ...................ccooocoo [, XXX o 1,001,580 |........... 1,000,000 .............. 10,007
69353RET1 ... |PNC BANKNAT'LASSNBD CORP ..ot [ . 10/29/2015 . | PNC Capital Markets .................coooooiiii [ XXX 1,999,700 | ........... 2,000,000 .....ccooviii,
740189AMY ... | PRECISION CASTPARTS CORP ........iiiiiiiiiieiie e [ . 07/17/2015 . | Mesirow Capital Markets .................ccooooeiiinnii [, XXX |, 988,280 (........... 1,000,000 |................ 3,792
747525AF0 ... QUALCOMM, INC. ......oooiiiiii i . 05/14/2015 . | Mesirow Capital Markets ..................cccooocoo [, XXX 999,580 ........... 1,000,000 [ ........ooeiiiinnnnn.
863667AF8 ....| STRYKER CORPORATION ........oouviiiiiiiiiiiiiiieie e [ . 04/08/2015 . | Mesirow Capital Markets ..................ccoooeiinne [, XXX o, 1,033,730 ........... 1,000,000 .............. 13,875
898384AX0 ... [UNION COLLEGE TRUSTEES ........oooiiiiiiiiiiiiiiiieiieeeee . 09/29/2015 . | Crews & Associates, INC. ................oooeeeiiiii o, XXX o 1,366,681 (........... 1,375,000 [ ........oooii 138
983919AH4 . [ XILINX INC. ..o . 01/14/2015 . | First Integrity Capital ............ccooovviiiiiiiiiiiiiiii [, XXX oo [, 1,024,300 ........... 1,000,000 .............. 10,417
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........... ... 19,996,478 |......... 19,950,000(.............. 78,911
8399907 SUDIOtAI - BONAS = Part 3 ... ..o it e e [ 189,002,051 ........ 180,035,000 ............. 203,906
m 8399998 Summary item from Part 5 for BONGAS .. ... e | | |
Py LRI oo = Fo T T TTTTN Iy 189,002,051 ........ 180,035,000 ............. 203,906
had Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
19075Q870 ... [ COBANK ACB 6.125% ... ..oovveiiieeii e | e . 11/19/2015 . | Janney Montgomery ............ooooviveiiiinneiiiieie e 15,000.000........... 1,410,000 (............oco 100, o
337915300 ... | FIRSTMERIT CORP 5.875% ... ..couviiiiieiiiiiieaiieeece e . 01/16/2015 . | Janney Montgomery .............coooooviiiiiiniie 60,000.000........... 1426242 ................... 25|
48127V827 ....| JPMORGAN CHASE & CO.8.15% ... .oovvveiiieeiie e . 07/22/2015 . | Janney Montgomery ............ocoooiveiiiinieiiiieniie e 40,000.000|........... 1,000,000 [ ........ooviiinnnnn, L
808513402 ....| SCHWAB CHARLES 6.00% SERC ...........coooooviiiiiiiieiiiiiie . 07/27/2015 . | Mesirow Capital Markets .........................coco [ 20,000.000............. 500,000 |................... 25|
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ... [ 4,336,242 |....... XXX o[
8999997 SUDOTAI - Preferred SIOCKS - Part 3 ... ittt ettt e e e e et et [ 4,336,242|....... XXX o [
8999998 Summary Item from Part 5 for Preferred STOCKS .......... ... 479,199 ....... XXX oo
8999999 SUbtOtal - Preferred StOCKS . ... . . 4,8154411....... XXX oo
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00206R102 ....[ AT & T, INC. ...ooiiiiiii e . 11/13/2015 . | Wells Fargo AdVISOrs ..............ccoooiveiiiiiii 10,700.000|............. 349,926 |....... XXX |
00287Y109 ... [ ABBVIE, INC. ... .ot [ . 12/10/2015 . | Merrill Lynch-Columbus ................coooevviiiiiiini [ 27,500.000]........... 1,604,707 |....... XXX |
02079K305 ....| ALPHABET, INC. VOLU CLA ... ..o . 05/13/2015 . | Wells Fargo AdVIiSOrs ...............ccocooveiiiiiniiiin o, 300.000(............. 161,997 ....... XXX o |
03232P405 ....[ AMSURG CORP ... ..oiiiiiiiiiie e . 1212172015 . | Wells Fargo AdVISOTS .............ooviviiieiiiiiiiiiieiid | 12,800.000........... 1,000,760 ....... XXX |
037833100 ... [APPLE, INC. ... ..ooiiiii e . 12/22/2015 . | Wells Fargo AdViSOrs ................cooccoveiiiiieniien [ 3,700.000|............. 428,119 ....... XXX |
Y0486S104 ... | AVAGO TECHNOLOGIES LTD. .....oiviiiiiieii e [ . 11/16/2015 . | Wells Fargo AdVISOTS ..............ooviviiieiiiiiiiiiieia | 11,400.000|........... 1,395919|....... XXX o |
07177M103 ... [ BAXALTA, INC. ... [ . 07/01/2015 . | Merrill Lynch-Columbus ................cooeeviiiiiiiin [ 19,900.000|............. 628,693 |....... XXX |
071813109 .... | BAXTER INTERNATIONAL, INC. ........oooiii e . 03/04/2015 . | Merrill Lynch-Columbus ...............occooeiiiiiiii [ 2,900.000(............. 200,598 ....... XXX o |
097023105 ... | BOEING COMPANY ... .oiiiiiiiieie e [ . 08/27/2015 . | Merrill Lynch-Columbus ...............ocoveiiiiieiie [ 2,000.000(............. 274506 |....... XXX |
099724106 ....|BORG WARNER, INC. ..........oooiiiiiiiiiii e . 12/17/2015 . | Merrill Lynch-Columbus ................cooooiiiiiii [ 29,300.000........... 1,255,185|....... XXX o |
110122108 .... | BRISTOL MYERS SQUIBB COMPANY ........oiiiiiiiiiiiieiiiiieiieeee | e . 10/28/2015 . | Wells Fargo AdVISOrS ..............coooviiieiiiiiiiiiiieieid e 21,400.000(........... 1,402,107 |....... XXX o |
14161H108 ....| CARDTRONICS, INC. .. ..ot e . 11/02/2015 . | Wells Fargo AdVISOrS ..............ooviviieiiiiiiiiiieiieid | e 36,050.000(........... 1,256,073 |....... XXX |
150870103 .... | CELANESE CORPORATION SERA ... ..o | . 03/06/2015 . | Wells Fargo AdViSOrs ................c.occoveeiiiieniien [ 2,150.000|............. 124,679 ....... XXX o |
151020104 ... [CELGENE CORP .........ouiiiiiiiiiiiiiei e e . 11/13/2015 . | Wells Fargo AdViSOrs ...............cocoviieeiiiieniiei [ 2,600.000(............. 280,976 ....... XXX |
17275R102 ....[ CISCO SYSTEMS, INC. ...\t | . 12/17/2015 . | Merrill Lynch-Columbus ................coooooiiiiiii [ 51,800.000(........... 1,401,558 |....... XXX |
172967424 ... | CITIGROUP, INC. NEW ... oot | e . 10/28/2015 . | Wells Fargo AdVISOTS ..............coooviiveiiiiiiiiiiiieineid e 26,750.000|........... 1,458,869 |....... XXX |
191216100 ... [COCA COLA ... .ot . 09/22/2015 . | Merrill Lynch-Columbus ................coooooiiiiiiii [ 10,200.000|............. 404,816]....... XXX o |
192446102 .... | COGNIZANT TECH SOLUTIONS CORP CLA ..o e . 12/10/2015 . | Wells Fargo AdViSOrs ................c.occoveiiiiieniinen i 4,950.000 | ............. 302,100 ....... XXX o |
22160K105 ....| COSTCO WHOLESALE CORP NEW .......iiiiiiiiiiiiiieiiiieiiieiie [ . 02/27/2015 . [Wells Fargo AdViSOrs ............ccoooviviiiiiiiiiieniiiiin | 9,500.000........... 1,349,763 |....... XXX oo i
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126408103 ....| CSX CORPORATION .......cooiiiiiiiiiiii i [ . 08/27/2015 . | Merrill Lynch-Columbus .............c.oooooiiiiiiiinn | 7,400.000|............. 202,947 ....... XXX [
126650100 ....| CVS HEALTH CORPORATION .........ooooiiiii | . 11/17/2015 . | Wells Fargo Advisors ..o 2,600.000|............. 254,703 ....... XXX [
G27823106 ... | DELPHI AUTOMOTIVE PLC .. ..o . 09/25/2015 . | Wells Fargo AdViSOrs ..............ocovieiiiiii 6,350.000|............. 451,312|....... XXX [
254709108 .... [ DISCOVER FINANCIAL SERVICES ... . 12/17/2015 . | Merrill Lynch-Columbus ... 18,000.000 ............. 983,083 ]....... XXX [
277432100 ....| EASTMAN CHEMICAL CO. .....ooiiii i . 11/02/12015 . | Wells Fargo AdVisOrs ..............ocoiioiiii 4,100.000(............. 301,421....... XXX [
268648102 ... [EMC CORP. ... .o - 07/22/12015 . |VARIOUS ... 11,400.000 | ............. 299,496 |....... XXX [
518439104 ....| ESTEE LAUDER COMPANIES, INC.CLA ... ... . 09/08/2015 . | Wells Fargo Advisors ...............coocoiieiiiiiii [ 3,400.000|............. 279,766 | ....... XXX [
30219G108 ... | EXPRESS SCRIPTS HOLDING CO. ... . 09/21/2015 . | Wells Fargo AdVISOrs ...............ccoovveeiiiiiiiiee 1,800.000|............. 149,832 ....... XXX [
375558103 ....| GILEAD SCIENCES, INC. ..o [ . 12/10/2015 . | Wells Fargo Advisors ..o 4175.000(............. 427565(....... XXX [
438516106 ....| HONEYWELL INTERNATIONAL, INC. ...t . 08/27/2015 . | Merrill Lynch-Columbus ... [ 2,700.000|............. 272,758 ....... XXX [
GA4T05A100 ... | ICONPLC ... . 12/09/2015 . | Wells Fargo Advisors ................cocoiiviiiiiiii 13,700.000(........... 1,003,256 | ....... XXX [
458140100 ... [INTELCORP ... i . 08/11/2015 . | Wells Fargo Advisors ................ccocooiviieiiiiii 12,150.000 | ............. 374557 |....... XXX [
471109108 .... | JARDEN CORP ... ..ot . 09/23/2015 . | Wells Fargo AdViSOrs ..............oooovieiiii 2,425.000)............. 124,863 |....... XXX [
46625H100 ....[ JAMORGAN CHASE & COMPANY ... e . 01/21/2015 . | Merrill Lynch-Columbus ... [ 2,600.000|............. 146,309 ....... XXX [
501044101 ... | KROGER COMPANY .....0iiiiiiiiii e . 09/22/12015 . | Wells Fargo AdVISOTS ..............ccoovvereiiiiiiiiienii| e 22,100.000|........... 14714131 ... XXX [
512807108 ....|LAMRESEARCH CORP ... . 1212172015 . | Wells Fargo Advisors ................cocoiiviiiiii 14,300.000(........... 1,102,197 | ....... XXX [
58155Q103 ... | MCKESSON CORPORATION .......ooiiiiiiii e [ . 10/29/2015 . | Wells Fargo AdViSOrs ...............ccoooveeeiiiiiiiieni 2,000.000|............. 404,123 ....... XXX [
G5960L103 ... [MEDTRONIC PLC .....ooiiiiii e - 11/13/12015 . | Wells Fargo AdViSOrs ..............cooovveiniiiiiiiieni | e 19,200.000........... 1,489,450 ....... XXX [
58933Y105 ....|MERCK & CO., INC. ... . 11/13/2015 . | Merrill Lynch-Columbus ... 27,500.000]........... 1,428,639 (....... XXX [
59156R108 ... [ METLIFE, INC. .. ..o [ . 09/03/2015 . | Wells Fargo AdVisOrs ..............occooiiiiiiii 10,600.000............. 524,653 ]....... XXX [
T 697435105 ... [PALOALTONETWORKS ... . i . 12/09/2015 . | Wells Fargo Advisors ..o 6,600.000........... 1,202,949 ....... XXX [
w 713448108 ... | PEPSICOINC ... .. . 12/21/2015 . | Wells Fargo AdVisOrs ..o 2,800.000(............. 273,242 ....... XXX oo
' 717081103 ... | PFIZER,INC. ... o . 11/24/2015 . | Merrill Lynch-Columbus ... 4,800.000(............. 163,732 ....... XXX [
742718109 ....|PROCTER & GAMBLE CO. ..o . 03/12/2015 . | Merrill Lynch-Columbus ... 15,700.000(........... 1,324,200 ....... XXX [
75886F107 ....| REGENERON PHARMACEUTICAL, INC. ... [ . 09/11/2015 . [ Wells Fargo AdViSOrs .............coooiiiiiiii 335.000(............. 177,255 ....... XXX [
806857108 ....| SCHLUMBERGER LTD. ...t [ . 08/27/2015 . | Wells Fargo Advisors ..o 4,500.000(............. 350,172 ....... XXX [
N7902X106 ... | SENSATA TECHNOLOGIES HDG BY ALMELO .........oooviiiiiiii [ . 12/02/12015 . | Wells Fargo AdViSOrs ..............occoiieiiii 8,750.000|............. 431,6001....... XXX [
830566105 ....| SKECHERS USA, INC. ... [ . 12/29/2015 . | Wells Fargo Advisors ...............ccocoivviiiiii 33,000.000........... 1,003,147 ....... XXX [
855244109 ....| STARBUCKS CORP ... ..o L . 08/12/2015 . | Wells Fargo Advisors ..o 2,250.000|............. 125951 |....... XXX [
858912108 .... [ STERICYCLE, INC. ... [ . 10/30/2015 . | Wells Fargo AdViSOrs ..............ocovieiiiii 2,950.000|............. 376,459 ....... XXX [
G84720104 ... |STERISPLC ... . 01/21/2015 . | Wells Fargo Advisors ..o 3,100.000|............. 199,795(....... XXX [
87157D109 ....[ SYNAPTICS, INC. ... e L . 12/10/2015 . | Wells Fargo AdViSOrs ..............ocovieiiiii 3,300.000............. 273,833|....... XXX [
87157B103 ....| SYNCHRONOSS TECHNOLOGIES, INC. ... . 09/25/2015 . | Wells Fargo Advisors ................cocoiviiiiiii 13,450.000 | ............. 552,389 ....... XXX [
254687106 ....| THE WALTDISNEY CO ..ot . 12/22/12015 . | Wells Fargo AdViSOrs ..............oooiiieiii 4,000.000(............. 425919(....... XXX o [
883556102 .... | THERMO FISHER SCIENTIFIC, INC. ..o [ . 09/03/2015 . | Wells Fargo AdViSOrs ..............ocovieiiiiiiii 2,195.000|............. 2746701 ....... XXX [
872540109 ....| TIXCOS., INC.NEW ... L . 11/18/2015 . | Wells Fargo Advisors ..o 4,500.000(............. 297,931|....... XXX [
911312106 .... | UNITED PARCEL SERVICEINCCL B ..o [ . 07/30/2015 . | Merrill Lynch-Columbus ................cooooii [ 14,500.000 | ........... 1,435,537 (....... XXX [
913017109 ....| UNITED TECHNOLOGIES CORP .........ooooiiiiiiiii . 12/10/2015 . | Merrill Lynch-Columbus ... [ 4,600.000(............. 468,020 ....... XXX [
91324P102 ....| UNITEDHEALTH GROUP, INC. ..o [ . 11/03/2015 . | Wells Fargo AdViSOrs ..............ocoviieiiiiii 1,100.000|............. 128,190 (....... XXX [
918204108 ....| VF CORPORATION ..ot [ . 12/02/2015 . | Wells Fargo Advisors ..o 8,375.000|............. 578,129|....... XXX [
922475108 ....| VEEVASYSTEMS, INC. CLA ... ... . 11/02/2015 . | Wells Fargo Advisors ................cocoiiviiiiiii 49,800.000]........... 1,355,065 ....... XXX [
92343V104 ....| VERIZON COMMUNICATIONS ... . oo [ . 09/02/2015 . | Merrill Lynch-Columbus ................cooooiiiii [ 32,600.000(........... 1,551,952 (....... XXX [
92826C839 ... | VISA,INC. CLA ... . 09/22/2015 . | Wells Fargo Advisors ..o [ 1,800.000............. 1254381(....... XXX [
963320106 ... [WHIRLPOOL CORP ..........oiiiiiiiiii e . 1211712015 . | Merrill Lynch-Columbus .............cooooooiiiiiiii | 8,000.000(........... 1,273,449 ... XXX [
966244105 .... | WHITEWAVE FOODS COCLA ... . 10/30/2015 . | Wells Fargo Avisors ...............cooooeieiiiiiiii [ 5,825.000|............. 250,841 ....... XXX [
98956P102 ....| ZIMMER BIOMET HOLDINGS, INC. ...................ooooo . 08/27/2015 . | Wells Fargo Advisors ........................cocooco oo 13,900.000(........... 1,464,504 |....... XXX o
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ........... ... 43,048,063 ....... XXX oo
Common Stocks - Mutual Funds
74160Q103 ... | PRIMECAP ODYSSEY GROWTH ..ot [ 0411412015 . [PrimMECap ........oovvviiiiieiiiiiee 36,656.891|........... 1,000,000 ....... XXX oo [
779562107 ....| TROWE PRICE NEWHORIZONS ... ... . 04/21/2015 . [TROWE PriCe ... L 10,521.886|............. 500,000]....... XXX [
880208103 ....| TEMPLETON GLOBALBOND FUND CLA .. ... . 03/05/2015 . | Wells Fargo Advisors ................cocooviiiiiiiii 80,321.285........... 1,000,000 ....... XXX [
92203J308 ... | VANGUARD TOTAL INTL BOND INDEXFD ... ... R...[. 03/05/2015 . | The Vanguard Group ................cooooiiiieiiiiiiin o 46,707.146|........... 1,000,000{....... XXX [
949754359 .... | WELLS FARGO SMALCO GRWTHFD CLA ... . 08/20/2015 . | Wells Fargo Advisors ........................cococn oo 22,800.591........... 1,000,000 ....... XXX o
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256206103 ....| DODGE & COX INTERNATIONAL STKFUND ..............oooooi ... F...|. 04/14/2015 . [Dodge & Cox Funds .................ccoooveiiiiiii ] 10,996.261|............. 500,000]....... XXX oo
928287707 ....| VIRTUS EMERGING MKTS OPP FD CLA ... ... . 11/16/2015 . | Wells Fargo Advisors ............................................|....... 105,677.000........... 1,000,000 ....... XXX |
9299999 Subtotal - Common Stocks - MULUAI FUNGS . ... o 6,000,000 ....... XXX oo
9799997 Subtotal - ComMON StOCKS - Part 3 ... .. 49,048,063 ....... XXX
9799998 Summary ltem from Part 5 for COMMON SEOCKS ... ... ...\ e e e 10,315,343 | ... XXX o[
9799999 SUbtotal - COMMON StOCKS .. ... 59,363,406 | ....... XXX oo
9899999 Subtotal - Preferred and CommOn SHOCKS . ... ... . 64,178,847 |....... XXX oo
9999999 TOMAIS ... ... ... 253,180,898 | ....... XXX .o 203,906

G'eld
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Bonds - U.S. Governments
3133EDJL7 | FEDERAL FARM CREDIT BANK ... |04/15/2015] CALLED @ 100.0000000 .|... XXX ... |... 1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ... | [ e e 1,000,000 04/15/2024
3133EDLF7 | FEDERAL FARM CREDIT BANK .. ... |05/13/2015] CALLED @ 100.0000000 .|... XXX ... |... 1,000,000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L L 1,000,000 05/13/2024
3133EDRN4| FEDERAL FARM CREDIT BANK .. . |08/05/2015{ CALLED @ 100.0000000 .|... XXX ... |... 1,000,000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L L 1,000,000 08/05/2024
3133EDYCO | FEDERAL FARM CREDIT BANK .. 10/16/2015{ CALLED ................ S XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ e e 1,000,000 | ... 10/16/2025
3133EDZB1 | FEDERAL FARM CREDIT BANK .. ... |10/22/12015| CALLED ................ o XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ... | [ e e 1,000,000 | ... 10/22/2024
3130A2TT3 | FEDERAL HOME LOANBANK ................. .. |08/27/2015| CALLED @ 100.0000000 .|... XXX ... [... 1,000,000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L L 1,000,000 08/27/2018
313376XX8 | FEDERAL HOME LOAN BANK ... |08/24/2015] CALLED @ 100.0000000 . ... XXX ... |... 1,000,000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L L 1,000,000 02/24/2022
3133797E3 | FEDERAL HOME LOAN BANK ... |05/18/2015] CALLED @ 100.0000000 .|... XXX ... |... 1,000,000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ e e 1,000,000 | ... 05/18/2022
313379K24 | FEDERAL HOME LOAN BANK . 106/11/2015{ CALLED @ 100.0000000 .|... XXX ... |... 1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ... | [ e e 1,000,000 | ... 06/11/2020
313379PA1 | FEDERAL HOME LOAN BANK 10/21/2015{ CALLED ................ .. XXX...[...1,000000]..... 1,000,000 |...... 999,000 ...... 999,235 (..o e TB [ TB 999,311 06/14/2022
313379X38 | FEDERAL HOME LOAN BANK 10/29/2015{ CALLED ................ .. XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L e 1,000,000 07/18/2022
3133804W4 | FEDERAL HOME LOAN BANK ... |10/31/2015| CALLED @ 100.0000000 .|... XXX ... |... 1,000000]..... 1,000,000 |...... 999,500 ...... 999,669 | ..........oo oo B8 BB 999,727 07/30/2019
3133822K8 | FEDERAL HOME LOAN BANK ... |02/21/2015] CALLED @ 100.0000000 .|... XXX ... |... 2,250,000]..... 2,250,000 ..... 2,250,000 ..... 2,250,000 | ..o [ [ e e 2,250,000 02/21/2023
313382T7Q6 | FEDERAL HOME LOAN BANK . |01/28/2015] CALLED @ 100.0000000 .|... XXX ... |... 1,000,000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 | ... | [ 1,000,000 04/28/2023
0599999 Subtotal - Bonds - U.S. GOVEIMMENES ...\ttt 15 250,000 | ... 15,250,000 | ... 15,248,500 | ... 15,248,904 . 15,249,038 . XXX
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
57582NS89 | MASTCONSLNSERA .................c..o. ... |03/01/2015| CALLED @ 100.0000000 . ... XXX ... 1275000 ..... 1,275,000 |..... 1,371,989 | ..... 1277429 .o | @129 e (129 1,275,000 03/01/2017
57582N2Q7 | MAST CONSLOANSERC .............. ... |09/01/2015| CALLED @ 100.0000000 . ... XXX ...1,000,000]..... 1,000,000 |..... 1,073,760 | ..... 1,005,953 | ......cooooe | (B,983) [ e (B9B3) [ 1,000,000 | ... 09/01/2017
6775198L7 .| OH ST HIGHER EDUCATION SER A ....|... |02/01/2015| CALLED @ 100.0000000 .|... XXX ... 1,000,000 ..... 1,000,000 |..... 1,053,900 ..... 1,000,634 | ......ooooe | e (B34 [ (B34) 1,000,000 | ... 02/01/2021
6775198G8 | OHIO STHIGHER EDUC SERA ............... . 102/01/2015] CALLED @ 100.0000000 .|... XXX ... 1,000,000 ..... 1,000,000 |..... 1,073,110 ..... 1,000,821 | ... | @20 [ @2 1,000,000 02/01/2017
1799999 Subtotal - Bonds - U.S. States, Territories and Possesswns (Directand Guaranteed) ........................c. .. 4,275,000 ..... 4,275,000 ..... 4572759 ..... 4284537 ... O83D) e (9837 | 4,275,000 XXX
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
038106MQO | APPLETON WIAREASD ...................... .. |03/01/2015| CALLED @ 100.0000000 .|... XXX ... |..... 890,000 ...... 890,000 ...... 970,0111...... 891,650 ........ooooo oo (1,850) [ [ (1850 [ [ 890,000 03/01/2016
054105JZ5 .| AVON LAKE OH CSD LORAINCNTY .......... .. |06/01/2015| CALLED @ 100.0000000 .|... XXX ... 1,000,000 ..... 1,000,000 |..... 1,050,700 ..... 1,002,532 (... e (2532) [ e (2832 1,000,000 12/01/2017
145610BS9 | CARROLLTON TXREF & IMPT ........ ... |08/152015 MATURITY .............. Lo XXX ... 1,000,000 ..... 1,000,000 |..... 1,074,950 | ..... 1005449 (... | (5449 [ (B9 | 1,000,000 08/15/2015
157882HC8 | CHAMBERSBURG PA ASD SERA .. ... |09/01/2015| CALLED @ 100.0000000 . |... XXX .1,000,000]..... 1,000,000 |..... 1,069,320 | ..... 1,005626 |............. |......(5626) [.............|....... (5826) ... |t 1,000,000 03/01/2017
214831JY6 | COOK CNTY IL SD #135 ORLAND .. ... |05/01/2015 MATURITY .............. XXX 7350001 ...... 735,000 ...... 800,290 ...... 737,665 (... | (2,865) [ (2868) [ [ 735,000 05/01/2015
214831KA6 | COOK CNTY IL SD #135 ORLAND .. ... |05/01/2015| CALLED @ 100.0000000 . |... XXX ... |..... 810,000 ...... 810,000]...... 871,787 |...... 812538 (... o (2838) | [ (2538 [ [ 810,000 05/01/2017
3661552C6 | GARLAND TXISD .................. ... |02/15/2015 CALLED @ 100.0000000 .|... XXX 1,000,000 ..... 1,000,000 |..... 1,089,890 ..... 1,001,368 | .....oove | (1,368) [ e (1,368) [ 1,000,000 02/15/2017
463777WVO0 | IRVING TXREF & IMPRMT .............. . 07/30/2015| CALLED . . . XXX .o 855,000 ...... 855,000 ...... 930,351 (...... 855,000 [ .....covvvv e [ [ e [ 855,000 09/15/2016
478700A98 | JOHNSON CNTY KS USD #229 SERB ......... ... |10/18/2015] CALLED o XXX 1,000,000 ..... 1,000,000 |..... 1,086,920 ..... 1,007,536 | ........c.ooo | oo (7536) [ | (TB36) [ 1,000,000 10/01/2017
484080MY9 | KANE McHENRY COOK & DEKALB COSIIL ... | ... |12/01/2015] CALLED @ 100.0000000 .|... XXX 1,000,000 ..... 1,000,000 |..... 1,050,190 ..... 1005779 (..o | BTT) e L BTTY) e 1,000,000 12/01/2019
489350NM6 | KENNEDALE TXISD ..., .. |02/15/2015| CALLED @ 100.0000000 .|... XXX 1,000,000 ..... 1,000,000 |..... 1,075,350 | ..... 1001214 .o | (214 [ (1214) 1,000,000 02/15/2018
489890HY2 | KENOWA HILLSMIPUBSCH ........... ... |05/01/2015| CALLED @ 100.0000000 . ... XXX 1,190,000 ..... 1,190,000 |..... 1,282,130 ..... 1193622 (... | (3822) [ (3822 [ 1,190,000 05/01/2016
509228GA4 | LAKE CNTY IL ADLAI STEVENSON HS .. ... |02/03/2015{ VARIOUS ............... o XXX 1,000,000 ..... 1,000,000 |..... 1,067,790 ..... 1,000,000 [ ..o | [ e L 1,000,000 01/01/2017
564377758 | MANSFIELD TX TAXABLE SERA ........ . 102/15/2015| Sink PMT @ 100.0000000 |... XXX ... |..... 125,000 ...... 125,000 ...... 129231 ...... 125930 oo | 930 [ e O30) [ 125,000 02/15/2018
574480LHO | MARYSVILLEOHEVSD ............ ... |12/01/2015| CALLED @ 100.0000000 . ... XXX 1,565,000 ..... 1,565,000 |..... 1,692,954 | ..... 1,578,751 .o | (137 o (A3TE) | 1,565,000 12/01/2018
584853JV8 | MEDINAOH CITY SCHDIST .................. ... |06/01/2015| CALLED @ 100.0000000 . ... XXX ...1,000,000]..... 1,000,000 |..... 1,076,410 ..... 1,003,798 | ..o | BT9B) [ e  BT9B) [ 1,000,000 12/01/2016
657740DQ6 | N BRANCH MI AREA SCH BLDG & SITE . ... |05/26/2015| CALLED ................ o XXX . 1,335000]..... 1,335,000 |..... 1,444,070 ..... 1,339,572 (... | 26300 . | 26300 1,365,871 05/01/2018
64966KLR2 | NEW YORK CITYNYSERO ............. . |06/01/2015{ CALLED @ 100.0000000 .|... XXX ... |..... 995,000 ...... 995,000 |..... 1,046,879 ...... 997,925 ... [ (2925) | [ (928) [ [ 995,000 06/01/2020
689229EX6 | OTTAWA CNTY MI BLDG AUTH ... |12/04/2015| CALLED ................ Lo XXX ... 1,570,000]..... 1,570,000 |..... 1,706,307 | ..... 1583232 (..o | T2 T2 1,583,404 11/01/2017
691789KR1 | OXFORD PAAREASCHDISTSERB .......... . 102/15/2015{ CALLED @ 100.0000000 .|... XXX ...1,000,000]..... 1,000,000 |..... 1,085,580 | ..... 1,001,315 .o e (315 [ (315 1,000,000 02/15/2017
695696AP9 | PAINESVILLE OHLSD SCHCONSTR ......... .. [12/01/2015| CALLED @ 100.0000000 .|... XXX ... 1215000 ..... 1,215,000 |..... 1,310,232 ..... 1225475 (... | (10478) [ | (10478) | 1,215,000 12/01/2018
720356UE2 | PIERCE CNTY WARFDG ................ ... |... |08/01/2015] CALLED @ 100.0000000 .|... XXX ... 1,185,000 ..... 1,185,000 | ..... 1,279,314 | ..... 1191790 .o | B790) [ e (BT90) [ 1,185,000 | ... 08/01/2017
753608EJ3 | RAPIDES PARISH LA CONS SCH #62 ... |03/01/2015] MATURITY .............. Lo XXX ... 1,335000]..... 1,335,000 |..... 1,440,051 | ..... 1337148 ..o (148 [ (148) 1,335,000 | ... 03/01/2015
767856CT2 | RITTMAN OH EXEMPT VLG SDREF SCH ... .. |06/09/2015| CALLED ........ XXX . 1,010,000 ..... 1,010,000 |..... 1,033,341 1..... 1,023,038 | ... | (13,038) o | (13,088) [ 1,010,000 ... 12/01/2027
829596JE6 | SIOUX FALLS SD SD #49-5 SERBREF ....... .. |07/01/2015| MATURITY ... XXX .o 860,000 ...... 860,000 ...... 927,562 ...... 863,797 [ ....coovovoe [ BTID) | [ BT e 860,000 ... 07/01/2015
850527JX1 | SPRINGFIELD ILREF SERA .......... ... |07/30/2015| CALLED ................ Lo XXX ... 1,000,000 ..... 1,000,000 |..... 1,070,400 ..... 1003522 (... | (3522) [ e (B522) [ 1,000,000 12/01/2017
787889TN4 | ST CHARLES MO SCH DIST ... ... |03/01/2015| CALLED @ 100.0000000 . ... XXX ... 1,000,000 ..... 1,000,000 |..... 1,088,230 ..... 1,001,800 | .......ooe | e (1,800) oo | (1,800) [ 1,000,000 03/01/2016
890346HU6 | TOOELE CNTY UT SCHDIST ....... ... |06/01/2015| CALLED @ 100.0000000 .|... XXX ... 1,375000..... 1,375,000 ... 1,466,644 | ..... 1,379,562 ... | (4562) [ (4562 [ 1,375,000 | ... 06/01/2016
894282MW9| TRAVERSE CITY MI AREA PUB SCH . ... |05/01/2015| CALLED @ 100.0000000 . ... XXX ... 1,165,000 ..... 1,165,000 |..... 1,261,602 ..... 1168775 ..o | BTTE) e e BTTE) 1,165,000 | ... 05/01/2016
915506KF5 | UPPER ARLINGTON OHCSDREF ............ .. |06/01/2015| CALLED @ 100.0000000 .|... XXX ... 1,120,000 ..... 1,120,000 |..... 1,213,206 | ..... 1125225 (... | (B225) [ e (B22B) | 1,120,000 | ... 12/01/2018
925095MG3 | VERONA WIAREASCHDIST ................. ... |10/01/2015| CALLED @ 100.0000000 . [... XXX . 1,230,000 ..... 1,230,000 |..... 1,333,480 ..... 1,238,959 |............. | . (8959) ... | (8959 [ 1,230,000 10/01/2017
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92824CDC5 | VIROQUA WIAREASCHDIST ................ ... |04/01/2015] CALLED @ 100.0000000 .|... XXX ... |... 1,045000]..... 1,045,000 |..... 1,127,158 | ..... 1,047,517 @517) .o | 1,045,000 04/01/2017
935341VQ7 | WARREN MI CONS SCH DIST REF . ... |09/02/2015| Stephens, Inc. ........... o XXX o] 1,024100 . 1,000,000 |..... 1,066,880 | ..... 1,010,872 B3 1,005,492 ... 05/01/2019
943334WMO| WAUSAU WIREF SERD ........... ... |04/01/2015| CALLED @ 100.0000000 .|... XXX ... |..... 935,000 ...... 935,000 |..... 1,013,185(...... 937,296 L (229) | 935,000 ... 04/01/2016
983308AM9 | WYOMING MI BLDG AUTH LTGO ... ... |... |05/01/2015| CALLED @ 100.0000000 .|... XXX... |... 1,345,000{..... 1,345,000 | ..... 1,464,342 ..... 1,349,810 L @810) . 1,345,000 | ... 05/01/2017
984572HM2 | YALE MIPUBLIC SCHREF .................... . |05/01/2015{ CALLED @ 100.0000000 .|... XXX ... |..... 750,000 ...... 750,000 ...... 814,193 |...... 752,652 | ............. ... (2852) ... (2852) L 750,000 | ... 05/01/2018
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Dlrectand Guaranteed) ... ... .. 37,664,100 | ... 37,640,000 |... 40,510,930 ... 37,807,740 (117,971) . 37,689,767 . XXX
Bonds - U.S. Special Revenue, Special Assessment
02765UCS1 | AMERICAN MUN PWR-OH HYDROELEC ...... ... |02/152015 MATURITY .............. o XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L L 1,000,000 02/15/2015
033227BU2 | ANCHORAGE AK LEASE REV CORRFAC ..... ... |07/01/2015{ VARIOUS ............... . XXX...|[...2000000]..... 2,000,000 ..... 2144260 ..... 2,001,498 ... | (1498) [ (1498) | ] 2,000,000 02/01/2016
04108KRU4 | AR DEV FIN AUTH ST AGCY FAC CORRB .... | ... |11/01/2015] CALLED @ 100.0000000 .|... XXX ... |... 1,000,000]..... 1,000,000 |..... 1,064,950 | ..... 1,006,554 | .............|......(6,554) ... | (6554) [ | 1,000,000 11/01/2018
051735CN6 | AURORA IN SCH BLDG CORP 1STMTG ...... ... |01/15/2015] CALLED @ 100.0000000 .{... XXX... |... 1,070,000..... 1,070,000 |..... 1,166,086 | ..... 1070451 ..o | @B [ @B 1,070,000 07/15/2015
098747BU1 | BOONE CNTY IN HOSP ASSN LEASE REV ... | ... |09/10/2015] CALLED . . e XXX o] 1,255,000 . 1,255,000 |..... 1,302,778 | ..... 1258914 ... | B9 [ B9 1,255,000 07/10/2022
117068CY0 | BRUNSWICK CNTY NC ENTER SYS (BAB) ... | ... |06/15/2015| CALLED .... .. XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L L 1,000,000 04/01/2020
120525AM2 | BUNCOMBE CNTY NC LTD OBLIG (BAB) ...... ... |04/30/2015 CALLED .... XXX 975,000 ...... 975,000 ...... 975,000 ...... 975,000 [ ... e [ [ e 975,000 | ... 06/01/2022
127028CD8 | CABOT AR SALES & USE TAXREF ........... ... |12/01/2015] VARIOUS o XXX ]...1,085000]..... 1,065,000 |..... 1123224 | ..... 1,071,392 ... | G079 [  (B079) | 1,065,314 | ... 12/01/2018
178860AP7 | CIVICVENTURES ANCHORAGE AK CONV CT .| ... (09/01/2015| CALLED @ 100.0000000 .|... XXX... |... 1,240,000..... 1,240,000 |..... 1,337,278 | ..... 1248642 (............. ... (8642 || (8B4 | 1,240,000 | ... 09/01/2020
20281PDA7 | COMMONWLTH FING AUTH PAREV (BAB) ... 11/09/2015| Janney Montgomery ..... s XXX o] 1,089,250 ... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L e 1,000,000 | ... 06/01/2019
249181Y44 | DENVER CO CITY & CNTY ARPT SERA ...... ... |12/07/2015| CALLED ................ .. XXX...[...1,000000]..... 1,000,000 |..... 1,070,160 | ..... 1007177 [ .o | B B 1,007,182 ... 11/15/2017
289779AR1 | ELMORE CNTY AL LTD OBLIG SCHOOLS ..... ... |02/01/2015] CALLED @ 100.0000000 .|... XXX ... |... 1,000000]..... 1,000,000 |..... 1,062,890 ..... 1,000,746 | ... | e (TAB) [ (TAB) | 1,000,000 | ... 02/01/2021
343142BU8 | FL STEDUC SYSTEMFACSERA ............. ... |07/01/2015{ VARIOUS ............... Lo XXX 1,388,750 . ... 1,375,000 |..... 1,471,690 ..... 1,389,819 ..o | (4094) [ (4094) [ 1,385,724 | ... 05/01/2018
355822CE5 | FREDERICK-WINCHESTER VASVC REGL ....|... [10/01/2015] MATURITY ... XXX 570,000 ...... 570,000 ]...... 632,740(...... 586,732 (... [ (16,732) | [ (16732) [ [ 570,000 10/01/2015
359900372 | FULTON CNTY GADEVAUTHTXBL .......... ... |11/01/2015] MATURITY .. XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L e 1,000,000 11/01/2015
373295GX6 | GA MUN GAS AUTH GAS REV-TAXABLE ...... . |08/01/2015{ MATURITY . XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ....oovovie | [ e e 1,000,000 08/01/2015
375290BE2 | GILBERT AZ PUB FACS PPTYCORP ..........|... 07/01/2015] MATURITY o XXX...[...1,000000]..... 1,000,000 |..... 1,071,580 | ..... 1,004,646 |.............|......(4646)|.............|....... (4646) | ........... |..... 1,000,000 07/01/2015
386289EDO | GRAND RAPIDS MI SAN SWR SYSREV ....... ... |07/01/2015| CALLED @ 100.0000000 . |... XXX ... |..... 750,000 ...... 750,000 ...... 806,535 |...... 753478 ... BATE) e (BATE) e 750,000 01/01/2017
389532HH8 | GRAYS HARBOR CNTY WA PUD #001 ......... .. |07/09/2015| VARIOUS ............... XXX 920,000 ...... 920,000 |..... 1,001,880 ...... 925,053 | ........coovo oo (B083) [ [ (BL0B3) [ [ 920,000 ... 07/01/2017
391577GV9 | GREATER AZ DEV AUTH INFRASTR SERA ... | ... |08/01/2015] CALLED @ 100.0000000 .|... XXX ... [... 1,175000]..... 1,175,000 | ..... 1,230,636 | ..... 1179212 oo @212 (G212 1,175,000 | ... 08/01/2018
392100KB8 | GTR LATROBEPASCHAUTH ................ ... |11/09/2015| Janney Montgomery ..... Lo XXX ..o |...1560020]..... 1,540,000 |..... 1,550,734 | ..... 1545026 | ............. | (1844) [ (1844) 1,543,182 ... 04/15/2020
438701UAO | HONOLULU HI CITY & CNTY WASTEWATER .. | ... |08/12/2015| VARIOUS ............... .. XXX...[...1,000000]..... 1,000,000 |..... 1,087,810 ..... 1005274 | ..o | B274) [ (B2TA) 1,000,000 | ... 07/01/2017
44352TAA6 | HUBER HEIGHTS OH CSD COP SCH FACS ... | ... |12/01/2015| Sink PMT @ 100.0000000 |... XXX ... |...... 40,000....... 40,000 ....... 40,000....... 40,000 ... [ e e 40,000 ... 12/01/2024
44706HCN5 | HUNTSVILLE AL HLTH CARE AUTH SERA ... | ... |06/01/2015 MATURITY o XXX...[...1,000000]..... 1,000,000 |..... 1,085190 | ..... 1,004,238 ... | (4238) o (4238) 1,000,000 | ... 06/01/2015
45200BRX8 | IL FIN AUTH SHEDD AQUARIUM SOC ........... ... |08/28/2015| CALLED ........ o XXX...[...1,000000]..... 1,000,000 |..... 1,057,330 ..... 1,003,766 | ............. | ... (3,766) [ .o | (BT66) [ | 1,000,000 | ... 07/01/2018
45200BRU4 | IL FIN AUTH SHEDD AQUARIUM SOCIETY ....[... |07/01/2015 MATURITY o XXX ]... 1,220,000 ..... 1,220,000 |..... 1,313,745( ..... 1225779 ..o | e BTT) e | BTT) e 1,220,000 | ... 07/01/2015
45200B2Q0 | IL FINANCE AUTH BRADLEY UNIV ............ ... |09/02/2015| Hutchinson, Shockey,Erley|... XXX ... |... 1462,189]..... 1,375,000 | ..... 1,473,766 | ..... 1403803 ... oo (TAT2) oo e (TAT) 1,396,631 08/01/2019
4522264U4 |ILSTSALESTAXREV ..........ocooiiinae. ... |06/15/2015] CALLED @ 100.0000000 .|... XXX ... |... 1,000000]..... 1,000,000 |..... 1,067,010 ..... 1,003,792 (... | B9 e e BT e 1,000,000 06/15/2018
485106CM8 | KANSAS CITY MO SPL OBLIGREF & IMP ... ... |04/01/2015| Sink PMT @ 100.0000000 |... XXX ... |..... 110,000 ...... 110,000 ...... 113244 | ...... 077 [ | (07T [ (T [ 110,000 04/01/2018
59465HALO | MI ST HOSP FIN SPARROW OBLIG GROUP ...| ... [05/26/2015{ CALLED ................ .. XXX...[...1,000000]..... 1,000,000 |..... 1,080,360 | ..... 1,003,588 | .......oooe | e 8842 L 8842 1,012,430 11/15/2016
606901R81 | MO ST HLTH & EDUC FAC WASHINGTON U .. ... |04/30/2015| CALLED ...... .. XXX...[...1,000000]..... 1,000,000 |..... 1,042,350 | ..... 1,000,728 | ..o | (T28) [ e (T28) 1,000,000 02/15/2021
65818PHM4 | NC CAP FACS FIN AGY EDL FACSREV ....... ... |03/01/2015 MATURITY ..............[... XXX... |..... 615,000 ...... 615,000 ]...... 622,940(...... 615374 ... | BTA) BT 615,000 03/01/2015
658207PP4 | NC ST HSG FIN AGY HOMEOWNERSHIP TX .. | ... |10/01/2015| CALLED ................ XXX 100,000 ...... 100,000 ...... 100,000 ...... 100,000 [ ..o | [ e [ 100,000 01/01/2020
6461358C0 | NEW JERSEY STTRANSSERC .............. ... |06/15/2015] CALLED @ 100.0000000 . ... XXX ... |... 1,000,000]..... 1,000,000 |..... 1,086,370 ..... 1,004,685 |.............|...... (4,885) ... | (488D) [ | 1,000,000 06/15/2016
645918ATO | NJ ECON DEV SCH FACS CONSTR SERO ....|... |03/01/2015] CALLED @ 100.0000000 .|... XXX ... |... 1,000,000]..... 1,000,000 |..... 1,071,980 ..... 1,001,586 | .......oooe | e (1,586) [ oo | (1,586) [ 1,000,000 03/01/2017
660546GP1 | NORTH LITTLE ROCKARELECREV SER ... ... |07/01/2015| Sink PMT @ 100.0000000 |... XXX ... |..... 110,000 ...... 110,000 ...... 110,000 ...... 110,000 [ oo | [ e [ 110,000 07/01/2022
665250AH9 | NRTHRN IL MUN PWR AGCY PRAIRIE ST ... ... |09/02/2015| Hutchinson, Shockey Erley|... XXX ... |... 1,080,130]..... 1,000,000 |..... 1,038,390 | ..... 1012984 ..o | QT RTA) 1,010,242 01/01/2019
668204CU2 | NW OH WTR & SWR DIST REC ZONE(BAB) ... | ... |12/01/2015| Sink PMT @ 100.0000000 |... XXX ... |...... 85,000 ....... 85,000....... 85,000 ....... 85,000 [ .....ooovvvi | e [ e 85,000 12/01/2020
67756BRL6 | OH HIGHER EDUC FAC JOHN CARROLL UN .. [ ... |04/01/2015 MATURITY .............. XXX 865,000 ...... 865,000 ...... 892,222|...... 865,895 ... e (895) [ [ (89D [ [ 865,000 04/01/2015
67755LAL3 | OH ST CULTURAL & SPORTS CAP FACS ..... .. |04/01/2015| CALLED @ 100.0000000 .|... XXX ... 1,000,000 ..... 1,000,000 |..... 1,086,410 ..... 1,002,690 [ ........coooo | e (2890) [ e (2890 [ 1,000,000 04/01/2017
67884NBR9 | OK DEPT OF TRANS GRANT ANTNTS ........ ... |09/01/2015| CALLED @ 100.0000000 . |... XXX ... 1,500,000 ..... 1,500,000 |..... 1,640,280 | ..... 1,511,020 ..o | (11,0200 | (110200 [ 1,500,000 09/01/2017
67908NHY0 | OK ST CAP IMPT NATIVE AMERICAN CTR ... | ... |07/01/2015] CALLED @ 100.0000000 .|... XXX ... 1,105,000 ..... 1,105,000 |..... 1,189,599 ..... 1110017 .o | B0 e e BOIT) e 1,105,000 07/01/2017
702750AJ9 | PASSAIC CNTY NJ IMPT AUTH HLTHCARE ... | ... [05/01/2015{ CALLED @ 100.0000000 .|... XXX ... 1,000,000 ..... 1,000,000 |..... 1,087,260 | ..... 1,003,505 | .......ooe | e (3508) [ | (BB08) [ 1,000,000 05/01/2016
709235PC3 | PENNSYLVANIASTUNIV ..................... ... |09/01/2015| CALLED @ 100.0000000 .|... XXX ... 1,370,000 ..... 1,370,000 |..... 1,490,094 | ..... 1,379,064 [ ... | (9,084) [ (9084) | 1,370,000 09/01/2016
720248GG2 | PIEDMONT TRIAD ARPT AUTHNC REV . ... |07/01/2015] MATURITY o XXX 1,000,000 ..... 1,000,000 |..... 1,085,930 ..... 1005171 (..o | BT e BT 1,000,000 07/01/2015
73358TR78 | PORT AUTH NY & NJ CONS-150TH ........... ... |09/15/2015] MATURITY ... Lo XXX 1,000,000 ..... 1,000,000 ...... 942,650 |...... 993,363 (... o 6837 6837 [ [ 1,000,000 09/15/2015
74265LYW2 | PRVT COLLEGES & UNIVS AUTH GAREV ... |... [11/02/2015{ VARIOUS ..... o XXX ]...1,365000]..... 1,365,000 |..... 1,405,991 ..... 1,404,580 | ........ooooo | (1838) [ e (1838) e 1,402,742 ... 10/01/2029
762236DS3 | RI ST ECON DEV CORP REV HISTORIC ....... ... |05/15/2015] MATURITY .. XXX...[...1,000000]..... 1,000,000 |..... 1,023,490 ..... 1,000,716 .o | (716 o e (TAE) | 1,000,000 | ... 05/15/2015
769318AZ9 | RIVERSOUTH AUTH OH AREAREDEV ........ ... |12/01/2015] CALLED @ 100.0000000 .|... XXX ... |... 1,000000]..... 1,000,000 |..... 1,050,210 ..... 1005776 |............. ... (5776) ... | (BTTO) [ 1,000,000 ... 12/01/2018
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822196AR2 | SHELBYVILLE IN CENT RENOV SBC .......... .. |07/15/2015| Sink PMT @ 100.0000000 |... XXX ... |... 1,040,000]..... 1,040,000 | ..... 11299701 ..... 1,041,000 (... [ (1090) o e (1090) [ 1,040,000 07/15/2015
849258AL2 | SPOTSYLVANIA CNTY VAECON DEV AUTH .. | ... [02/01/2015] CALLED @ 100.0000000 .|... XXX ... |..... 740,000 ...... 740,000 ...... 782476 (...... TA04421 . ... B4 B4 740,000 | ... 02/01/2017
851016BB0 | SPRINGFIELD MO PUB UTIL SERACOP ..... |... 12/01/2015] CALLED @ 100.0000000 .|... XXX ... [... 1,000,000]..... 1,000,000 |..... 1,076,250 | ..... 1008444 (... . B44A) L (B4 1,000,000 | ... 12/01/2018
788250AV0 | STCLAIRCNTY ILHWY ... ... [01/01/2015| MATURITY .............. Lo XXX ..o |...1,560,000]..... 1,560,000 |..... 1,662,086 | ..... 1,560,000 [ ... [ e e 1,560,000 | . .. 01/01/2015
79289YAC5 | ST PAUL MN HSG & REDEV AUTH PA ... ... |04/01/2015| CALLED ................ o XXX 750,000 ...... 750,000 ...... 750,000 ...... 750,000 (... [ 750,000 07/01/2015
843146Y88 | STHRN ILUNIVREV (BAB) .............. . |06/02/2015| Hutchinson, Shockey,Erley|... XXX ... |... 1,046,580]..... 1,000,000 |..... 1,016,340 ..... 1,005,263 ... [ A A 1,004,322 04/01/2017
914046YG6 | UNIV ALASKA GENRECTSSERN ............ .. [10/01/2015] CALLED @ 100.0000000 .|... XXX ... |..... 940,000 ...... 940,000 |..... 1,023510(...... 947428 | ............ .. (TA8) . (TA8) 940,000 10/01/2017
914119HU9 | UNIV CINCINNATI OH GEN RECPTS .. ... |06/01/2015| MATURITY .............. .o XXX...[...1,000000]..... 1,000,000 |..... 1,082,650 | ..... 1004299 (... [ @299 | 4299) | 1,000,000 06/01/2015
914692ZW1 [ UNIV NM HOSP FHAINSDMTG ............... .. |06/19/2015{ CALLED ................ S XXX ..o ... 1,350,000 ..... 1,350,000 | ..... 1465844 | ..... 1,350,000 [ ..o [ e e 1,350,000 07/01/2015
914692E53 | UNIV NM SUB LIEN SYS IMPRMT ............. .. |06/01/2015] CALLED @ 100.0000000 .|... XXX ... [... 1,000,000]..... 1,000,000 |..... 1,0784701..... 1,003,996 | ... [ (3996) [ (B998) [ 1,000,000 06/01/2017
915183RF6 | UNIVUTAHREVREF ......................... ... |04/01/2015| CALLED @ 100.0000000 .{... XXX ... |... 1,000000]..... 1,000,000 |..... 1,084,700 | ..... 1,002,586 | ... [ (2586) [ (2586) [ 1,000,000 04/01/2017
91754RKT3 | UT ST BRD REGENTS REV UTAH STUNIV ....|... [08/01/2015] CALLED @ 100.0000000 .|... XXX ... [... 1,000,000]..... 1,000,000 |..... 1,0794701..... 1,005,510 ............. [......(8510) [ ..o [ BB10) | 1,000,000 08/01/2017
91754CAZ3 | UT ST BRD REGTS AUX & CAMPUS FAC ..... . |04/01/2015| CALLED @ 100.0000000 .|... XXX ... |... 1,000,000]..... 1,000,000 |..... 1,086,970 ..... 1,002,686 | ............. [......(2686) ... | (2686) ). ] 1,000,000 04/01/2017
970685AC7 | WILLISTONNDREVSERA ................... 05/01/2015| MATURITY .............. XXX 500,000...... 500,000 ...... 501,285 ...... 500,082 (............. | ... @) @) 500,000 05/01/2015
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... .. 62,011,919 ... 61,675,000 |... 65,202,063 ... 61,960,637 . 61,782,769 . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
05523UAD2 | BAE SYSTEMS HOLDING NOTES ............. ... |08/15/2015| MATURITY XXX ...1,000,000..... 1,000,000 |..... 1,065,170 ..... 1,007,840 ..........oo [ (T840) o (T840 | 1,000,000 08/15/2015
084670AV0 | BERKSHIRE HATHAWAY, INC SRUNSNTS ... | ... [02/11/2015] MATURITY XXX ...1,000,000..... 1,000,000 |...... 999,170 ...... 999,980 ..o [ 20 20 1,000,000 | ... 02/11/2015
171340AG7 | CHURCH & DWIGHT CO., INC. ................ ... [12115/2015| MATURITY XXX ...1,000,000..... 1,000,000 |..... 1,039,390 ..... 1,009,563 ... [ (9583) [ (9583) [ 1,000,000 | ... 12/15/2015
189054AF6 | CLOROX COMPANY .......... ... [01/15/2015| MATURITY XXX ...1,000,000..... 1,000,000 |..... 1,080,400 | ..... 1,000,852 | ... [ (852) [ (8B2) 1,000,000 | ... 01/15/2015
263534BX6 | DUPONT EI NEMOURS ... . |03/15/2015] MATURITY XXX . 1,000,000 ..... 1,000,000 |...... 990,000 ...... 999,608 | ... [ 392 392 1,000,000 | ... 03/15/2015
337738AH1 | FISERV,INC. ............. 10/01/2015] MATURITY o XXX 500,000 ...... 500,000 ...... 498,865 ...... 499819 | ..o | B B 500,000 10/01/2015
33804JAA5 | FISHERSLANELLC ... e 12/05/2015| PRINCIPAL RECEIPT ....|... XXX ... [..... 200,000 ...... 200,000 ...... 200,000 ...... 200,000 [ ..o [ e e e 200,000 04/05/2017
39121JAA8 | GREAT RIVER ENERGY 1ST MTG 144A ....... .. |07/01/2015| Sink PMT @ 100.0000000 |... XXX ... [...... 90,390 | ....... 90,390 | ....... 90,612|....... 90464 ... [ T T 90,390 07/01/2017
478115AA6 | JOHNS HOPKINSUNIV ... ... |02/19/2015| CALLED ................ o XXX 426,907 ...... 375,000]...... 371,839 ...... 373402 (..o A2 A2 373,444 07/01/2019
53217VABS | LIFE TECHNOLOGIES CORP .. ... |03/01/2015| MATURITY XXX 1,000,000 ..... 1,000,000 |..... 1,059,790 | ..... 1,004,783 ... @TI) @783 1,000,000 03/01/2015
693476BG7 | PNC FUNDING CORP ......... ... |09/21/2015| MATURITY XXX 1,000,000 ..... 1,000,000 |...... 998,220 (...... 999,761 | ... [ 239 239 1,000,000 09/21/2015
74834LAR1 | QUEST DIAGNOSTIC, INC. .. ... |04/09/2015| CALLED ........ XXX oo | 513400 (...... 500,000 ...... 525860 |...... 510943 (... | (2369 [ (2369 508,574 04/01/2016
78008T2C7 | ROYAL BANK OF CANADA .... ... |03/13/2015| MATURITY ... XXX ...1,000,000..... 1,000,000 |...... 999,680 ...... 999978 ... [ 2 2 1,000,000 03/13/2015
883556AP7 | THERMO FISHER SCIENTIFIC ................ .. |03/06/2015{ CALLED ................ XXX . 1,011,300 ..... 1,000,000 |..... 1,056,300 | ..... 1,004,631 (... [ (1988) [ (1,988) 1,002,642 06/01/2015
939640AD0 | WASHINGTON POST COMPANY NOTES ...... . |08/05/2015| Raymond James Morgan
Keegan ................. XXX . 1,376,000 ..... 1,280,000 ..... 1,288,064 | ..... 1,284,083 |............ ... B25) . (B28) 1283558 |.............|...... 92442 ... ... 92442|.. ... , 02/01/2019
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... 12 117,997 | ... 11,945,390 | ... 12,263,360 | ... 11,985,707 (27,098)[........... ... 11,958,608 ............. |..... 159,389 | ...... 159,389 | ..... 373,746 |. XXX.
8399997 Subtotal - Bonds - Part4 ... ... .131,319,016 .. 130,785,390 | .. 137,797,612 | .. 131,287,525 (332,341) . 130,955,182 (............. |..... 363,834|...... 363,834 | ... 4,370,833 |. XXX .
8399998 Summary Item from Part 5 for Bonds ............ ... L T F T F T R . XXX
8399999 Subtotal - BONAS ... .. . 131,319,016 | .. 130,785,390 | .. 137,797,612 | .. 131,287,525 (332,341) . 130,955,182 (... | 363,834 |...... 363,834 4370,833[. XXX.
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
38144X500 | GOLDMAN SACHS GP6.20% ................. . |05/21/2015| Janney Montgomery ..... 25,000.000..... 634988 |............ 25(...... 625,000 ...... 625,000 (... [ 625,000 (............. ... 9,988 |......... 9,988 |...... 19,375|. XXX.
976843409 .| WISCONSIN PUBLIC SERVICE 5.08% .........|... 11/13/2015{ CALLED ................ |..... 8,190.000..... 827190 .......... 100]...... 694,103 ...... 701,950 1639 ... 703589 (... | 123601 ...... 123601 ...... 42992 (. XXX.
976843508 .| WISCONSIN PUBLIC SERVICE 6.76% .........|... 11/13/2015| CALLED .... 1,631,276 |.......... 100]..... 1,616,439 ..... 1,615,369 (44)[........... |..... 1615125 | ............. |...... 16,151]....... 16,1511 ..... 110,257 | . XXX
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .................................. .. 3,093454 (... XXX ... |..... 2,935542|..... 2,942,319 1395 ... | 2043714 . 149,740 | ...... 149,740 | ..... 172,624 | XXX.
8999997 Subtotal - Preferred Stocks - Part4 .............. ... .. 3,093454 (... XXX... |..... 2,935542|..... 2,942,319 1395 2043714 ... 149,740 | ...... 149,740 | ... 172,624 | XXX
8999998 Summary Item from Part 5 for Preferred Stocks ...................o 485204 ... XXX ... |...... 479199 | .o B 6. 479215 | ... 5989 |......... 5989]...... 19117 |. XXX.
8999999 Subtotal - Preferred StOCKS .......... ... i .. 3,578,658 (... XXX...|..... 3414741 ... .. 2942319 M 1411 | 3422929 ... ... 155,729 | ...... 165,729 | ..... 191,741 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
02079K107 | ALPHABET, INC.NONVOLUCLC ............ ... 11/23/2015| Wells Fargo Advisors ... |...... 942.5811..... 651,816 ... XXX... |...... 259,006 |...... 494,816 | ... (235810) (235810) | ..o | 259,006 | .......oooi | 392,810 ...... 392810 ... . XXX
03027X100 | AMERICAN TOWER CORPNEWREIT .........|... 08/10/2015| Wells Fargo Advisors .... |... 12,075.000|... 1,197,172|... XXX ... |...... 921,058 ..... 1,193,614 | ... (272,555) ... (272,555) | ..o | 921,058 ... |t 276,114 | ...... 276,114 14973 XXX
032511107 .| ANADARKO PETROLEUMCORP. .............|... 12/07/2015| Wells Fargo Advisors ... |... 11,100.000..... 598,632[... XXX ... |...... 915,750 | ....... 7619]... 7619 ..o 923,369 (324,737) | ..... (324,737) . 11,988, XXX.
Y0486S104 | AVAGO TECHNOLOGIESLTD. ...........c.o. ... 12/03/2015| Wells Fargo Advisors ... |..... 1,200.000 ..... ATAATT |0 XXX oo [ 151362 [ e e e e 151,362 o 23115 ....... 23,115 . XXX
071813109 .| BAXTER INTERNATIONAL, INC. ...............|... 07/01/2015| COSTADJ ... [ | 628,693 ... XXX... |...... 537,069 ... [ e e 628,693 |.......... . XXX
13342B105 | CAMERON INTERNATIONALCORP ...........|... 01/22/2015| Wells Fargo Advisors ... |... 11,500.000..... 509,354 ... XXX ... |...... 574,425 43020(........... | 617,445 ... . (108,091) ] ..... (108,091) . XXX
150870103 .| CELANESE CORPORATION SERA ........... . |06/26/2015| Wells Fargo Advisors ... |..... 3,650.000..... 251,880 (... XXX ... |...... 218,854 4330 ... | 223184 (... 28697 |....... 28,697 . XXX
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151020104 .| CELGENE CORP ..........ccoevviiiiinnns ... |12/23/2015 Wells Fargo Advisors ... |...... 725000 ...... 88477 [... XXX ... [....... 78349 (..o | e e 78,349 . XXX,
156782104 .| CERNERCORP ............. ... |08/05/2015 Wells Fargo Advisors ... |... 19,400.000 | ... 1,252,109 |... XXX ... |..... 1,106,143 | ..... 1,254,404 | ... (148,262) | ............. [.oeoeiei | (148262) | ........... |..... 1,106,143 | ... ) ) . XXX
166764100 .| CHEVRON CORPORATION . . |08/24/2015| Wells Fargo Advisors ... |..... 9,275.000 | ..... 684,392|... XXX... [...... 7129911 ..... 1,040,470 (... (327478)| ..o | e (327478) | .......on [t 712991 ..o | (28,599) |...... (28,599) .27606]. XXX.
192446102 .| COGNIZANT TECH SOLUTIONS CORP CLA .. | ... [10/23/2015| Wells Fargo Advisors .... |..... 4,900.000 | ..... 326894 (... XXX... [...... 269,216 |...... 163,246 | ...... 4877) | ..o [ @877 ..o | 269,216 . XXX
22160K105 | COSTCO WHOLESALE CORPNEW ........... ... |12/03/2015| Wells Fargo Advisors ... |...... 600.000...... 98,998 (... XXX ... [....... 89,994 ... | e e e e 89,994 . XXX,
228368106 .| CROWN HOLDINGS, INC. ............. ... |12/22/2015 Wells Fargo Advisors ... |... 23,600.000 ... 1,162,876|... XXX ... [...... 576,213 | ..... 1,201,240 | ... (625,027)|.......coooov [eeveiii e (625,027) | ..o [t 576,213 . XXX
231021106 .| CUMMINS, INC. ............. ... |09/29/2015| Wells Fargo Advisors ... |..... 8,500.000 | ..... 922,984 (... XXX ... [..... 1,233,888 | ..... 1225445(....... BA43 | ... 8443 ... | 1,233,888 . XXX
235851102 .| DANAHERCORP ..........coivviiiiin, . |08/26/2015| Wells Fargo Advisors ... |... 14,550.000 | ... 1,248,270 (... XXX ... [...... 662,324 | ..... 1,247,081 (... (584,756) | .........coov [eeieiei et (584,756) | ..o [t 662,324 . XXX
(27823106 | DELPHIAUTOMOTIVEPLC ................... .. |10/23/2015| Wells Fargo Advisors ... |..... 2,700.000 | ..... 230,108 ... XXX ... [...... 197,374 | ....... 87,264 |........ (909) | v [ (909) | oo e 197,374 . XXX,
291011104 .| EMERSON ELECTRICCO ............covtnen .. |08/24/2015| Merrill Lynch- -Columbus . | .. 19,500.000 | ..... 906,218 (... XXX ... [..... 1,248,113 ..... 1,203,735(...... BT8 | 44378 | ... | 1,248,113 . XXX
29444U700 | EQUINIX, INC. ... ... |05/19/2015{ VARIOUS ...............|..... 5322.000 ... 1,406,948 |... XXX ... [...... 956,214 | ..... 1,206,657 | ... (250,443)|............ [ (250,443) | .........o. [ 956,214 . XXX
518439104 .| ESTEE LAUDER COMPANIES, INC.CLA ...... ... |11/02/2015| Wells Fargo Advisors ... |..... 2,350.000 | ..... 206,846 (... XXX ... [...... 179,232 ....... 91,4401(...... AN [ (1437 .o | 179,232 . XXX
34354P105 | FLOWSERVE CORP ...........ccccvvviiinnne. .. |02/18/2015| Wells Fargo Advisors .... |... 16,350.000]..... 964,254 ... XXX ... [..... 1,238,592 ...... 978,2211..... 260,372 (..o [ 260,372 (... |nn, 1,238,592 . XXX,
354613101 .| FRANKLIN RESOURCES, INC. ................ ... |01/22/2015 Wells Fargo Advisors ... |... 19,275.000 ... 1,007,694 |... XXX ... [...... 842,654 |..... 1,067,257 (224,603) | ... [ (224,603) | ........... [...... 842,654 . XXX
375558103 .| GILEAD SCIENCES, INC. ........... . |06/10/2015| Wells Fargo Advisors ... |..... 1,800.000..... 203,268 (... XXX ... [...... 180,923 |...... 117,825 | ....... AB3 | TAB3 | | 180,923 . XXX
438516106 .| HONEYWELL INTERNATIONAL, INC. .. 11/17/2015| Merrill Lynch- -Columbus .. | ... 1,200.000..... 121612(... XXX ... |...... 111,420 ...... 119904 | ...... (8484) [ .......ooo | 111,420 . XXX
458140100 .| INTELCORP ...........cooeovennn. 10/23/2015| Wells Fargo Advisors ... |..... 2,900.000 | ..... 100,193 ... XXX ... |....... 8479 ... | [ 84,796 . XXX,
G491BT108 | INVESCOLTD ......... ... |10/28/2015| Wells Fargo Advisors ... |... 25,300.000..... 853,080 (... XXX ... [..... 1,011,808 |...... 999,856 |...... 952 | [ 11,952 ..o | 1,011,808 | ... . XXX
465685105 .| ITC HOLDINGSCORP ..............cccvienns . |05/19/2015| Wells Fargo Advisors ... |... 29,500.000 | ... 1,049,328 |... XXX ... [...... 592,284 | ..... 1,192,685 (... (600,401)|.......coooov [eeeii | (600,401) | ... [oenntn 592,284 | ... . XXX
471109108 .| JARDENCORP ........ 12/21/2015| Wells Fargo Advisors ... |..... 4,000.000 | ..... 220839(... XXX... \ (15,859) [ ... [ 183,242 . XXX
501044101 .| KROGER COMPANY ............... ... |12116/2015| Wells Fargo Advisors ... |..... 5,000.000..... 203,686 (... XXX ... [.oon 185,062 (..o | [ e [ e 185,062 . XXX,
56585A102 | MARATHON PETROLEUM CORP ... ... |07/15/2015| Wells Fargo Advisors ... |..... 1,750.000 ..... 101,498 (... XXX ... LM 76,466 . XXX
59156R108 | METLIFE,INC. ..................... ... |07/15/2015| Wells Fargo Advisors ... |..... 3,650.000 | ..... 204,778 1... XXX... 5729 .o | 181,781 . XXX
637071101 .| NATIONAL OILWELL VARCO, INC. ............ .. |02/06/2015| Wells Fargo Advisors . ... 14,350.000]..... 7219431 ... XXX ... |...... 628988 (...... 940,356 |... (311,367)|.........cco. | vereeiiiii |onnn (311,367) | oo [t 628,988 . XXX
654106103 .| NIKE,INC.CLB .........ccoovviiiiii, .. |01/20/2015| Merrill Lynch- -Columbus .. | ... 15,900.000 | ... 1,399,203 ... XXX ... |...... 825062].....1,528,785 ... (703,723)|..........cc. | ccereiiiii | oinn (703,723) | ... [t 825,062 . XXX,
68389X105 | ORACLE CORPORATION ..................... . 101/23/2015| Wells Fargo Advisors . .. 12,000.000 | ..... 532,188 (... XXX ... [...... 279,400 ...... 539,640 ... (260,240) | ............. |.eeeiieis [ornnn (260,240) | ........... [...... 279,400 . XXX
718546104 | PHILLIPS 66 .................ccooiiviiiinnnn, 11/03/2015| Wells Fargo Advisors ... |..... 1,300.000..... 117,680 ... XXX ... |.ooo 91,992 ... 93210 ... (1218) | oo [ (1.218) .o | 91,992 . XXX
740189105 .| PRECISION CASTPARTS CORP . ... |10/06/2015| Wells Fargo Advisors ... |..... 3,350.000..... 770,486 (... XXX ... [...... 796,774 |...... 806,948 |.....(10174) [ .........ooo | eveveinina [oennn (10174) [ ... oot 796,774 . XXX
742718109 .| PROCTER & GAMBLE CO. ....... ... | ... |01/20/2015| Merrill Lynch- -Columbus .. | ... 15,000.000 | ... 1,290,468 ... XXX ... |.....1,164,858].....1,366,350 | ... (201,492)|............. |vvreiiiina | oninn (201,492) | ... | e 1,164,858 . XXX
693656100 .| PVHCORP .................... ... |... |10/28/2015| Wells Fargo Advisors ... |... 10,400.000..... 948,267 ... XXX ... [..... 1,176,707 |..... 1,332,968 |... (156,261) | ............. |.ceviveis | onenn (156,261) | ........... |..... 1,176,707 . XXX
747525103 .| QUALCOMM, INC. ........ ... |04/21/2015| Wells Fargo Advisors ... |... 15925.000 (... 1,095580|... XXX ... [...... 923,941 .....1,183,705|... (259,764) | ............. |.ccooevvees [ ornnn (259,764) | ........... [t 923,941 . XXX
74762E102 | QUANTA SERVICES, INC. ... |08/05/2015| Wells Fargo Advisors ... |... 31,900.000..... 807,590 (... XXX ... [.....1,147,128 | ...... 905,641 |..... 241487 |............. |ooeiiiia [ 21487 |........... | 1,147,128 . XXX
75886F107 | REGENERON PHARMACEUTICAL, INC. . ... |08/05/2015 Wells Fargo Advisors ... |...... 575.000]..... 301,979 (... XXX ... [...... 198,409 (...... 235894 |.....(37484)|............. |oeoeiiiia [ (37484) [........oo. |oons 198,409 . XXX
80004C101 | SANDISK CORPORATION ............... . |04/16/2015| Wells Fargo Advisors ... |... 12,000.000 | ..... 805,887 (... XXX ... [...... 950,004 (.....1,175;760 ... (225,756) | ............. |.eveeiiiii [oinnn (225,756) | ........oo [t 950,004 . XXX
806857108 .| SCHLUMBERGERLTD. ....................... .. [12/21/2015| Wells Fargo Advisors ... |...... 250.0001...... 17,000 ... XXX ... e B05 21,857 . XXX
N7902X106 | SENSATA TECHNOLOGIES HDG BY ALMELO .| ... [03/18/2015 Wells Fargo Advisors ... |..... 1,800.000..... 102,688 ... XXX ..o | 91429 | [ e e e e 91,429 . XXX
842587107 .| SOUTHERN CO ........ovvviiiieiiinn, 11/12/2015| Merrill Lynch- -Columbus .. | ... 26,400.000 (... 1,189,238 (... XXX ... [.....1,105612|.....1,296,504 | ... (190,892) [............. |ererevveres [ (190,892) | .ot | e 1,105,612 . XXX
855244109 .| STARBUCKS CORP ... ... |10/21/2015| Wells Fargo Advisors ... |..... 8,350.000 | ..... 471,325| ... XXX ... |...... 335552|...... 291,278 |.....(25698) [............. |.ooooeeiii [ooe (25698) | [ 335,552 . XXX
858912108 .| STERICYCLE, INC. ..... ... |07/16/2015 Wells Fargo Advisors ... |...... 725.000..... 101,498 (... XXX ... |....... 84078|....... 95033 .....(10,955) | ............. [ooeoeieiii | e  (10,985) oo 84,078 . XXX
87157D109 | SYNAPTICS,INC. ..o, ... |... |05/18/2015| Wells Fargo Advisors ... |..... 5,050.000..... 425705)... XXX ... |...... 349906 |...... 347,642 |....... 2264 |............. |.ooiiin [ 2264 349,906 . XXX
87157B103 | SYNCHRONOSS TECHNOLOGIES, INC. ....... ... |12/04/2015| Wells Fargo Advisors ... |..... 7,000.000..... 329,002(... XXX ... |...... 268473 |...... 188,370 |...... (6,537) | .....cccoovev |eveveienia [ 8837 [ | 268,473 . XXX
254687106 .| THE WALTDISNEYCO ..o 11/17/2015| Wells Fargo Advisors ... |..... 2,200.000 | ..... 255595 (... XXX ... [...... 183996 ....... 84771 |.....(34,662)|............. |.oeoreiiiia [ (34,862) [ | 183,996 . XXX
883556102 .| THERMO FISHER SCIENTIFIC, INC. ... |11/18/2015| Wells Fargo Advisors ... |..... 1,725.000..... 233121 ... XXX ..o |...... 207444 (... . 132807 |......(7T51) | .o | [ TSI 207,444 . XXX
872540109 .| TIXCOS., INC.NEW ............... ... |08/18/2015 Wells Fargo Advisors ... |..... 2,000.000..... 149,317 [ ... XXX oo | o 129,080 | oo e e [ e e 129,060 . XXX
91324P102 | UNITEDHEALTH GROUP, INC. . ... |03/23/2015 Wells Fargo Advisors ... |...... 850.000..... 101,998 (... XXX... |....... 53588 |....... 85927 (.....(32338)|......ccocve ereiiiii | (32338) [ 53,588 . XXX,
918204108 .| VF CORPORATION ...........cvviiiiiinnin .. |07/31/2015| Wells Fargo Advisors .... |..... 1,300.000..... 100,098 ... XXX ..o | 91104 o [ e e e e 91,104 . XXX
91911K102 | VALEANT PHARMACEUTICALS INTERNAT'L .. | ... |10/21/2015| Wells Fargo Advisors ... |..... 7,500.000..... 996,250 ... XXX ... [...... 837,683 1,073,325 (... (235642)|.........coov [oeeiiii | (235642) | ........... [t 837,683 . XXX
92826C839 | VISA,INC.CLA ............... ... |10/21/2015| Wells Fargo Advisors ... |..... 1,450.000..... 110241 ... XXX ... .. 89,1481 ..... (17,196) [ ..o | [ (17,196) [ ....coooe | oennnn 78,224 . XXX
966244105 .| WHITEWAVE FOODS CO CL A . |06/23/2015| Wells Fargo Advisors ... |..... 7,600.000..... 315110|... XXX... 265924 |......(9260) | ............. | (9,260) |........... | 256,664 . XXX
9099999 Subtotal - Common Stocks - Industrial and Mlscellaneous (Unaffllated) ........................................... .. 31,266,831 ... XXX ... . 28,001,129 ... 31,477,205| .. (5,415,778 .. (5,415,778) . 28,001,129 .. 3,265,701 |..... 3,265,701 . XXX
Common Stocks - Mutual Funds
670678705 .| NUVEEN REAL ESTATE SECURITIES ......... .. |07/15/2015| Wells Fargo Advisors .... |... 47,221.016 ... 1,100,000 ... XXX ... |...... 9295721 ..... 1,123,388 (... (193,816) | .......coove [evieie | (193,816) | ... [ovnnen 929572 (... | 170428 | ...... 170428 | ....... 9765[. XXX.
921937801 .| VANGUARD INTER-TERM BD INDX ADMIRA .. | ... |06/29/2015| The Vanguard Group ..... ... 88,300.000|... 1,004,854 ... XXX... |...... 927,150 ]..... 1,011,918|..... (84,768) [ ..o | (84,768) [........... |...... 927150 ... | 771704 |....... T17041...... 11,767 |. XXX
9299999 Subtotal - Common Stocks - Mutual Funds ... 2104854 ... XXX... |..... 1,856,722 ..... 2,135,306 | ... (278584)|............. | (278584) | ........... |..... 1,856,722 ............. |..... 248,132 ...... 248,132 ...... 21532|. XXX.
9799997 Subtotal - Common Stocks - Part 4 ........... ... .. 33371685|... XXX... |... 29,857,851 |... 33,612,511]..(5,694,362) .. (5,694,362) . 29,857,851 .. 3513833]..... 3513,833]..... 223457 |. XXX.
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9799998 Summary Item from Part 5 for Common Stocks ..o ... 8609374 ... XXX ... [... 10315343 |............ | ... 10315343 | ... ..(1,705,968) | ... (1,705,968) | ...... 67474|. XXX.
9799999 Subtotal - COMMON SEOCKS ... .. ...\ .. 41,981,059 (... XXX ... |... 40,173,194 ... 33,612,511|..(5694,362) |............. ... (5,694,362) ... 40,173,194 ... 1807,865]..... 1,807,865 ..... 290,931|. XXX.
9899999 Subtotal - Preferred and Common Stocks . .. 45559717 ... XXX ... |... 43,587,935|... 36,554,830 ..(5,694,362)|....... 1411 ... (5,692,951) ... 43,596,123 | ... ... 1,9635% |..... 1,963,594 | ..... 482,672 XXX.
9999999 TOAIS .. ...\ . 176,878,733 ... XXX ... |.. 181,385,547 | .. 167,842,355 | .. (5,694,362) | ... (330,930) ... (6,025,292) .. 174,551,305 ... 2327428 ..... 2,327,428 ... 4,853,505 |. XXX .
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
976843409 ... | WISCONSIN PUBLIC SERVICE
5.08% ..o 02/27/2015 | Janney Montgomery . | 11/13/2015| CALLED ............ |....... 4804 1...... 479,199 ...... 4852041 ...... 479215 ... 6. [ 6] [ 5989|......... 5989|....... 1917
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .......................coc | o 479199 ...... 485204 |...... 479215 ... 6] | 16 5989|......... 5989|....... 1917 ...
8999998 Subtotal - Preferred StOCKS ... ........uiei i 479,199 ...... 4852041 ...... 479215 ..o 6. [ 6] [ 5989|......... 5989|....... 1917
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
G037AX101 .. | AMBARELLA,INC. ............. .. | 04/24/2015 | Wells Fargo Advisors |09/29/2015 | Wells Fargo Advisors | ...... 14,500 |...... 8771241 ..... 1,051,491 ...... 877124 | ... L e e e e 174367 | ...... 1T4367 | oo |
03027X100 ... | AMERICAN TOWER CORP NEW
REIT ... 04/14/2015| VARIOUS ........... 08/06/2015 | Wells Fargo Advisors | ....... 2900(...... 278,044 | ...... 283,004 ...... 278044 | ... e L e e e 490(......... 490(......... 1822 i
032511107 ... | ANADARKO PETROLEUM
CORP. ... .. | 05/20/2015 | Wells Fargo Advisors | 12/07/2015 | Wells Fargo Advisors |....... 3,000 |...... 2519701 ...... 161,792 ...... 251,970
151020104 ... | CELGENECORP ....... 02/04/2015 | Wells Fargo Advisors | 12/23/2015 | Wells Fargo Advisors |....... 1,100 |...... 125983 | ...... 142556 | ...... 125983 ...
20825C104 ...| CONOCOPHILLIPS 05/20/2015 | Wells Fargo Advisors | 08/24/2015 | Wells Fargo Advisors |...... 17,900 |..... 1,209,392 ...... 785292|..... 1,209,392
22160K105 ... | COSTCO WHOLESALE CORP
NEW ..o 07/01/2015 | Wells Fargo Advisors | 10/21/2015 | Wells Fargo Advisors |......... 950 |...... 129535 ...... 147247 | ...... 129,535
228368106 ... | CROWN HOLDINGS, INC. . 09/25/2015 | Wells Fargo Advisors | 12/09/2015 | Wells Fargo Advisors |....... 6,500 |...... 302,718 ...... 330,759 (...... 302,718 ....
231021106 ... | CUMMINS, INC. ........... 02/05/2015 | Wells Fargo Advisors | 09/29/2015 | Wells Fargo Advisors |....... 1,100]...... 150,502 | ...... 119445 ...... 150,502 | ...
235851102 ... | DANAHERCORP .............. 04/20/2015 | Wells Fargo Advisors | 08/26/2015 | Wells Fargo Advisors |....... 1,800]...... 152977 | ...... 153,930 ...... 152,977
413086109 ... | HARMAN INTERNATIONAL
INDUSTRIES ..............o.e 06/03/2015 | Wells Fargo Advisors | 08/24/2015 | Wells Fargo Advisors |...... 10,650 |..... 1,413,706 | ...... 948973 |..... 1,413,706 (464,733)
452327109 ... | ILLUMINA, INC. . 09/15/2015 | Wells Fargo Advisors | 10/06/2015 | Wells Fargo Advisors |....... 7,000..... 1,462,430 ..... 1,004,901 |..... 1,462,430 (457,529)
G491BT108 .. | INVESCOLTD .......... 08/13/2015 | Wells Fargo Advisors | 10/28/2015 | Wells Fargo Advisors |...... 13,250 ...... 523,017(...... 46,7711 ...... 523,017 (76,246)
465685105 ... | ITC HOLDINGS CORP .. 03/23/2015 | Wells Fargo Advisors | 05/15/2015 | Wells Fargo Advisors |....... 4,700 |...... 174982 ...... 165993 | ...... 174,982
471109108 ... [ JARDENCORP ................ . [ 10/29/2015 | Wells Fargo Advisors | 12/21/2015 | Wells Fargo Advisors |....... 2,900 ]...... 130,377 | ...... 154603 | ...... 130,377
740189105 ... | PRECISION CASTPARTS CORP | .. | 03/04/2015 | Wells Fargo Advisors | 08/10/2015 | Wells Fargo Advisors |....... 2400 ...... 501,460 ...... 553,910(...... 501,460
693656100 ... |PVHCORP .................... .. | 06/10/2015 | Wells Fargo Advisors | 10/28/2015 | Wells Fargo Advisors |....... 1,300 |...... 148811 ...... 118,533 | ...... 148,811
74762E102 ... | QUANTA SERVICES, INC. ...... .. | 02/24/2015 | Wells Fargo Advisors | 08/05/2015 | Wells Fargo Advisors |....... 6,000 ...... 173639 | ...... 151,898 | ...... 173,639
75886F107 ... | REGENERON
PHARMACEUTICAL, INC. ...... 02/04/2015 | Wells Fargo Advisors | 07/14/2015 | Wells Fargo Advisors |.........325]...... 128,822 ...... 164,487 |...... 128,822
80004C101 ... | SANDISK CORPORATION ......|.. 03/02/2015 | Wells Fargo Advisors | 04/16/2015 | Wells Fargo Advisors |....... 1,900]...... 153,190 ...... 125398 | ...... 153,190
806857108 ... | SCHLUMBERGERLTD. ... 05/20/2015 | Wells Fargo Advisors | 12/21/2015 | Wells Fargo Advisors |....... 2200 |...... 199,907 | ...... 149597 | ...... 199,907
87157D109 ... [ SYNAPTICS,INC. ......... 08/10/2015 | Wells Fargo Advisors | 09/29/2015 | Wells Fargo Advisors |....... 3,800 |...... 306,768 | ...... 245861(...... 306,768
907818108 ... | UNION PACIFICCORP ......... 03/02/2015 | Merrill Merrill
Lynch-Columbus ... 08/24/2015 | Lynch-Columbus .....[...... 10,500 |..... 1,269,031(...... 8784211..... 1,269,031
92826C839 ... | VISA,INC.CLA ................ 03/23/2015 | Wells Fargo Advisors | 10/21/2015 | Wells Fargo Advisors |....... 1,850 |...... 12559 | ...... 139,765 ...... 12559 | ... , ,
966244105 ... | WHITEWAVE FOODS COCLA . 01/22/2015 | Wells Fargo Advisors | 06/23/2015 | Wells Fargo Advisors |....... 3,800 |...... 125362 ...... 184,747 | ...... 125362 ... o 59,385|....... 59,385 ... |
9099999 Subtotal Common Stocks - Industrial and Mlscellaneous (Unaffiliated) ... ... 10,315,343 ..... 8,609,374 |... 10,315,343 | .............. | [ ... (1,705,968) | ... (1,705,968) | ....... 67474 |..............
9799998 Subtotal - COMMON SEOCKS .. ... ...t ... 10,315,343 ..... 8,609,374 |... 10315343 |...........oo | Lo e e ... (1,705,968) | ... (1,705,968) | ....... 67A4T4|..............
9899999 Subtotal - Preferred and Common StOCKS ............. ..o ... 10,794,542 | ... .. 9,094,578 ... 10,794,558 | .............. |............ 6. 6. ... (1,699,979) | ... (1,699,979)|....... 86,591 |..............
9999999 TOAIS .. ...\t . 10,794,542 | ..... 9,094,578 |... 10,794,558 | .............. |, 6. 16 [ .. (1,699,979) | ... (1,699,979)|....... 86,591 |..............




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

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 Stock of Such Company Owned
NAIC by Insurer on Statement Date
Valuation 9 10
Method Do Insurer's
(See Purposes | Assets Include
NAIC and Procedures Intangible
Company Manual of the Assets
Code or NAIC connected with
Description Alien Insurer Investment | Holding of Such | Total Amount
CUSIP Name of Subsidiary, |dentification Analysis Company's of Such Book/Adjusted Number of % of
Identification Controlled or Affiliated Company Foreign Number Office) Stock? Intangible Assets| Carrying Value Shares Outstanding

Common Stocks - U.S. Property & Casualty Insurer

01644@108 ... | ALL AMERICA INSURANCE COMPANY ... |....... 20222 ........ 4CIB1.......|..... No ... | . 145,965,052 ..... 15,000.000 ..... 100.000
1199999 Subtotal - Common Stocks - U.S. Property & Casualty Insurer ......................coo i . 145,965,052 | ..... XXX ... XXX
Common Stocks - Other Affiliates

81415*109 .... [ SECURITY CENTRALCORP. ...............|....... NA ... 4CIB3 ... |..... No ... | ... 2,357,795 ..... 22,000.000]..... 100.000
1799999 Subtotal - Common Stocks - Other Affiliates ... [ ... 2,357,795 ... XXX ... L XXX
1899999 Subtotal - COMMON STOCKS ... ...\ttt et | . 148,322,847 ... XXX..... L XXX
1999999 Total - Preferred and CommOn STOCKS ... .iveiieiiiiei e | . 148,322,847 ... XXX..... L XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0.

2. Total amount of intangible assets nonadmitted $............... 0.

SCHEDULE D - PART 6 - SECTION 2

1 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date

Included in 5 6
Name of Company Listed Amount Shown
cusip in Section 1 Which Controls in Column 7, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and Common StoCKS ... XXX ... XXX ...

E16




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

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8 14

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 11 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
CusIpP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer QObligations
EDWARD JONES MMKT FUND-IV .............|...... ... |04/01/2015 |ALLMMF'S .................... 121312016 | ..o | e L e e e e e .. MON .
EVERGREEN MONEY MARKET-A .............|...... ... [12/31/2015 |[ALLMMF'S .................... 12/31/2016 | ... 1197489 | .o 1197489 | ..o s 0 .. MON .
MERRILL LYNCH BANK DEPOSIT PROGRAM . | ...... ... |12/31/2015 | Merrill Lynch Bank Deposit ...... 12/31/2016 | ...... 695,561 | ..o | e 6955671 | ..o [ 0.020|.. MON .
VANGUARD PRIME MMKT-INV ................|...... .. [12/312015 |[ALLMMF'S .................... 12/31/2016| ... 7042546 | ... 7042546 ... 0.236|.. MON .
3299999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... 8935596 [ ... | e 8,935,596 CXXX [ XXX ] XXX
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... 8935596 | ... e e e 8,9355% | .. XXX XXX XXX
7799999 Subtotal - Issuer OblIGations .......... ... 8935596 | ... o 8,935,596 XXX XXX XXX
8399999 Total BONAS . ... 8935596 | .............. | 8,935,596 XXX [ XXX L XXX
Class One Money Market Mutual Funds
. 09248U643 . | BLACKROCK LIQ FD TEMPCASH-IN .......... |...... . [120012015 [ALLMMF'S ... | 1211975 o e e e 1,211,975 ... 156
.. 316175405 . | FIDELITY PRIME MONEY MARKET -1 .........|...... oo [12312015 [ALLMMF'S ... 1,670,834 | ..o 1670834 | ...
. 4812A2603 . | JPMORGAN PRIME MMKT FD-AGNC ..........|...... ... |[12/31/2015 | ALLMMF'S .. .. .. ... 36,459,720 | .. ... 36459720 ........ 4806 |.............. |l
8999999 Subtotal - Class One Money Market Mutual FUNdS ......... ... ... ... 39,342,529 .. 39,342,529 XXX
9199999 Total Short-Term INVESIMENTS ... ... ... .o L 48278125 | Lo XXX ... 48,278,125 XXX

L3




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
6 7 8

1 2 3 4 5 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Strike Cumulative | Current Year Hedge
Price, Prior Year(s) Initial Total Adjustment Effectiveness
Description of Item(s) Exchange, Rate or Initial Cost Cost of Book/ Unrealized Foreign to Carrying Credit at Inception
Hedged, Used for Schedule/ Counterparty Date of Number Indexed of Premium Premium Adjusted Valuation Exchange | Current Year's | Value of Quality of and at
Income Generation Exhibit Type(s) or Central Trade Maturity or of Notional Received (Received) (Received) | Current Year Carrying Fair Increase/ Changein | (Amortization) | Hedged Potential Reference Year end
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) BJ/A.CV. IAccretion Item Exposure Entity (b)
Written Options - Income Generation - Other
Abbvie Inc Covered Calls . | 00287Y109CAbbvie Inc .. Equity 11/13/2015 | 05/20/2016 .... (31,040 . (17,980) | ... . (17,980) | .... [V
Abbvie Inc Covered Calls . [ 00287Y109CAbbvie Inc .. .| Equity .. 11/30/2015 | 05/20/2016 | ...... 50 |.......5,000 (65 .........|.ccoeeeeees [ounne (7,320) )| ... 0.t
Abbvie Inc Covered Calls . [ 00287Y109CAbbvie Inc .. .| Equity .. 11/30/2015 | 05/20/2016 | ...... 26 |....... 260065 .........|..ccoveeees [ounn (3,809) )| ... 0.t
Abbvie Inc Covered Calls . [ 00287Y109CAbbvie Inc .. .| Equity .. 11/30/2015 | 05/20/2016 | ...... 24 |.......2400 65 .........|..ccoeeeees [ounne (3,516) )| ... 0.t
Abbvie Inc Covered Calls . [ 00287Y109CAbbvie Inc .. .| Equity .. 12/29/2015 | 05/20/2016 | ...... 28 |....... 280065 .........|.ceeeeeeees [ounne (3,831) )| ... 0.t
Abbvie Inc Covered Calls . [ 00287Y109CAbbvie Inc .. .| Equity .. 12/29/2015 | 05/20/2016 | ...... 13 |....... 130065 .........|.oeeeeeeees [onnne (1,781) )| ... 0.t
Abbvie Inc Covered Calls . [ 00287Y109CAbbvie Inc .. .| Equity .. 12/29/2015 | 05/20/2016 | ...... 10|....... 100065 .........|.ceeeeeeees [onnne (1,370) )| ... 0 ..ot
Baxalta Inc Covered Calls .| 07177M103CBaxalta Inc .. .| Equity .. 11/30/2015 | 05/20/2016 | ....... 5|........ 500 (375 ........f. ... e (1,077) )| ... [V
Baxalta Inc Covered Calls .| 07177M103CBaxalta Inc .. .| Equity .. 11/30/2015 | 05/20/2016 ... (24)957) )| ... [V
Baxalta Inc Covered Calls .| 07177M103CBaxalta Inc .. .| Equity .. 12/17/2015 | 05/20/2016 | ...... 19|....... 1900 [40 .........[. ... [onns (4,788) )| ... [V
Baxalta Inc Covered Calls .| 07177M103CBaxalta Inc .. .| Equity .. 12/17/2015 | 05/20/2016 | ...... 38 |....... 3,800 (40 .........[. ... [oonns (9,760) )| ... [V
Baxalta Inc Covered Calls .| 07177M103CBaxalta Inc .. .| Equity .. 12/17/2015 | 05/20/2016 (4,902) )| ... [V
Baxter Intl Covered Calls . | 071813109CBaxter Intl ... .| Equity .. 11/22/2015 | 01/15/2016 . (9,912) )| ... [V
Baxter Intl Covered Calls . | 071813109CBaxter Intl ... .| Equity .. 11/22/2015 | 01/15/2016 cooo... (708) )| ... 0.
Baxter Intl Covered Calls . | 071813109CBaxter Intl ... .| Equity .. 11/22/2015 | 01/15/2016 | ...... 16|....... 1600|375 ........|........... |...e (2,827) )| ... 0.t
Baxter Intl Covered Calls . | 071813109CBaxter Intl ... .| Equity .. 11/30/2015 | 02/19/2016 | ...... 10|....... 1000|375 ........|.......ooos |oene (1,665) )| ... 0.t
Baxter Intl Covered Calls . | 071813109CBaxter Intl ... .| Equity .. 11/30/2015 | 02/19/2016 .... (10,970) ) ... 0.t
Baxter Intl Covered Calls . | 071813109CBaxter Intl ... .| Equity .. 11/30/2015 | 02/19/2016 | ...... 22|.......2200 375 ........|....coeeees |onne (3,685) ) ... 0.t
Baxter Intl Covered Calls . | 071813109CBaxter Intl ... .| Equity .. 11/30/2015 | 02/19/2016 Lo (337) )| ... 0.
Baxter Intl Covered Calls . | 071813109CBaxter Intl ... .| Equity .. 11/30/2015 | 02/19/2016 | ...... 25|....... 2500 (375 ........f. ..o [oonns (4,162) )| ... [V
Boeing Co Covered Calls . | 097023105CBoeing Co ... .| Equity .. 10/22/2015 | 05/20/2016 ... (21,285) )| ... [V
Boeing Co Covered Calls . | 097023105CBoeing Co ... .| Equity .. 10/22/2015 | 05/20/2016 ... (13,545) )| ... [V
Boeing Co Covered Calls . | 097023105CBoeing Co ... .| Equity .. 10/22/2015 | 05/20/2016 ... (39,294) )| ... [V
Borg Warner Covered Calls | 099724106CBorg Warner . .| Equity .. 12/02/2015 | 04/15/2016 | ...... 59 |.......5900 [47.5 ........[......ccooo [.ons (6,308) )| ... [V
Borg Warner Covered Calls | 099724106CBorg Warner . .| Equity .. 12/02/2015 | 04/15/2016 | ...... 17 |....... 1,700 [475 ........[.....ccooon [oons (1,819) )| ... [V
m Borg Warner Covered Calls | 099724106CBorg Warner . .| Equity .. 12/02/2015 | 04/15/2016 | ...... 21 |....... 2100 [475 ........[.....ccooon [oonns (2,142) )| ... [V
— | Borg Warner Covered Calls | 099724106CBorg Warner . .| Equity .. 12/02/2015 | 04/15/2016 | ...... 52|.......5200 {475 ........[........... |..... (5,559) )| ... 0.
©0 | Borg Warner Covered Calls | 099724106CBorg Warner . .| Equity .. 12/02/2015 | 04/15/2016 (4,256) )| ... 0.
Borg Warner Covered Calls | 099724106CBorg Warner . .| Equity .. 12/02/2015 | 04/15/2016 . (1,284) )| ... 0.
Borg Warner Covered Calls | 099724106CBorg Warner . .| Equity .. 12/02/2015 | 04/15/2016 . (784) )| ... 0.
Borg Warner Covered Calls | 099724106CBorg Warner . .| Equity .. 12/02/2015 | 04/15/2016 . (2,889) )| ... 0.
Borg Warner Covered Calls | 099724106CBorg Warner . .| Equity .. 12/17/2015 | 04/15/2016 . (2,574) )| ... 0.
Borg Warner Covered Calls | 099724106CBorg Warner . .| Equity .. 12/17/2015 | 04/15/2016 ... (860) )| ... [V
CSX Corp Covered Calls . | 126408103CCSX Corp ... .| Equity .. 12/10/2015 | 02/19/2016 ..., (8,748) )| ... [V
CSX Corp Covered Calls . | 126408103CCSX Corp ... .| Equity .. 12/10/2015 | 02/19/2016 | ...... 66 |....... 6,600 [27 .........[. ...t [oonns (4,309) )| ... [V
CSX Corp Covered Calls . | 126408103CCSX Corp ... .| Equity .. 12/10/2015 | 02/19/2016 | ...... 67 |....... 6,700 [27 ......... ... [oonns (4,374) )| ... [V
CSX Corp Covered Calls . | 126408103CCSX Corp ... .| Equity .. 12/17/2015 | 02/19/2016 | ...... 97 |.......9700 (28 .........[. ... [ouns (7,858) )| ... [V
CSX Corp Covered Calls . | 126408103CCSX Corp ... .| Equity .. 12/17/2015 | 02/19/2016 | ...... 49|.......4900 (28 .........[. ... [ouns (3,969) )| ... [V
CSX Corp Covered Calls . | 126408103CCSX Corp ... Equity 12/17/2015 | 02/19/2016 | ...... 47 |....... 470028 .........|oveeeeeeens |onnns (3,807) )| ... 0.t
Cardinal Health Covered 14149Y108CCardinal
Calls ........ccoeuunnn. Health ................. D22 ....... Equity 11/24/2015 | 06/17/2016 | ...... 18 |....... 180090 ......co.|oeeeeeieees [ouine (6,705) [ ........... 0.t 0.t
Cardinal Health Covered 14149Y108CCardinal
Calls ........ccoeuunnn. Health ................. D22 ....... Equity ...... ISE ..o | 11/24/2015 | 06/17/2016 | ... ... 27 ....... 2700190 . e L. (10,084) [ L.l 0.t 0.t
Cardinal Health Covered 14149Y108CCardinal
Calls ........cooeunnnn Health ................. D22 ....... Equity ...... CBOE ... 11/24/2015 | 06/17/2016 | ....... 8(........ 80090 ... e (3,100) [ .....vvnnn 0.t 0.t
Cardinal Health Covered | 14149Y108CCardinal
Calls .................. Health ................. D22 ....... Equity ...... CBOE ... 11/24/2015 | 06/17/2016 | ...... "l 1100 {90 ... 4273) [ ........... 0.......... 0..........
Cardinal Health Covered | 14149Y108CCardinal
Calls .................. Health ................. D22 ....... Equity ...... ISE .| 11/24/2015 | 06/17/2016 | ...... "l 1100 {90 ... 4279) [ ........... 0.......... 0..........
Cardinal Health Covered | 14149Y108CCardinal
Calls .................. Health ................. D22 ....... Equity ...... ISE | 11/24/2015 | 06/17/2016 | ...... 39 ....... 39000925 ........] ... ... (10,588) [ ...l 0.......... 0..........
Cardinal Health Covered 14149Y108CCardinal
Calls ........ccoeuunnn. Health ................. D22 ....... Equity ...... CBOE ... 11/24/2015 | 06/17/2016 | ...... 25)....... 25000925 ... [ (6,887) [ ........... 0.t 0.t
Cardinal Health Covered 14149Y108CCardinal
Calls ........ccoeuunnn. Health ................. D22 ....... Equity ...... ISE ..o | 11/24/2015 | 06/17/2016 | ...... Mo 1100 {925 ..o [ (3,091) [ ..ovvvnnnn 0.t 0.t
Cardinal Health Covered 14149Y108CCardinal
Calls ........cooeunnnn Health ................. D22 ....... Equity ...... AMEX ..o 11/24/2015 | 06/17/2016 | ...... 4] 1400 (925 ..o | (4,025) [ ........... 0.t 0.t
Cardinal Health Covered | 14149Y108CCardinal
Calls .................. Health ................. D22 ....... Equity ...... AMEX ... 11/24/2015 | 06/17/2016 | ...... "l 1100 {925 ... | BA73) . 0.......... 0..........
Cisco Systems Covered
Calls .................. 17275R102CCisco Systems| D2-2 ....... Equity ...... PCX oo 12/03/2015 | 04/15/2016 | ...... 0[....... 7000029 ..o (3370) [ ..o | (32200l |l (B220) ..l 150 | ..o 0.......... 0..........
Cisco Systems Covered
Calls .................. 17275R102CCisco Systems| D2-2 ....... Equity ...... BATS ... 12/03/2015 | 04/15/2016 | ...... 3Bl....... 350029 ... (1,685) .....oooovn |oeee (1610) [ | (1610) [t TS o e e 0.......... 0..........
Cisco Systems Covered
Calls .........cooeunn 17275R102CCisco Systems| D2-2 ....... Equity ...... CBOE ... 12/03/2015 | 04/15/2016 | ...... 3Bl....... 350029 ... (1,680) [ ... |oeees (1,610) [ ven | onnns (1610) [ ooeeett TO e e e 0.t 0.t
Cisco Systems Covered
Calls .........coeenn 17275R102CCisco Systems| D2-2 ....... Equity ...... PCX oo 12/03/2015 | 04/15/2016 | ...... 30 ....... 3,000 30 ... e [ (804) [ ..ovvvveenn | oo (7B0) [ [ (7B0) B4 e e 0.t 0.t




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
6 7 8

1 2 3 4 5 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Strike Cumulative | Current Year Hedge
Price, Prior Year(s) Initial Total Adjustment Effectiveness
Description of Item(s) Exchange, Rate or Initial Cost Cost of Book/ Unrealized Foreign to Carrying Credit at Inception
Hedged, Used for Schedule/ Counterparty Date of Number Indexed of Premium Premium Adjusted Valuation Exchange | Current Year's | Value of Quality of and at
Income Generation Exhibit Type(s) or Central Trade Maturity or of Notional Received (Received) (Received) | Current Year Carrying Fair Increase/ Changein | (Amortization) [ Hedged Potential Reference Year end
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) BJ/A.CV. IAccretion Item Exposure Entity (b)
Cisco Systems Covered
Calls ........ooounnn 17275R102CCisco Systems| D2-2 ....... Equity ...... BATS . ..o 12/03/2015 | 04/15/2016 | ...... 15] ... 1,500 (30 ..o [ (402) 0.t 0.t
Cisco Systems Covered
Calls .........cooeunn 17275R102CCisco Systems| D2-2 ....... Equity ...... CBOE ... 12/03/2015 | 04/15/2016 | ...... 15] ... 1,500 (30 ..o [ (402) 0.t 0.t
Cisco Systems Covered
Calls ........ocoennnn 17275R102CCisco Systems| D2-2 ....... Equity ...... NOBO ... | e 12/03/2015 | 04/15/2016 | ...... 80 ....... 8,000 (30 ... [ (2,058) 0.t 0.t
Cisco Systems Covered
Calls .................. 17275R102CCisco Systems| D2-2 ....... Equity ...... PHLX ..o 12/09/2015 | 04/15/2016 | ...... 97 (....... 9700129 ... (4,853) 0.......... 0..........
Cisco Systems Covered
Calls .................. 17275R102CCisco Systems| D2-2 ....... Equity ...... NOBO .......coovviii | e 12/09/2015 | 04/15/2016 | ...... K1 P 3100129 ..o (1,546) 0.......... 0..........
Cisco Systems Covered
Calls .................. 17275R102CCisco Systems| D2-2 ....... Equity ...... PHLX .o 12/17/2015 | 03/18/2016 | ...... 491....... 490029 ... ] (2,022) 0.......... 0..........
Cisco Systems Covered
Calls .......coooennn. 17275R102CCisco Systems| D2-2 ....... Equity ...... CBOE .. ..o 12/17/2015 | 03/18/2016 | ...... 53]....... 530029 ..o eeeii (2,187) 0.t 0.t
Cisco Systems Covered
Calls .........cooeunn 17275R102CCisco Systems| D2-2 ....... Equity ...... MIAX ..o 12/17/2015 | 03/18/2016 | ....... Kl 30029 o] (124) 0.t 0.t
Cisco Systems Covered
Calls ........ccceenn 17275R102CCisco Systems| D2-2 ....... Equity 12/17/2015 | 03/18/2016 | ....... 5|........ 50029 .....coo|oveeiiaiins [ninnns (2086) 0.t
Coca-Cola Covered Calls . | 191216100CCoca-Cola .. .| Equity .. 10/09/2015 | 05/20/2016 | ...... 47|....... 470043 .........[........... |..... (6,332) 0.
Coca-Cola Covered Calls . | 191216100CCoca-Cola .. .| Equity .. 10/09/2015 | 05/20/2016 (12,663) [V
Coca-Cola Covered Calls . | 191216100CCoca-Cola .. .| Equity .. 10/09/2015 | 05/20/2016 | ...... 46 |....... 4,600 (43 .........[..........o [.ooee (6,197) [V
Coca-Cola Covered Calls . | 191216100CCoca-Cola .. .| Equity .. 10/21/2015 | 05/20/2016 (15,508) [V
Coca-Cola Covered Calls . | 191216100CCoca-Cola .. .| Equity .. 10/21/2015 | 05/20/2016 | ...... 42 |....... 4200 (43 .........[.....ccooon [ooes (5,567) [V
Coca-Cola Covered Calls . | 191216100CCoca-Cola .. .| Equity .. 10/21/2015 | 05/20/2016 | ...... 14 |....... 1,400 (43 .........[.......oooo [oooee (1,856) [V
Coca-Cola Covered Calls . | 191216100CCoca-Cola .. Equity 10/21/2015 | 05/20/2016 | ...... 14 |....... 1400 (43 .........[......c.ooo [oooes (1,856) [V
I | Discover Financial Covered | 254709108CDiscover
=>1Calls ..o Financial ............... D22 .......|Equity ......[PCX ....ooooiiiiiiiiii ]| e 12/17/2015 | 04/15/2016 (3,388) [ ..o [eeees (2310) [ e (2310) [ 1078 | e e 0 O
.m Discover Financial Covered | 254709108CDiscover
= Calls . Financial ............... D22 .......|Equity ......[BATS ... 12/17/2015 | 04/15/2016 | ... ... 90 |....... 9,000 (6,925) ..o |eeees @G725) oo | (A725) L 2200 f L e e e 0 O
Discover Financial Covered | 254709108CDiscover
Calls ........ccounnnn Financial ............... D22 .......|Equity ......[NDQ .......ooooiiiiiii] 12/17/2015 | 04/15/2016 | ...... 46....... 4,600 (3542) [ v | A15) [ oo | A15) [ 127 [ e e |0 O
Honeywell Intl Covered
Calls .................. 438516106CHoneywell Intl | D2-2 ....... Equity ...... MIAX .o 11/24/2015 | 06/17/2016 | ...... 26....... 2600|110 ... (6,903) 0.......... 0..........
Honeywell Intl Covered
Calls .................. 438516106CHoneywell Intl | D2-2 ....... Equity ...... NOBO .......ooovviio | e 11/24/2015 | 06/17/2016 | ...... 15]....... 1,500 (110 .o oo (3,982) 0.......... 0..........
Honeywell Intl Covered
Calls .................. 438516106CHoneywell Intl | D2-2 ....... Equity ...... BOX ..o 11/24/2015 | 06/17/2016 | ...... "l 1,100 (110 oo (2,920) 0.......... 0..........
Honeywell Intl Covered
Calls ........ccoeeen 438516106CHoneywell Intl [ D2-2 ....... Equity ...... CBOE ... 11/24/2015 | 06/17/2016 | ...... 7). 1,700 ({110 oo o e (4,513) 0.t 0.t
Honeywell Intl Covered
Calls ........ccceeenn 438516106CHoneywell Intl [ D2-2 ....... Equity ...... MIAX ..o 11/24/2015 | 06/17/2016 | ... ... 26....... 2600|110 ... (6,955) 0.t 0.t
Honeywell Intl Covered
Calls ........ccceeenn 438516106CHoneywell Intl [ D2-2 ....... Equity ...... NOBO ... | e 11/24/2015 | 06/17/2016 | ... ... 15] ... 1,500 (110 oo o e (4,007) 0.t 0.t
Honeywell Intl Covered
Calls .................. 438516106CHoneywell Intl | D2-2 ....... Equity ...... BOX ..o 11/24/2015 | 06/17/2016 (3,210) 0.......... 0..........
Honeywell Intl Covered
Calls ...t 438516106CHoneywell Intl [ D2-2 ....... Equity 11/24/2015 | 06/17/2016 (4,547) [V [V
J P Morgan Chase Covered| 46625H100CJ P Morgan
Calls .................. Chase ................. Equity 11/16/2015 | 03/18/2016 . (33,411) 0..........
Merck & Co Covered Calls | 58933Y105CMerck & Co . .| Equity .. 10/22/2015 | 04/15/2016 (4,072) [V
Merck & Co Covered Calls | 58933Y105CMerck & Co . .| Equity .. 10/22/2015 | 04/15/2016 (4,252) 0.t
Merck & Co Covered Calls | 58933Y105CMerck & Co . .| Equity .. 10/22/2015 | 04/15/2016 (8,329) 0.t
Merck & Co Covered Calls | 58933Y105CMerck & Co . .| Equity .. 11/13/2015 | 04/15/2016 (3,008) 0.t
Merck & Co Covered Calls | 58933Y105CMerck & Co . .| Equity .. 11/13/2015 | 04/15/2016 ... (217) 0.t
Merck & Co Covered Calls | 58933Y105CMerck & Co . .| Equity .. 12/17/2015 | 04/15/2016 . (2,132) 0.t
Merck & Co Covered Calls | 58933Y105CMerck & Co . .| Equity .. 12/09/2015 | 04/15/2016 (1,700) 0.t
Pfizer Inc Covered Calls .. | 717081103CPfizerInc .... .| Equity .. 11/24/2015 | 03/18/2016 (3,295) 0 ..ot
Pfizer Inc Covered Calls .. | 717081103CPfizer Inc .. .. .| Equity .. 11/24/2015 | 02/19/2016 (2,241) [V
Pfizer Inc Covered Calls .. | 717081103CPfizer Inc .. .. .| Equity .. 11/24/2015 | 02/19/2016 (1,115) [V
Pfizer Inc Covered Calls .. | 717081103CPfizer Inc .. .. .| Equity .. 11/24/2015 | 02/19/2016 (1,120) [V
Pfizer Inc Covered Calls .. | 717081103CPfizer Inc .. .. .| Equity .. 11/24/2015 | 02/19/2016 (2,241) [V
Pfizer Inc Covered Calls .. | 717081103CPfizer Inc .. .. .| Equity .. 11/24/2015 | 02/19/2016 (1,120) [V
Pfizer Inc Covered Calls .. | 717081103CPfizer Inc .. .. .| Equity .. 11/24/2015 | 02/19/2016 (1,120) [V
Pfizer Inc Covered Calls .. | 717081103CPfizer Inc .... .| Equity .. 11/24/2015 | 03/18/2016 (2,097) 0.t
Pfizer Inc Covered Calls .. | 717081103CPfizerInc .... .| Equity .. 11/24/2015 | 03/18/2016 (1,072) 0.t
Pfizer Inc Covered Calls .. | 717081103CPfizerInc .... .| Equity .. 11/24/2015 | 03/18/2016 (1,025) 0.t
Pfizer Inc Covered Calls .. | 717081103CPfizerInc .... .| Equity .. 11/24/2015 | 03/18/2016 (2,092) 0.t
Pfizer Inc Covered Calls .. | 717081103CPfizerInc .... .| Equity .. 11/24/2015 | 03/18/2016 (1,072) 0.t
Pfizer Inc Covered Calls .. | 717081103CPfizer Inc .... .| Equity .. 11/24/2015 | 03/18/2016 (1,025) R P R A A oo
Pfizer Inc Covered Calls .. | 717081103CPfizer Inc .. .. Equity 11/24/2015 | 03/18/2016 (4,195) , (1,530) 0.,
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SCHEDULE DB - PART A - SECTION 1

waps and Forwards Open as of December 31 of Current Year

Showing all Options, Caps, Floors, Collars, S
6 7 8

1 2 3 4 5 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Strike Cumulative | Current Year Hedge
Price, Prior Year(s) Initial Total Adjustment Effectiveness
Description of Item(s) Exchange, Rate or Initial Cost Cost of Book/ Unrealized Foreign to Carrying Credit at Inception
Hedged, Used for Schedule/ Counterparty Date of Number Indexed of Premium Premium Adjusted Valuation Exchange | Current Year's | Value of Quality of and at
Income Generation Exhibit Type(s) or Central Trade Maturity or of Notional Received (Received) (Received) | Current Year Carrying Fair Increase/ Changein | (Amortization) [ Hedged Potential Reference Year end
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) BJ/A.CV. IAccretion Item Exposure Entity (b)
Pfizer Inc Covered Calls .. | 717081103CPfizerInc ....[D2-2 ....... Equity ...... PCX oo e 11/24/2015 | 03/18/2016 | ....... [ P 50035 . .cooeii i [ 233) e 85) . ... [t 85)]....... 48| e e 0 [V
Proctor & Gamble Covered | 742718109CProctor &
Calls .................. Gamble ................ D22 ....... Equity ...... PCX oo 12/17/2015 | 07/15/2016 | ...... 39 ....... 390080 ... aiiiiinn, . (13,884) [ ... Lo(dn . (12 ... 2457 | e e O 0..........
Proctor & Gamble Covered | 742718109CProctor &
Calls .........coennn Gamble ................ D22 ....... Equity ...... NOBO ... | e 12/17/2015 | 07/15/2016 | ...... 401....... 4,000 (80 ........ .ot L (14234) [ oo Lo(120) L (11,720) | ... 2514 o e O 0.t
Proctor & Gamble Covered | 742718109CProctor &
Calls .........coennn Gamble ................ D22 ....... Equity ...... PCX oo 12/17/2015 | 07/15/2016 | ...... 39 ....... 3900 (825 ........].eeeiiiiiis [ (9223) [ oo | (T3 o | (7371) [ ..... 1852 | oo e [ |0 0.t
Proctor & Gamble Covered | 742718109CProctor &
Calls .........ccoeeen Gamble ................ Equity 12/17/2015 | 07/15/2016 | ...... 39|.......3900 (825 ........|.......ooos [oune (9,335) [ oo e (T3 s | (7371) [ 1964 [ o | e | [0
UPS Covered Calls ... .. | 911312106CUPS . .| Equity .. 10/09/2015 | 04/15/2016 | ...... L (12,996) [ | (1881 e ] (1,881) [ oo 15 o e e e [0
UPS Covered Calls 911312106CUPS ... .| Equity .. 10/09/2015 | 04/15/2016 | ...... 18|....... 1800 110 ........|......oooos [ouine (4,153) o (B94) [ 8859 | | e e [0
UPS Covered Calls ........ 911312106CUPS ........ .| Equity .. 10/21/2015 | 04/15/2016 | ...... 19|.......1900 |10 ........|........... |..... (4,672) (627) ..... 4045 . .. ... | e e [0
UPS Covered Calls ... .. 911312106CUPS ........ .| Equity .. 10/21/2015 | 04/15/2016 | ...... . (12,505) (1,683) [ .... 10822 | ......cooo |oeeiiiiis | | [0
United Tech Covered Calls | 913017109CUnited Tech . .| Equity .. 10/20/2015 | 05/20/2016 | ...... 18 |....... 1,800 [105 ........[. ... [oouns (2,958) [ ...ooovven e (1830) el (1,530) [..... 1428 | ... oo e e O
United Tech Covered Calls | 913017109CUnited Tech . .| Equity .. 10/20/2015 | 05/20/2016 | ...... 31 |....... 3,100 [105 ........[. ... [onuns (5,095) [ ... |l (2838) il | (2,635) [..... 2460 |........cov oo L e O
United Tech Covered Calls | 913017109CUnited Tech . .| Equity .. 10/20/2015 | 05/20/2016 | ...... 13 |....... 1300 [105 ........[. ... [ouns @137) [ oo | (1105) (1,105) [ ..... 1,032 | .o e e e O
United Tech Covered Calls | 913017109CUnited Tech . .| Equity .. 10/20/2015 | 05/20/2016 | ...... 13 |....... 1300 [105 ........[. ... [ouns @13 [ | (1105) (1,105) [ ..... 1,026 | ..o oo e e [0
United Tech Covered Calls | 913017109CUnited Tech . .| Equity .. 10/22/2015 | 05/20/2016 | ...... 17 |....... 1700|105 ........|.....oooees |oene (4437) [ oo | (1448) [ ] (1,445) [ ... 2992 [ .o | e | [0
United Tech Covered Calls | 913017109CUnited Tech . .| Equity .. 10/22/2015 | 05/20/2016 | ...... 35|.......3500 (105 ........|......cooes [oune 9135) [ v | (2978) [t | (2,975) [ ..o 8460 v e e e [0
United Tech Covered Calls | 913017109CUnited Tech . .| Equity .. 10/22/2015 | 05/20/2016 | ...... 18|....... 1800105 ........|.......coos [oune (4693) ... |oeee (1530) e | (1,530) [ ..vv 3463 e e e | [0
United Tech Covered Calls | 913017109CUnited Tech . [D2-2 ....... Equity 12/29/2015 | 02/19/2016 | ...... 16|....... 1600100 ........|.....ccooes [ounn (1,849) [ oo | oo (1,376) [ | (1,376) [ ..o AT | o | e | [0
Verizon Comm Covered
Calls ........ccovnnnn 92343V104CVerizon Comm( D 2-2 ....... Equity 10/20/2015 | 04/15/2016 | ...... 34 |.......3400 |47 .........|.coeeeieies |ounns 2797) [ | (2958) [l | (2,958) [ ..o (161) [ e e e | [0 0.t
Verizon Comm Covered
alls ... 92343V104CVerizon Comm( D 2-2 ....... Equity ...... CBOE ... v 10/20/2015 | 04/15/2016 | ...... 40 |....... 4000 |47 .........|.........oo |ooens (€12 10) N (P IR (< X2 11) I (N I (3,480) [ ..... (190) ..o |evveeiiii foiii e [0 0..........
Verizon Comm Covered
alls ... 92343V104CVerizon Comm( D 2-2 ....... Equity ...... ISE .| 10/20/2015 | 04/15/2016 | ...... 35|.......3500 |47 .........|.........oo |.oons (2879) .. | (3045) [l | (3,045) [ ... (166) [ ... | e | [0 0..........
Verizon Comm Covered
Calls .................. 92343V104CVerizon Comm( D 2-2 ....... Equity ...... PAC ... | o 10/20/2015 | 04/15/2016 | ...... 20 |.......2,000 |47 .........|.....ooooes |onnns (1,645) [ ..o | oo (LT40) [t | (1,740) | ...... L) N e [ 0..........
Verizon Comm Covered
Calls .........cooeunn 92343V104CVerizon Comm( D 2-2 ....... Equity ...... PHLX ..o | 10/20/2015 | 04/15/2016 | ...... 20....... 2,000 |47 oo (1,645) [ ..o |oeee (1T40) [ e | (1,740) | ...... (95) oo | [ 0 0.t
Verizon Comm Covered
Calls ........ocovnnn 92343V104CVerizon Comm( D 2-2 ....... Equity ...... ISE .o | 10/28/2015 | 02/19/2016 | ...... Al 740048 ... (5,841) [ oo | eees (1702 et | (1,702) | ..... 4139 | [ O 0.t
Verizon Comm Covered
Calls ........ocovnnn 92343V104CVerizon Comm( D 2-2 ....... Equity ...... ISE .o | 10/28/2015 | 04/15/2016 | ...... Bl 7,500 |48 ..o (7870) [ oo | oeee. (3828) e | (3825) | ..... 4045 ... [ O 0.t
Verizon Comm Covered
Calls .................. 92343V104CVerizon Comm| D 2-2 Equity ......[BATS ... 12/29/2015 | 03/18/2016 | ...... 28 |.......2800 (48 .........|........... |..... (1,787) [ | (1,084) [ | (1,084) [ ....... T8 e e [0
Whirlpool Covered Calls .. | 963320106CWhirlpool ....| D 2-2 . .| Equity .. 12/17/2015 | 03/18/2016 e (13176) | e (BA24) L | (8,424) [ ..... 4752 e e | 0
Whirlpool Covered Calls .. | 963320106CWhirlpool ....| D 2-2 . .| Equity .. 12/17/2015 | 03/18/2016 | ....... 4|........ 400 (165 ........[......cccoo [.ous [QL1) N (P INPUUN (<X 1<) I I (936) | ....... 7K U T [ T 1 I
Whirlpool Covered Calls .. | 963320106CWhirlpool ....| D 2-2 . .| Equity .. 12/17/2015 | 03/18/2016 | ...... 14 |....... 1,400 [170 ........[......coooo [oone (3556) [..oovvvven |l (2226) il | (2,226) | ..... 1330 | oo e e e [0
Whirlpool Covered Calls .. | 963320106CWhirlpool ....| D 2-2 . .| Equity .. 12/17/2015 | 03/18/2016 | ...... 26 |....... 2,600 [170 ........[........... [..... (6,599) IR P (4,134) [ ..... 2465 (.. ..o | e e |0
0699999 Subtotal - Written Options - INCOME GENEration - OthEr . .. .. ... et ettt e e e ... (694,715) XXX| ... (585,209) | ... 109,506 | ... XXX XXX
0709999 Subtotal - Written Options - Income Generation . ... .. . (694,715) XXX]| ... (585209) ... 109,506 | ... XXX XXX
0789999 Total - Written Options - Call Options and Warrants . XXX| oo [ XXX XXX
0799999 Total - Written Options - Put Options . . XXX| oo e XXX XXX
0809999 Total - Written Options - Caps ....... XXX| oo XXX XXX
0819999 Total - Written OPtiONS - FIOOTS . .. ... ...ttt ettt ettt e et e e | e XXX| oo | XXX XXX
0829999 Total - WHItten OPtIoNS = COIAIS . . .. ..ottt et et et et e e e e | e L e XXX| oo e o e [ XXX XXX
0839999 Total - Written OPtiONS - OthEr ... ... ... ettt | [ .. (694,715) [ ...l ... (585,209) [ XX X| ... (6852209) | ... 109,506 | ........... |.eerriiiinn |evieiis [ XXX XXX
0849999 Total - Written OPtIONS . .......... .. o . (694,715) | ........... . (585,209) [ XX X| ... (585209) | ... 109,506 | ........... |........... | XXX XXX
1199999 Total - SWAPS - OtNET . . .. ..ttt et e | e s L XXX| oo e o e [ XXX XXX
1429999 Subtotal - INcome GENETAtiON . .......... ... . i i i | .. (694,715) [ ...l ... (585,209) [ XX X| ... (585209) | ... 109,506 | ..........o |.eereriiiin |eeviiis [ XXX XXX
1449990 TOMAlS ... ... . . o . (694,715) | ........... . (585,209) [ XX X| ... (585209) | ... 109,506 | ........... |........... | XXX XXX
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Showing all Optlons Caps FIoors CoIIars Swaps and Forwards Termlnated Durmg Current Year

1 2 3 4 5 14 17 20 21 22 23 24 25
Description Cumulatlve Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) [on Termination| Hedged |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale | Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) BJ/ACV | Accretion Recognized Item Deferred | Termination (b)
0369999 Total - Purchased Options - Call Options and WAITANES . . ... ... ...ttt et ettt e ettt et ettt ettt e e | e XXX[ oo e e e e XXX
0379999 Total - Purchased Options - PUt OPHONS .. .. ..ottt et e et e e e e e e e e e e | e e e e XXX[ oo | e e e XXX
0389999 Total - PUIChased OPtONS = CAPS . . . . ...ttt ettt et ettt e et ettt et et e e e e e [ L XXX[ oo o e e e XXX
0399999 Total - PUchased OPHONS - FIOOTS .. . ... ...ttt et et ettt ettt ettt ettt ettt e [ i e e XXX[ oo e e e e XXX
0409999 Total - Purchased OPONS = COIATS . . . .. ...ttt ettt et e e ettt et ettt e ettt e | L XXX oo | e e e XXX
0419999 Total - PUIChased OPHONS - OtNET ... ...ttt ettt e e ettt e ettt e e e e e e [ T P P PP XXX[ oo e e e e XXX
0429999 Total - PUIChased OPtIONS . . .. .. .ottt ettt et ettt e e e e e e [ L XXX[ oo | e e e XXX
Written Options - Income Generation - Other
Abbvie Inc Covered| 00287Y109Abbvie
Calls ...........[Inc.............|D22.......|Equity .........]CBOE ..........| ..., 02/04/2015 | 05/15/2015 | 03/26/2015 | Purchase | ..... 20(...... 2,000 {65 ........o]oeeeeeei [ (183D | e (B3A) [ e e e e 1000 ... [ 0..........
Abbvie Inc Covered
Calls .... .| 02/04/2015 | 05/15/2015 | 03/26/2015 | Purchase | ..... 10(...... 1,000 65 ..o e |t (BT0) [ (267) | e e [ e e e 403 . e
Abbvie Inc Covered
Calls ...........|Inc............ D22 ......|Equity ........ | BOX ..o | e 02/04/2015 | 05/15/2015 | 03/26/2015 | Purchase | ..... 50 ...... 5,000 (65 .....coo|eeeeeeeiiis [ (3350) | ot (1,336) [ e | e e e e 2014 .. 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 ......|Equity .........] CBOE ..........| oo 02/04/2015 | 05/15/2015 | 04/16/2015 | Purchase | ..... 70(...... 7,000 (625 ... [ (8,190) [ .... (17,050) | ......ooees [onnnnnnnnns U DO P PUDDDUDUUDUE I (8,860) [ ... | et 0..........
Abbvie Inc Covered
Calls ...........[Inc.............|D22......|Equity .........|BOX ...........| .o 02/04/2015 | 05/15/2015 | 04/16/2015 | Purchase | ..... 10[...... 1,000 625 ... [ (1,165) | ..... (2436) | ... [ e I I T (A2T1) [ e 0..........
Abbvie Inc Covered
Calls ...........[Inc.............|D22.......[Equity .........]PHLX ..........| ... 03/02/2015 | 05/15/2015 | 03/26/2015 | Purchase | ..... AT |...... 470065 ......... . oo | (3,854) [ ..... (1,256) | ..o [ T I I 2598 | ... 0..........
Abbvie Inc Covered
Calls ...........[Inc.............|D22......[Equity .........NDQ ...........| ..o 03/02/2015 | 05/15/2015 | 03/26/2015 | Purchase | ..... "l...... 1100165 ... | 897) [ ....... M) .o e e P 603 ... | 0..........
Abbvie Inc Covered
m Calls ...........|Inc............ D22 .......|Equity .........] CBOE ..........| «oooiiiiii 03/26/2015 | 08/21/2015 | 06/30/2015 | Purchase |..... 59 ...... 5900 (625 ........| ...l [t (9,840) [ .... (31,567) | ..oooeeeees [ U I PR B @Iy 0..........
— | Abbvie Inc Covered
@ (Calls...........|Inc............ D22 .o | Equity ... | PHLX oo 03/26/2015 | 08/21/2015 | 06/30/2015 | Purchase |..... 28|...... 2,800 (625 ........] oo [ (4,670) [ .... (14981) | ...t [ U I PR B e (103 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 ... |Equity ........ | ISE ... 03/26/2015 | 08/21/2015 | 06/30/2015 | Purchase |..... 39(...... 3900 (625 ........] ool [aaes (6,504) | .... (20,867) | .......ooon [oiiiinnnn. U I PR B ce (14362) [ 0..........
Abbvie Inc Covered
Calls ...........[Inc.............|D22......|Equity .........]PCX ...........| .o 03/26/2015 | 08/21/2015 | 06/30/2015 | Purchase | ..... 12(...... 12001625 ... oo [ (2,001) [ ..... (6,420) | ... oo e I I T (419 ..o 0..........
Abbvie Inc Covered
Calls ...........[Inc.............|D22.......[Equity .........|BATS ..........| ... 04/16/2015 | 08/21/2015 | 04/30/2015 | Purchase | ..... 40(...... 400065 ......... ........... L. (10,654) ... (14143) | ... e I I T (3488) [ ... | 0..........
Abbvie Inc Covered
Calls .... .| 04/16/2015 | 08/21/2015 | 04/30/2015 | Purchase | ..... 20(...... 200065 ......... .o [nns (5330) | ..... (24D N P e I I T (A7) [
Abbvie Inc Covered
Calls ...........|Inc............ D22 ... |Equity ........ | PCX ..o | o 04/16/2015 | 08/21/2015 | 04/30/2015 | Purchase |..... 20(...... 2,000 {65 ..o eeeiiiiiiis [anns (5,330) | ..... (TOT1) | oo [ U DO P PUDDDUDUUDUE I (741 [ 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 .......|Equity .........|BATS ... | oo 04/30/2015 | 11/20/2015 | 06/30/2015 | Purchase |..... 80(...... 8,000 (675 ........].....oott 2774y [ (28365) | e [ [P OO P DU P (B51) .o | 0..........
Abbvie Inc Covered
Calls .... .| 06/30/2015 | 11/20/2015 | 07/24/2015 | Purchase |..... 12(...... 1200 |70 oo oo | (2,766) | ..... (3,055) | .o e [P OO P DU P (289) [ .o |
Abbvie Inc overed
Calls ...........|Inc............ D22 ... |Equity ........ [NDQ ... e 06/30/2015 | 11/20/2015 | 07/24/2015 | Purchase |..... 13]...... 130070 oo e [ (2,99) | ..... (3310) | oo e [P OO P DU P B13) e | 0..........
Abbvie Inc Covered
Calls ...........[Inc.............|D22......|Equity .........]PCX ...........| .o 06/30/2015 | 11/20/2015 | 07/24/2015 | Purchase | ..... 25(...... 2500 (70 ... (5,757) [ ..... (6,365) | ..o [ T I I ({0 N [P 0..........
Abbvie Inc Covered
Calls ...........[Inc.............|D22......|Equity .........|ISE............| ..o 06/30/2015 | 01/15/2016 | 08/06/2015 | Purchase |.... 150 |..... 15000 |70 ... ... (44244) (... (59,605) | ...l | e I o (1538 [ 0..........
Abbvie Inc Covered
Calls ...........[Inc.............|D22......|Equity .........|ISE ............| ..o 06/30/2015 | 01/15/2016 | 09/29/2015 | Purchase | ..... 18]...... 180070 ... | (5309) | ....... (580) | .ooeeee [ T I I 4729 ... 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 ... |Equity ........ | PCX ..o | o 07/24/2015 | 01/15/2016 | 09/22/2015 | Purchase |..... 12(...... 1200|725 oo oo [ (2461) [ ....... (B81) | ceeeeeeee [ [P OO P DU P 2080 ... e 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 ......|Equity .........NDQ ..........o| 07/24/2015 | 01/15/2016 | 09/22/2015 | Purchase |..... 13]...... 1300725 oo e [ (2671) [ ....... (@13) | oo [P OO P DU P 2259 ... e 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 .......|Equity .........|BATS ... | o 07/24/2015 | 01/15/2016 | 09/22/2015 | Purchase |..... 25(...... 2500725 ... e 5137) [ ....... (T9) | oo [P OO P DU P 4343 .. 0..........
Abbvie Inc Covered
Calls...........[Inc.............|D22.......[Equity .........INOBO ..........| ...l 08/06/2015 | 02/19/2016 | 08/25/2015 | Purchase | ..... 15)...... 1500|725 ..o | 4,740) [ ..... (2531) oo [ T I I 2209 e 0..........
Abbvie Inc Covered
Calls ...........[Inc.............|D22.......[Equity .........]PHLX ..........| ... 08/06/2015 | 02/19/2016 | 08/25/2015 | Purchase | ..... 24(...... 2400725 ... ] (7,584) [ ..... (G0 A I T I I 3534 ... 0..........
Abbvie Inc Covered
Calls...........[Inc.............|D22.......[Equity .........]CBOE ..........| ..., 08/06/2015 | 02/19/2016 | 08/25/2015 | Purchase | ..... "l...... 1100|725 ..o | (3,487)(..... (1,856) | .ooovveeees [ T I I 1631 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 ... |Equity ........ | ISE ... e 08/06/2015 | 02/19/2016 | 08/25/2015 | Purchase |.... 100 ..... 10,000 | 725 ... e Lo (32444) (L (16874) | Lo e e 16570 [ v | 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 ... |Equity ........ | PCX ..o | 08/25/2015 | 11/20/2015 | 09/14/2015 | Purchase | ..... 56 |...... 5600 (675 ........]. ... [t 9,581) | ..... BAM) oo [ [P OO P DU P 6390 ... | 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 .......|Equity ......... ] PCX ......ooooi | oo 08/25/2015 | 11/20/2015 | 09/14/2015 | Purchase |..... 94 |...... 9,400 [ 675 ........|. ...l L. (18547) | ... (5,356) | ..o e T P P DO P UPUUPUE P A9 [ 0..........




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

SCHEDULE DB - PART A - SECTION 2

Showmg all Optlons Caps FIoors CoIIars Swaps and Forwards Termlnated Durmg Current Year

1 2 3 4 12 14 17 20 21 22 23 24 25
Description Cumulauve Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged  |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred  [Termination (b)
Abbvie Inc Covered 00287Y109Abbvie
Calls ...........[Inc.............|D22.......[Equity .........INOBO ..........| ...l 09/14/2015 | 11/20/2015 | 09/29/2015 | Purchase | ..... 2|...... 220065 ......... .o e (1,799) | ....... 699) | ..o [ T I I 1100 ..o 0..........
Abbvie Inc Covered
Calls .... .| 09/14/2015 | 11/20/2015 | 09/29/2015 | Purchase | ..... 78|...... 7,800(65......... ..o s (6,39) | ..... (2478) | ..o T I I 3918 ...
Abbvie Inc Covered
Calls ...........|Inc............ D22 .......|Equity .........NOBO ..........| oo, 09/14/2015 | 01/15/2016 | 09/29/2015 | Purchase |..... 15)...... 150065 ... oeeeiiiiiis |t (2,110) | ....... (943) | oo [P OO P DU P 1167 | oo [ 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 ......|Equity .........PHLX ... | oo 09/14/2015 | 01/15/2016 | 09/29/2015 | Purchase |..... 15)...... 150065 ... oeeeiiiiiis |t 2115) | ....... (943) | oo [P OO P DU P 172 o 0..........
Abbvie Inc Covered
Calls .... .| 09/14/2015 | 01/15/2016 | 09/29/2015 | Purchase |..... 50 ...... 5,000 65 .....coou|eeeeeeiiiis [annns (7475) | ..... (B43) | oo e [P OO P DU P 4332 ...
Abbvie Inc overed
Calls ...........[Inc.............|D22.......[Equity .........INOBO ..........| ...l 09/22/2015 | 01/15/2016 | 09/29/2015 | Purchase | ..... 30(...... 3,000({65......... ..ol [nns (2,869) | ..... (1,886) | oo [ e e P 983 .. 0..........
Abbvie Inc Covered
Calls ...........[Inc.............|D22.......[Equity .........]PHLX ..........| ... 09/22/2015 | 01/15/2016 | 09/29/2015 | Purchase | ..... 20(...... 200065 ......... .o [nns (1,916) | ..... (1257) | oo [ e e P 659 ... | 0..........
Abbvie Inc Covered
Calls ...........[Inc.............|D22.......[Equity .........INOBO ..........| ...l 09/29/2015 | 11/20/2015 | 10/09/2015 | Purchase | ..... 57(...... 5700575 ........| ... | (5814) [ ..... (9863) | ..o [ e I I T [G00) N (P I 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 .......|Equity .........|BATS ... | i 09/29/2015 | 11/20/2015 | 10/09/2015 | Purchase |..... 30(...... 3,000 (575 ... |eeeii [ (3,240) | ..... (BAM) | oo [ U DO P PUDDDUDUUDUE I (1,951) [ v e 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 ......|Equity .........[NDQ .........oo| e 09/29/2015 | 11/20/2015 | 10/09/2015 | Purchase | ..... 27|...... 2700 (575 ... e (2,889) | ..... (4672) | ..o [ U DO P PUDDDUDUUDUE I (1783) [ e | 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 ... |Equity ........ | PCX ..o | e 09/29/2015 | 11/20/2015 | 10/09/2015 | Purchase |...... [ 500 (575 ... | eeeeeiiies (555) [ ....... (865) | .o [ [P OO P DU P B[ | 0..........
Abbvie Inc Covered
Calls ...........[Inc.............|D22......[Equity .........]PCX ...........| .o 09/29/2015 | 11/20/2015 | 10/09/2015 | Purchase | ...... 5|........ 500575 ........| .o (550) [ ....... (865) | ..oveeee [ T I I B16) [ | 0..........
I'T1 | Abbvie IncCovered
= (Calls...........|Inc.............|D22......[Equity .........]BATS ..........| ... 09/29/2015 | 01/15/2016 | 11/13/2015 | Purchase | ..... 3. 340060 .........|. e s (3,472) [ .... (10450) | ... oo e I I T (6678) ... | et 0..........
€O | Abbvie IncCovered
s fCalls ... e[ D22 Equity [ BATS | 09/29/2015 | 01/15/2016 | 11/13/2015 | Purchase |..... 3. 340060 .........|oeeiii e (3317) [ ... (10150) | ... [ e I I T (6833) [ ... | 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 ......|Equity .........[NDQ .........oo | e 09/29/2015 | 01/15/2016 | 11/13/2015 | Purchase |..... 3. 3400 {60 ... | eeeiiiis et (3,317) [ ... (10,450) | ..oooeeeees [ U DO P PUDDDUDUUDUE I (6,833) ..o | 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 ... |Equity ........ | PCX ..o | 09/29/2015 | 01/15/2016 | 11/13/2015 | Purchase |..... 3. 3400 {60 ... | eeeiiiis et (3,467) [ .... (10,150) | .......ooos [onnnnnnnns U DO P PUDDDUDUUDUE I (6,683) ... |t 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 .......|Equity .........JAMEX ... o 10/09/2015 | 02/19/2016 | 12/29/2015 | Purchase | ..... 24|...... 2,400 (60 ... eeeiiiis e (5207) | ..... (4647) | ..o AU O P U I 560 [ ..o | 0..........
Abbvie Inc Covered
Calls ...........|Inc............ D22 ... |Equity ........ . JAMEX ... 10/09/2015 | 02/19/2016 | 11/30/2015 | Purchase |.... 100 |..... 10,000 |60 .......oo | o (21,695) [ .... (20,605) | .....oiiiis [t [P OO P DU P 1090 ..o [ 0..........
Abbvie Inc Covered
Calls .... . 12/10/2015 | 02/19/2016 | 12/29/2015 | Purchase |..... 27...... 2700 {60 ... eeiii e (3,100) | ..... (S22 I [ e I I T (2128) [ . |
Baxalta In:
CoveredCalls ....[Inc .............|D22......[Equity .........INDQ ...........| ..o 11/22/2015 | 02/19/2016 | 12/17/2015 | Purchase | ..... 76|...... 7600(375 ... . (9,266) | .... (22729) | ........... [ e I co (13483) [ 0..........
Baxter Intl Covered
Calls ...........|Itl .............|D22......[Equity .........]CBOE ..........| ... 09/17/2014 | 02/20/2015 | 01/21/2015 | Purchase |..... 18]...... 1800|775 ..o 1327 (288) e GBI oo | 1089 ... [ 0..........
Baxter Intl Covered
Calls .... .| 01/21/2015 | 08/21/2015 | 03/26/2015 | Purchase | ..... 18]...... 1,800 | 775 o] oo | (R074) [ @TB) | e e [ e e e 1601 ..o [
Baxter Intl Covered
Calls ...........|Intl ... D22 .. | Equity ..o o | BATS o 11/24/2014 | 05/15/2015 | 03/03/2015 | Purchase | ..... 76...... 7,600 [75 ..o 1B L | (BT [ e 3838 . [ 10,321 [ | 0..........
Baxter Intl Covered
Calls ...........|Intl ... D22 | Equity o[ PCX L 11/24/2014 | 05/15/2015 | 03/03/2015 | Purchase | ..... 3B...... 380075 ... oeee s BOAT Lo | (TBT) | e 1919 oo [ 5460 ... e 0..........
Baxter Intl Covered
alls ...........|Intl ... D22 ... |Equity .........|CBOE ..........[ ... 11/24/2014 | 05/15/2015 | 03/03/2015 | Purchase | ..... 3B...... 380075 ........ ... 5942 | (T8T) [ 1924 | 5455 ... 0..........
Baxter Intl Covered
alls ........... |t oo |D22 .. | Equity ... | BATS Lo 03/04/2015 | 05/15/2015 | 05/05/2015 | Purchase | ..... 29(...... 2900 (725 ... [ (3B | (1B [ e e e e 1196 | .. [ 0..........
Baxter Intl Covered
alls ...........|Intl ... D22 ... |Equity .........|CBOE ..........[ ... 03/04/2015 | 08/21/2015 | 05/27/2015 | Purchase | ..... 19)...... 1900|725 ..o e @UT) (BB | e [ e e e 1578 | .o 0..........
Baxter Intl Covered
Calls ...........|Intl ... D22 Equity oo | PCX | 03/04/2015 | 08/21/2015 | 05/27/2015 | Purchase |..... 19]...... 1,900 | 725 o] e e @MDY e (BB) | e e [ e e e 1578 | oo 0..........
Baxter Intl Covered
Calls ...........|Intl ... D22 . | Equity ..o o | BATS | 03/04/2015 | 08/21/2015 | 05/27/2015 | Purchase |..... 3B...... 3,800 (725 ... oo [ (@284 | (078) [ | e e e e 3456 | ..o 0..........
Baxter Intl Covered
Calls ...........|Intl ... D22 Equity oo | PCX | 03/04/2015 | 08/21/2015 | 05/27/2015 | Purchase |..... 19]...... 1900 | 75 oo | | (R078) [ (224) | o e [ e e e 1< I 0..........
Baxter Intl Covered
Calls ...........|Intl ............|D22......|Equity .........|BOX ...........| .o 03/04/2015 | 08/21/2015 | 05/27/2015 | Purchase | ...... (N 10075 ..o B [ (1) e e e e e Al 0..........
Baxter Intl Covered
Calls ...........|Itl ............|D22......|Equity .........NDQ ...........| ..o 03/04/2015 | 08/21/2015 | 05/27/2015 | Purchase | ..... 10[...... 1,000 |75 oo e (B80) [ (M8) | e e e e M2 0..........
Baxter Intl Covered
Calls .... .| 03/04/2015 | 08/21/2015 | 05/27/2015 | Purchase | ..... 15)...... 1500 |75 o e (TB) [T e e e e 618 ). ..
Baxter Intl Covered
Calls ........... Intl ..o D22 ....... Equity ......... AMEX ... 03/04/2015 | 08/21/2015 | 05/27/2015 | Purchase |..... 15)...... 1500 | 75 oo e e (TOB) [ (AT | e [ e e e 618 | . | 0..........




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

2’613

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Description Cumulative | Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged  |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred  [Termination (b)
Baxter Intl Covered | 071813109Baxter
Calls ...........|Itl ............ D22 ......|Equity .........|ISE...........| o 03/04/2015 | 08/21/2015 | 05/27/2015 | Purchase | ...... 5|........ 500 [75 .| e [ (288) | (B9) [ e e e e 206 . 0..........
Baxter Intl Covered
Calls .... .| 03/04/2015 | 08/21/2015 | 05/27/2015 | Purchase | ..... Ml...... 1100 |75 oo e (B8) [ (180) | e e [ e e e 453 .
Baxter Intl Covered
Calls ...........|Intl ... D22 | Equity oo [ PCX | 03/26/2015 | 08/21/2015 | 05/27/2015 | Purchase | ..... 18]...... 1,800 | 725 ] e e (1838) [ (B | e e [ e e e 1127 | 0..........
Baxter Intl Covered
Calls ...........|Intl ... D22 Equity oo | PCX | 05/05/2015 | 08/21/2015 | 05/27/2015 | Purchase |..... 29(...... 2900725 ... [ (2,808) | e (B2B) [ | e e e e 1985 | ..o [ 0..........
Baxter Intl Covered
Calls .... .| 05/27/2015 | 08/21/2015 | 06/30/2015 | Purchase | ..... 30(...... 3,000 (70 ... eeeeeeeis [ (1,855) | o (B057) [ | e e e [ (3203) [ ..o |
Baxter Intl Covered
Calls ...........|Itl ............|D22......|Equity .........NDQ ...........| ..o 05/27/2015 | 08/21/2015 | 06/30/2015 | Purchase | ..... 19)...... 1900 |70 oo (T8 [ (B203) | e e [ e e e (2025) .. | 0..........
Baxter Intl Covered
alls ........... |t oo {D22 o Equity oo BOX L 05/27/2015 | 08/21/2015 | 06/30/2015 | Purchase | ...... 5|........ 500 [70 .o e [ BA0) | BAB) [ e e e e e [(SKK) N [P I 0..........
Baxter Intl Covered
alls ...........|Intl ... D22 ... |Equity .........|CBOE ..........[ ... 05/27/2015 | 08/21/2015 | 06/30/2015 | Purchase | ..... 17(...... 1700 |70 oo (1054) [ (2868) | e [ e e e (812) [ | 0..........
Baxter Intl Covered
Calls ...........|Intl ... D22 | Equity oo [ PCX | 05/27/2015 | 08/21/2015 | 06/30/2015 | Purchase | ...... [ 500 [70 .| oo [t (BI0) | e (BAB) [ e [ e e e (B33) v | 0..........
Baxter Intl Covered
Calls ...........|Intl ... D22 .. | Equity ..o o | BATS o 05/27/2015 | 11/20/2015 | 06/30/2015 | Purchase |..... 3. 3400 (70 ..o oo [ (3906) | L (8838) [ | e e e [ (4929) [ ... |t 0..........
Baxter Intl Covered
Calls ...........|Intl ... D22 | Equity oo [ PCX | 05/27/2015 | 11/20/2015 | 06/30/2015 | Purchase |..... 62|...... 6,200 (70 ... | eeeeee [ (TBTT) | s (17,925) [ e e e e (10,249) | ... e 0..........
Baxter Intl Covered
Calls ...........|Itl .............|D22.......[Equity .........]CBOE ..........| ... 05/27/2015 | 11/20/2015 | 06/30/2015 | Purchase |..... 30(...... 3,000 (70 ... oo [ (3640) | L (8550) [ | e e e e (4910) [ ..o | 0..........
Baxter Intl Covered
Calls ...........|Itl .............|D22.......|Equity .........|BATS ..........| ..o 06/30/2015 | 11/20/2015 | 11/22/2015 | Purchase | ..... 19)...... 1,900 | 725 ..o | (2883) [ (188 | o [ e e e 1103 .. 0..........
Baxter Intl Covered
Calls ...........|Itl ............|D22......|Equity .........]PCX ...........| oo 06/30/2015 | 11/20/2015 | 11/22/2015 | Purchase | ..... 3B...... 3800725 ........) . [ BT | BB [ | e e e e 2216 | ... 0..........
Baxter Intl Covered
Calls ...........|Itl ............ D22 ... |Equity .........]CBOE ..........| oo 06/30/2015 | 11/20/2015 | 11/22/2015 | Purchase |..... 19)...... 1,900 | 725 ] e | (20888) [ (1B8) | e e [ e e e 1108 | ..o [ 0..........
Baxter Intl Covered
Calls ...........|Intl ... D22 Equity oo MIAX ] 06/30/2015 | 01/15/2016 | 11/30/2015 | Purchase |..... 27|...... 2700 (725 ..o [ (48BT) | e (9278) [ | e e e [ (4,388) [ ..o | 0..........
Baxter Intl Covered
Calls ...........|Intl ... D22 | Equity oo | PHLX o 06/30/2015 | 01/15/2016 | 11/30/2015 | Purchase |..... 10(...... 1,000 | 725 oo e e (810) [ (B335 | e e [ e e e (1,525) [ oo | 0..........
Baxter Intl Covered
Calls ...........|Itl ... D22 | Equity ... . |CBOE ..o 06/30/2015 | 01/15/2016 | 11/30/2015 | Purchase |..... 12(...... 1,200 | 725 o] e e (R94A) [ (B122) | e e e e e (2178) [ | 0..........
Baxter Intl Covered
Calls .... .| 06/30/2015 | 01/15/2016 | 11/30/2015 | Purchase | ..... 13)...... 1300|725 ..o | (2405) [ (BATO) | L [ e e e (2,086) [ ... |eeeiiinn,
Baxter Intl Covered
Calls ...........|Itl ............|D22......|Equity .........]PCX .......... | oo 06/30/2015 | 01/15/2016 | 11/30/2015 | Purchase |..... 25(...... 2500725 ... (4625) | L (8338) [ | e e e e B713) [ | 0..........
Baxter Intl Covered
Calls ...........Itl .............|D22.......[Equity .........INOBO ..........| ...l 06/30/2015 | 01/15/2016 | 11/30/2015 | Purchase | ...... (N 100|725 oo e (180) [ B4 | e e (64) [ ..o | 0..........
Baxter Intl Covered
Calls .... .| 06/30/2015 | 01/15/2016 | 11/30/2015 | Purchase |..... 23...... 2300725 ..o e [ (@183) | e (TT86) [ | e e e e (3623) ..o |
Baxter Intl Covered
Calls ...........|Intl ............ D22 ... |Equity .........[NOBO ........oo| oo 06/30/2015 | 01/15/2016 | 11/30/2015 | Purchase |..... 12(...... 1,200 | 725 oo oo e (2215) [ (B062) | e e [ e e e (1847) [ v e 0..........
Boeing Co Covered
Calls ...........[Co......oooeeet|D2:2 .| Equity .o | BATS o 11/24/2014 | 05/15/2015 | 04/29/2015 | Purchase | ..... 94 |...... 9,400 (140 ........|..... 35244 | ... L (69,025) [ ... | e (12,026) | e BTB) f 0..........
Boeing Co Covered
alls ...........|Co.............|D22 ......|Equity .........{NOBO ..........| ...ooooiiiiiiiiis 04/29/2015 | 11/20/2015 | 07/24/2015 | Purchase | ..... 24(...... 2,400 (150 ........|. ...l . (15/486) | ..... (BB31) .o | [ e e 6856 |........... ..ol 0..........
Boeing Co Covered
alls ...........|Co.............|D22......|Equity .........|BATS .......... | .. 04/29/2015 | 11/20/2015 | 07/24/2015 | Purchase | ..... 14]...... 1400|150 ... | (9,037) | ..... (5,035) | oo | [ e e 4002 ... 0..........
Boeing Co Covered
alls ...........|Co.............|D22......|Equity .........|PCX .......... | 04/29/2015 | 11/20/2015 | 07/24/2015 | Purchase | ...... 8|........ 800 [150 ........| . eeiiiiiii [ (5164) | ..... @BIT) | e | [ e e 2287 ... 0..........
Boeing Co Covered
Calls ...........[Co......ooeeee D22 o | Equity cooen | BOX o | 04/29/2015 | 11/20/2015 | 07/24/2015 | Purchase | ...... (N 100|150 ..o [ | (645) [ ....... (360) | - e [ e e 286 .. | 0..........
Boeing Co Covered
Calls ...........[Co.............| D22 .. | Equity ..o i) [NOBO Lot 04/29/2015 | 11/20/2015 | 06/30/2015 | Purchase |..... 15)...... 1,500 [ 155 ..o oo [ (6,705) | ..... (2042) | oo | [ e e e 4663 (... | 0..........
Boeing Co Covered
Calls ...........[Co.............|D2-2 .. | Equity ..ot o) [NOBO Lot 04/29/2015 | 11/20/2015 | 06/30/2015 | Purchase |..... 30(...... 3,000 (155 ........].eeiiiittn (13,380) | ..... (4,083) | ..o | [ e e [ 92% | ... | 0..........
Boeing Co Covered
Calls...........[Co............. D22 ......|Equity .........]PCX ...........| oo 04/29/2015 | 11/20/2015 | 06/30/2015 | Purchase | ...... 2. 200 (155 ... 907) [ ....... @72) | e e e 634 . ... 0..........
Boeing Co Covered
Calls...........[Co.............| D22 ......|Equity .........MIAX ...........| .o 06/30/2015 | 11/20/2015 | 07/24/2015 | Purchase | ..... 37...... 3700 (145 ........| ... . (13,468) C@I279) e e e e e @8I e 0..........
Boeing Co Covered
Calls .... .| 06/30/2015 | 11/20/2015 | 07/24/2015 | Purchase | ..... 10[...... 1,000 (145 ..o | (3,659) | ..... GG £ N P N (P I (2097) [ |
Boeing Co Covered
Calls ...........|Co.....oooeeeet|D2:2 oo | Equity oo | PHLX | 07/24/2015 | 01/15/2016 | 08/24/2015 | Purchase | ..... a7 ... 4700150 ... |t . (22,225) C(10,980) [ L | e e e e M245 (..o 0..........




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

€613

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Description Cumulative | Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged  |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred  [Termination (b)
Boeing Co Covered| 097023105Boeing
Calls ........... 0 D22 ....... Equity ......... PHLX ... oo 07/24/2015 | 01/15/2016 | 08/25/2015 | Purchase | ..... AT|...... 4700155 ........ ...l Lo (14M8) L (7528) | oo | [ e e 6590 |........... | 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... Co...ooonnnnn D22 ....... Equity ......... NOBO ..........| ..ot 08/12/2015 | 11/20/2015 | 08/26/2015 | Purchase | ..... Ml...... 1,100 [ 150 ..o [ (2,855) | ..... (1501) | oo | [ e e 1353 | 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... Co oo D22 ....... Equity ......... PHLX .| 08/24/2015 | 11/20/2015 | 09/18/2015 | Purchase | ..... 20|, 2400 (135 ... e (8,534) [ ... (13,967) | ..oooeeeees o [ | e e (5433) [ oo | 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... Co oo D22 ....... Equity ......... NOBO ..........| «ooeeiiiiiiat, 08/24/2015 | 11/20/2015 | 09/18/2015 | Purchase |..... Ml...... 1100 [ 135 oo e [ (4,470) [ ..... (T316) | oo | [ e e e (2846) [ ... | 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... Co oo D22 ....... Equity ......... AMEX ..o oo 08/24/2015 | 11/20/2015 | 09/18/2015 | Purchase | ...... (N 100|135 .o | (406) [ ....... (665) | .o e [ e e (259) [ .o | 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... 0 D22 ....... Equity ......... CBOE ........ov| coveiiii, 08/24/2015 | 11/20/2015 | 09/18/2015 | Purchase | ..... 20(...... 2,000 (135 ........ ). (8,128) (13,302) [ ..o e s e e GATA) [ 0..........
Boeing Co Covered| 097023105Boeing
alls ........... 0 D22 ....... Equity ......... BATS ..........| ..o 08/24/2015 | 11/20/2015 | 10/09/2015 | Purchase | ...... 5|........ 500 (140 ... | (1,299) | ..... /28 N P N (P I (1672) [ | 0..........
Boeing Co Covered| 097023105Boeing
alls ........... 0 D22 ....... Equity ......... NOBO ..........| ..ot 08/24/2015 | 11/20/2015 | 10/09/2015 | Purchase | ...... (N 100|140 ..o (260) [ ....... (09) | oo e e e (149) ..o | 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... Co oo D22 ....... Equity ......... PHLX oo | 08/24/2015 | 11/20/2015 | 10/09/2015 | Purchase |..... 20|, 2400 (140 ... e (5,458) (12478) | o | e e [ (7021) o | 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... Co oo D22 ....... Equity ......... PCX | 08/24/2015 | 11/20/2015 | 10/09/2015 | Purchase |...... 6|........ 600 [140 ........|. oo [t (1,559) [ ..... (2455) | oo | [ e e e (895) [.vvvviiiiin | 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... Co oo D22 ....... Equity ......... BOX .o | e 08/24/2015 | 11/20/2015 | 10/09/2015 | Purchase |...... 9| ... 900 [140 ... oeiiiiiis [ (2,339) | ..... (3682) | .o oo [ e e e (1,343) [ oo | 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... Co....ooovnn D22 ....... Equity ......... CBOE ........ov| coveiiii, 08/24/2015 | 11/20/2015 | 10/09/2015 | Purchase | ..... 10[...... 1,000 [ 140 ... | (2599) | ..... 3 N I Y (P I (1492) [ ..o |t 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... 0 D22 ....... Equity ......... MIAX oo 08/27/2015 | 10/16/2015 | 09/29/2015 | Purchase | ...... 9........ 900 [140 ........| .o | (1,842) | ....... (238) | oo e e e 1604 ... [ 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... 0 D22 ....... Equity ......... MIAX oo 09/18/2015 | 01/15/2016 | 10/09/2015 | Purchase |..... 26|...... 2600 (140 ........|........... L (13,709) [ ... (10,636) | Lo e [ e e 3073 ..o 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... Co oo D22 ....... Equity ......... PCX | 09/18/2015 | 02/19/2016 | 10/22/2015 | Purchase | ..... 27|...... 2700 (145 ...l (11489 [ L (19143) | Lo [ e e e (7874) [ | 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... Co oo D22 ....... Equity ......... PHLX oo | 09/29/2015 | 11/20/2015 | 10/09/2015 | Purchase | ...... 9| ... 900 [140 ... oeiiiiiiiis [t (1,129) [ ..... (3682) | .o e [ e e e (2,553) [ oo | 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... Co oo D22 ....... Equity ......... AMEX ..o oo 10/09/2015 | 02/19/2016 | 10/22/2015 | Purchase | ..... 15)...... 1,500 [ 145 ..o [ (6,690) [ .... (10,635) | ..oooeeeees v [ | e e (3,945) [ oo | 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... 0 s D22 ....... Equity ......... CBOE ... oviiiiii, 10/09/2015 | 02/19/2016 | 10/22/2015 | Purchase | ..... 3. 3100 (145 ...l L (13,826) [ ... (22004) | oo [ e e e e (8A78) [ | 0..........
Boeing Co Covered| 097023105Boeing
Calls ........... 0 D22 ....... Equity ......... PHLX ... oo 10/09/2015 | 02/19/2016 | 10/22/2015 | Purchase | ..... 15)...... 1500|145 ... | (6,690) [ .... (10,651) | ....ooooees [ [ e e e [CCRecx D N (P I 0..........
Boeing Co Covered| 097023105Boeing
Calls...........|Co............. 22 ....... Equity ......... NOBO ..........| ..ottt 10/09/2015 | 02/19/2016 | 10/22/2015 | Purchase | ..... 26|...... 2600 (145 ........|. ... L (11,590) [ ... (18462) | ..o [ [ e e (6872) [ .. | 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp ... 22 ....... Equity ......... CBOE ........ov| coveiiii, 06/25/2014 | 02/20/2015 | 01/21/2015 | Purchase | ..... 66|...... 6,600(325........]...... 6,600 (........... B A VAZ ) [P [ P 20460 | . ... [ S 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp .o D22 ....... Equity ......... CBOE ... oviiiiii, 06/25/2014 | 02/20/2015 | 01/21/2015 | Purchase |..... 70(...... 7,000(325........]...... 6994 |........... L (19,040) [ L | e e 21706 | . [ L (12,046) [ 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp .o D22 ....... Equity ......... BATS ... | 06/25/2014 | 02/20/2015 | 01/21/2015 | Purchase |..... 70(...... 7,000(325........]...... 7070 ........... o (18,985) [ | e e 21630 | . [ C(M918) [ 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp . D22 ....... Equity ......... CBOE ... oviiiiii, 07/28/2014 | 02/20/2015 | 01/21/2015 | Purchase |..... 69...... 6,900 (325 ........]...... 5648 | ........... o (18,884) [ | e e 22642 .o e L (13,086) [ e 0..........
CSX Corp Covered | 126408103CSX
alls ........... Orp ... D22 ....... Equity ......... BOX ..o | 07/28/2014 | 02/20/2015 | 01/21/2015 | Purchase | ...... 2. 200325 ........| . ... 64| G4d) | oo 656 ... | [(cE< 0) N [P I 0..........
CSX Corp Covered | 126408103CSX
alls ........... Orp ... D22 ....... Equity ......... NDQ ..o | 07/28/2014 | 02/20/2015 | 01/21/2015 | Purchase |..... 19)...... 1900325 ........[...... 1557 | oo (5,168) | ..o [ [ 6233 | ... e BB [ | 0..........
CSX Corp Covered | 126408103CSX
alls ........... Orp ... D22 ....... Equity ......... CBOE ........ov| coveiiii, 08/12/2014 | 02/20/2015 | 01/21/2015 | Purchase | ..... 9Qf...... 9,000(325........]...... 4736 | ........... (24,480) [ .o | e s 32464 | ... o (19,744) | ... [ 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... BATS ... | 01/21/2015 | 05/15/2015 | 01/27/2015 | Purchase |..... 97 |...... 9,700 [ 35 ... | e .... (16,926) (14,372) [ oo e e [ [ 2554 .. 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... PCX | 01/21/2015 | 05/15/2015 | 01/27/2015 | Purchase |..... a7 ... 470035 ... e (8,196) | ..... (6,964) | ..o | oo [ e e e 1232 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... CBOE ... oviiiiii, 01/21/2015 | 05/15/2015 | 01/27/2015 | Purchase |..... 49(...... 490035 ... e (8,550) | ..... (7,260) | ..o | oo [ e e e 1290 oo [ 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... CBOE ........oo| covviiii, 01/21/2015 | 05/15/2015 | 02/17/2015 | Purchase 100 ..... 10,000 36 ......... . ..oonnnns ... (12,500) (13,603) [ ..o e e e (1103) [ | 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... CBOE ........oo| covviiii, 01/21/2015 | 05/15/2015 | 02/17/2015 | Purchase | ..... 10[...... 1000036 ... | (1,270) | ..... L) N e [ I [(C10) N [P I 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... PCX ..o | oo 01/21/2015 | 05/15/2015 | 02/17/2015 | Purchase | ..... 2|...... 220036 ... eeeiii e (2,833) | ..... (2993) | oo | [ e e (160) ... | oot 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... CBOE ... oviiiii, 01/21/2015 | 05/15/2015 | 02/17/2015 | Purchase |..... 24|...... 2,400 (36 ... | eeeee [ (3,09) | ..... (3,265) | .o e [ e e e (169) [ .o | oot 0..........




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

v'6L3

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Description Cumulative | Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged  |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred  [Termination (b)
CSX Corp Covered | 126408103CSX
Calls ........... Orp ... D22 ....... Equity ......... BATS ..........| ..o 01/21/2015 | 05/15/2015 | 02/17/2015 | Purchase |..... 37...... 370036 ... eeeiiii [t 4773) [ ..... (5,033) [ oo | [ e e e (260) ... | 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp ... D22 ....... Equity ......... MAIX oo 01/27/2015 | 08/21/2015 | 04/16/2015 | Purchase | ..... 25(...... 250036 .......oc|oeeiiiii [ B9 ..... (1,045) | oo | [ e e 2872 ... 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp .o D22 ....... Equity ......... PHLX .| 01/27/2015 | 08/21/2015 | 04/16/2015 | Purchase |..... 25(...... 250036 ... e [ 3917 |..... (1,045) | oo e [ e e e 2872 .. 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp .o D22 ....... Equity ......... AMEX ..o o 01/27/2015 | 08/21/2015 | 04/16/2015 | Purchase |..... 25(...... 250036 ... e [ 3917 |..... (1,045) | oo e [ e e e 2872 .. 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp .o D22 ....... Equity ......... CBOE ... oviiiiii, 01/27/2015 | 08/21/2015 | 04/16/2015 | Purchase |..... 25(...... 250036 ... e [ B917)|..... (1,045) | oo | [ e e e 2872 .. 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... MAIX oo 01/27/2015 | 08/21/2015 | 04/16/2015 | Purchase | ..... 28|...... 2300 (37 ..o (2,739) [ ....... (853) | oo [ [ e e 2187 | 0..........
CSX Corp Covered | 126408103CSX
alls ........... Orp ... D22 ....... Equity ......... PHLX ... oo 01/27/2015 | 08/21/2015 | 04/16/2015 | Purchase | ..... 28|...... 2300 (37 ..o (2,739) [ ....... (853) | oo [ [ e e 2187 | 0..........
CSX Corp Covered | 126408103CSX
alls ........... Orp ... D22 ....... Equity ......... AMEX ... oo 01/27/2015 | 08/21/2015 | 04/16/2015 | Purchase | ..... 28|...... 2300 (37 ..o (2,739) [ ....... (853) | oo [ [ e e 2187 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... CBOE ... oviiiiii, 01/27/2015 | 08/21/2015 | 04/16/2015 | Purchase |..... 24|...... 2400 (37 .o (2,859) | ....... (BT7) | e [ [ e e 2282 .. 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... MIAX ..o 02/17/2015 | 08/21/2015 | 04/16/2015 | Purchase |..... 51 ..... 5100 (37 ..o (7,528) | ..... (1,225) | oo oo [ e e e 6303 ... | 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... AMEX ..o oo 02/17/2015 | 08/21/2015 | 04/16/2015 | Purchase | ...... [ 700 [37 oo e (1,033) | ....... (168) | oo [ [ e e 865 (...t | 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... BOX ..o | 02/17/2015 | 08/21/2015 | 04/16/2015 | Purchase | ...... 4 ... 40037 oo (590) [ ........ L) N [ [ I 494 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... CBOE ........oo| covviiii, 02/17/2015 | 08/21/2015 | 04/16/2015 | Purchase |..... 3. 340037 ..o (4,576) | ....... (T45) | oo e e 383 | ... 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... CBOE ........oo| covviiii, 02/17/2015 | 08/21/2015 | 03/26/2015 | Purchase | ..... 34 ... 340038 ... e (3,806) | ..... (1076) | oo | oo [ e e 2730 ... 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp .o D22 ....... Equity ......... PHLX oo | 02/17/2015 | 08/21/2015 | 03/26/2015 | Purchase |..... 33...... 3300(38 ... e e (3,69%)..... (1,045) | oo e [ e e e 2649 ... 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp .o D22 ....... Equity ......... MIAX ..o 02/17/2015 | 08/21/2015 | 03/26/2015 | Purchase |..... 33...... 330038 ... e [ (3,69%)..... (1,045) | oo e [ e e e 2649 ... 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp .o D22 ....... Equity ......... CBOE ... oviiiiii, 03/26/2015 | 11/20/2015 | 08/06/2015 | Purchase | ..... 25(...... 250036 ... eeeiiii [ (2,665) | ....... (810) |« e [ e e 1855 | oo [ 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Ofp .o D22 ....... Equity ......... PHLX oo | 03/26/2015 | 11/20/2015 | 08/06/2015 | Purchase | ..... 20(...... 2,000 {36 ... eeeiiii [ (2132) [ ....... (634) | oo [ [ e e 1498 | ..o [ 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp ... D22 ....... Equity ......... ISE ...t oo 03/26/2015 | 11/20/2015 | 08/06/2015 | Purchase | ..... 30(...... 3,000(36 .........ceeeiiii [t (3,198) [ ....... O73) | oo e e e 2225 ... e 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp ... D22 ....... Equity ......... PCX ..o | o 03/26/2015 | 11/20/2015 | 08/06/2015 | Purchase | ..... 25(...... 250036 ... eeeiiii [ (2,665) | ....... @) e e e e 1854 | ..o 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp ... D22 ....... Equity ......... CBOE ........ov| coveiiii, 04/16/2015 | 11/20/2015 | 08/06/2015 | Purchase 286 ..... 2860035 ......... ........... o (25734) [ (11,802) | e e e e e e 183982 ..o | 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp .o D22 ....... Equity ......... PHLX oo | 08/06/2015 | 11/20/2015 | 08/24/2015 | Purchase 100 ..... 10,000 [33 ..o e [ (6,89)]..... (2253) | .o e [ e e e 4641 ... 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp .o D22 ....... Equity ......... PHLX oo | 08/06/0215 | 01/15/2016 | 08/24/2015 | Purchase | ..... 35[...... 3500 (34 ..o e (2631)[....... (909) | oo [ [ e e 1722 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Orp . D22 ....... Equity ......... CBOE ... oviiiiii, 08/06/0215 | 01/15/2016 | 08/24/2015 | Purchase L2851 2510034 ......... . L. (18870) | ..... (T.097) | o | [ e [ MIT2 o | 0..........
CSX Corp Covered | 126408103CSX
alls ........... Orp ... D22 ....... Equity ......... NOBO ..........| ..ottt 08/24/2015 | 11/20/2015 | 09/18/2015 | Purchase | ...... 8|........ 80028 ... (788) | ..... (1576) | oo | oo [ e e (C6) N T I 0..........
CSX Corp Covered | 126408103CSX
alls ........... Orp ... D22 ....... Equity ......... PHLX ... oo 08/24/2015 | 11/20/2015 | 09/18/2015 | Purchase | ..... 9Qf...... 900028 .........|oeeiii e (8,860) (7782 [ oo | e e e (8872) ..o | 0..........
CSX Corp Covered | 126408103CSX
alls ........... Orp ... D22 ....... Equity ......... PHLX ... oo 08/24/2015 | 11/20/2015 | 09/18/2015 | Purchase |..... 95 |...... 950028 ......... | e s (9,643) (18,718) [ .o e e e e (9075) [ ..o | 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... PHLX oo | 08/24/2015 | 11/20/2015 | 09/18/2015 | Purchase | ..... 20|, 240029 .| e (1,426) | ..... (2961) | oo oo [ e e (1,535) [ .o | 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... NOBO ..........| «ooeeeiiiiiat, 08/24/2015 | 11/20/2015 | 09/18/2015 | Purchase |..... TA|...... 740029 ..o e (5,026) (10,435) [ .o | oo e [ (5410) [ oo | 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... CBOE ... oviiiiii, 08/24/2015 | 11/20/2015 | 09/18/2015 | Purchase |..... 30(...... 3000({29 ... eeiiiii s (2,099) | ..... (A231) | oo | [ e e e A1) [ | 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... NOBO ..........| ..ot 08/24/2015 | 11/20/2015 | 09/18/2015 | Purchase | ..... 16]...... 1600129 ... | (1,120) | ..... (2256) | ..o | [ e e e (A7) [ 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... PHLX ... oo 08/24/2015 | 11/20/2015 | 09/18/2015 | Purchase | ..... 52|...... 520029 ... e (3639)(..... (7333) | o | [ e e (3694) [ ..o | 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... PHLX ... oo 08/27/2015 | 11/20/2015 | 09/18/2015 | Purchase | ..... "l...... 1100129 oo 919) | ..... [ 8<33  [ E [(CRK) N [P 0..........
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... PHLX .| 08/27/2015 | 11/20/2015 | 09/18/2015 | Purchase |..... 63|...... 6,300 {29 ... eeeiiii et (5292) | ..... (8,884) | .o oo [ e e e (3592) [ .o |t 0..........




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

SCHEDULE DB - PART A - SECTION 2

Showmg all Optlons Caps FIoors CoIIars Swaps and Forwards Termlnated Durmg Current Year

1 2 3 4 12 14 17 20 21 22 23 24 25
Description Cumulauve Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged  |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred  [Termination (b)
CSX Corp Covered | 126408103CSX
Calls ........... Corp v D22 ....... Equity ......... AMEX ... 09/18/2015 | 01/15/2016 | 12/10/2015 | Purchase |.... 267 |..... 26,700 {30 .........[........... ... (34704) ... .. (3,356) | ..o [ e I I D 31348 ... 0..........
CSX Corp Covered | 126408103CSX
Calls .... Corp v 22 ....... Equity ......... ISE............ . 09/18/2015 | 02/19/2016 | 12/17/2015 | Purchase |.... 193|..... 19300130 ... L (29137 L (8102) | ..o [ e I I D 21035 ...
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... BATS ... | o 11/14/2014 | 06/19/2015 | 04/30/2015 | Purchase | ..... 85(...... 8500 (80 .........| ... 37| .. o (88,230) [ e FUUE DU 1749 | e (19519) [ 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... BATS ... | 11/25/2014 | 06/19/2015 | 04/30/2015 | Purchase | ..... 45(...... 450080 .........[..... 20,070 | ........... o (30378) [ | FUUE DU 1350 | oo [ e (10,305) [ 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ... D22 ....... Equity ......... MIAX .| 11/25/2014 | 06/19/2015 | 04/30/2015 | Purchase |..... 17(...... 1,700 |80 ... e C(11,285) [ FUUE DU B0 e e (3,653) [ ..o |
Cardinal Health 14149Y108Cal |na|
Covered Calls ....| Health .......... D22 ....... Equity ......... BOX ..o | 11/25/2014 | 06/19/2015 | 04/30/2015 | Purchase | ..... 16]...... 1600|180 .........[...... 7430 ..o L (10,480) [ U I 486 ... | [CCR<T0) N (P I 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... L 11/25/2014 | 06/19/2015 | 04/30/2015 | Purchase | ..... 12(...... 1200|180 .........[...... [k 1<72H [ IR (7,860) | ..o [ U I 360 ..o e (2508) [ ... | 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....[Health .......... D22 ....... Equity ......... PCX oo 04/30/2015 | 12/18/2015 | 09/29/2015 | Purchase | ..... 12)...... 1,200 (875 ..o [ (5,226) [ ....... (174 I U, P O P [P 4344 1 oo [V
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... NDQ oo | e 04/30/2015 | 12/18/2015 | 09/29/2015 | Purchase |..... 13]...... 1,300 | 875 ..o oo [ (5661)....... (956) | .ooeeeeeees [ [P OO P DU P 4706 ... | 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... ] = 04/30/2015 | 12/18/2015 | 06/30/2015 | Purchase |..... 5., 7,500 (875 ... ot .. (32,657) [ .... (22505) | ....oiiiiis [ e e 10152 v | 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... ] = 04/30/2015 | 12/18/2015 | 07/24/2015 | Purchase | ..... 10(...... 1,000 | 875 ..o oo [ (4,354) [ ..... (239) | ..o [ [P OO P DU P 1,958 | ..o [ 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... BATS ..........| oo 04/30/2015 | 12/18/2015 | 09/29/2015 | Purchase | ..... 25(...... 2500 (875 ........]. ...l ... (10887)..... (1,838) | oo [ T I I 9050 | ... | 0..........
I | Cardinal Health 14149Y108Cardinal
- | Covered Calls ....| Health .......... D22 ....... Equity ......... PHLX oo | 04/30/2015 | 12/18/2015 | 07/24/2015 | Purchase | ..... 22|...... 2200875 ... oo 9,361) | ..... G271 | e e P O P [P 4090 ..o | [V
€O | Cardinal Health 14149Y108Cardinall
.U'I Covered Calls ....[Health .......... D22 ....... Equity ......... NOBO ..o i 04/30/2015 | 12/18/2015 | 07/24/2015 | Purchase | ..... 18]...... 1,800 (875 ..o [ (7,659) | ..... (4313) | oo e P O P [P 3346 (... [V
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... PCX | 06/30/2015 | 01/15/2016 | 09/29/2015 | Purchase |..... 18]...... 180090 ..o eeeeiiis [ (3,960 | ..... (123) | oo e [P OO P DU P 2837 .. 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... NDQ ..o | e 06/30/2015 | 01/15/2016 | 09/29/2015 | Purchase |..... 19...... 190090 ..o eeeeiis [ 4175) | ..... (1,186) | .o [ [P OO P DU P 2989 ... 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... BATS ... | o 06/30/2015 | 01/15/2016 | 09/29/2015 | Purchase |..... 3B...... 380090 ..o eeiiiii [t (8,360) | ..... 3T) | e [ [P OO P DU P 5989 ... 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... BATS ... | o 07/24/2015 | 01/15/2016 | 09/29/2015 | Purchase |..... 25(...... 250090 ..o eeiiii et (4,262)|..... (1,560) | ..o [ [P OO P DU P 2702 ... 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls . ... D22 ....... Equity ......... BATS .......... .| 07/24/2015 | 01/15/2016 | 09/29/2015 | Purchase | ..... 25(...... 250090 ... e (4,49)(..... (1,560) | ..o [ T I I 2935 ...
Cardinal Health 14149Y108Cardinal
Covered Calls ....| Health .......... D22 ....... Equity ......... BATS ..........| oo 09/29/2015 | 12/18/2015 | 11/13/2015 | Purchase |..... 25(...... 2500(825 ........] ..o | (3,920) [ .... (11,266) | .........oo oo e I I T T347) [ 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... L 09/29/2015 | 12/18/2015 | 11/13/2015 | Purchase |..... 13)...... 1300825 ... oo | (2,041) [ ..... (5858) | ..ovvvveies [ e I I T BBIT) [ | 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ... D22 ....... Equity ......... PCX ........... . 09/29/2015 | 12/18/2015 | 11/13/2015 | Purchase |..... 12(...... 1,200 825 ..o oo [ (1,884) | ..... (5408) | ...oooviiis [ U DO P PUDDDUDUUDUE I (3524) [ .o |
Cardinal Health 14149Y108Cart |na|
Covered Calls ....| Health .......... D22 ....... Equity ......... PCX | 09/29/2015 | 01/15/2016 | 11/13/2015 | Purchase |..... 30(...... 3,000(85 ..o eeiiiiiiis [annns (3,660) | ..... (9691) | oo [ U DO P PUDDDUDUUDUE I (6,031) [ oo | 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... NDQ oo | e 09/29/2015 | 01/15/2016 | 11/13/2015 | Purchase |..... 32|...... 3200(85 ... eeeiiiiiis [ (3,902) [ .... (10,337) | ..oeeeeeeis [, U DO P PUDDDUDUUDUE I (6,435) [ ..o | 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... BATS ..........| oo 09/29/2015 | 01/15/2016 | 11/13/2015 | Purchase |..... 63|...... 6,300 (85 .........|. ..o [t (7,682) [ .... (20351) | ......oooos oo e I co (12669) [ 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... CBOE ... v 11/13/2015 | 03/18/2016 | 11/24/2015 | Purchase |.... 125|..... 12,500 | 875 ...... ..ol L (41,046) [ ... (46027) | ... e I I T (4981) [ ..o | 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....[Health .......... D22 ....... Equity ......... PHLX oo | 11/13/2015 | 03/18/2016 | 11/24/2015 | Purchase | ..... 12)...... 1,200 (875 ..o [ (3,997) [ ..... (4554) | .coooees e P O P [P (557) | v [V
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... ] = 11/13/2015 | 03/18/2016 | 11/24/2015 | Purchase | ..... 14]...... 1400 | 875 ..o oeeeiiiiiis | (4,669)|..... (5327) | oo [ [P OO P DU P (658) [ ..ovviiiiin | 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... AMEX ... 11/13/2015 | 03/18/2016 | 11/24/2015 | Purchase | ..... Ml...... 1,100 | 875 ..o e [ (3679) | ..... (3922) | ..o e [P OO P DU P (242) [ | 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... PAC .........oo| o 11/13/2015 | 03/18/2016 | 11/24/2015 | Purchase | ..... 13]...... 1,300 | 875 ..o oo [ (4,348) | ..... (4947) | o [P OO P DU P (598) [ | 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... CBOE ... v 10/22/2014 | 02/20/2015 | 01/21/2015 | Purchase | ..... 85|...... 8500 (43 ............... 3842 (. ... |l B743) | .o [ AU 3043 | e (4901) [ ..o | 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... PCX .| 10/22/2014 | 02/20/2015 | 01/21/2015 | Purchase | ..... 17(...... 1,700 |43 ..o 768 ... (1802) | ..o [ U I 609 ... | (1,034) [ e 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... BATS .......... .| 10/22/2014 | 02/20/2015 | 01/21/2015 | Purchase | ..... 34 ... 3400(43 ... .. B3] (3583) [ .ooveeee [ [ 1223 [ (2052) ..o |
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... CBOE ... o 11/14/2014 | 02/20/2015 | 02/10/2015 | Purchase | ..... 68|...... 6,800 (44 ............... 4347 | oo (222) | oo FUUE UUU (1,083) [ oo e 4125 ... 0..........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
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1 2 3 4 12 13 14 15 17 20 21 22 23 24 25
Description Cumulative | Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged  |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred | Termination (b)
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... CBOE ... covei 11/14/2014 | 02/20/2015 | 02/10/2015 | Purchase | ..... 68|...... 6,800 (44 ... ... .| ... 4488 .. 222) e e (1224) [ oo | 4266 ........... | 0..........
Coca-Cola
Covered Calls .. ..[ 191216100Coca-Cqd 2-2 ....... Equity ......... CBOE .......... .1 01/21/2015 | 05/15/2015 | 04/14/2015 | Purchase | ..... 68]...... 680045 ......... | e [ (B239) e BTO) | e e e e e e 4869 (. ... |
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... BOX ..o | e 01/21/2015 | 05/15/2015 | 04/14/2015 | Purchase | ...... 2 200 (45 ..o e [ (B4 | () e e e e e e U3 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... PHLX .| 01/21/2015 | 05/15/2015 | 04/14/2015 | Purchase | ..... 20(...... 2,000 (45 ..o e [ (1B40) | e (107) [ | e e e e 1433 | 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... AMEX .......... .1 01/21/2015 | 05/15/2015 | 04/14/2015 | Purchase | ...... K O 300 [45 ..o e [ @B | (1B) [ e e e e e 205 i
Coca-Cola
Covered Calls .. ..[ 191216100Coca-Cqd 2-2 ....... Equity ......... ISE oo 01/21/2015 | 05/15/2015 | 04/20/2015 | Purchase | ..... 14]...... 1400145 ..o [ (078) e (B5) [ e e e e e 1013 [V
Coca-Cola
Covered Calls .. ..[ 191216100Coca-Cqd 2-2 ....... Equity ......... MIAX o] 01/21/2015 | 05/15/2015 | 04/20/2015 | Purchase | ..... 29...... 2900 (45 ... [ (2283) e (129) | e e e e e e 2104 (.. [V
Coca-Cola
Covered Calls .. ..[ 191216100Coca-Cqd 2-2 ....... Equity ......... ISE oo 02/10/2015 | 08/21/2015 | 05/04/2015 | Purchase | ...... 6 ........ 60046 ... | e (B35) [ (B2 e e e e e 253 oo e [V
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... CBOE ... o 02/10/2015 | 08/21/2015 | 05/04/2015 | Purchase |.... 130|..... 13,000 |46 ... i | (7265) [ (TBA) | e e [ e e e 5481 ... 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... PHLX .| 03/12/2015 | 08/21/2015 | 06/30/2015 | Purchase |..... 27|...... 2700 (44 ..o e (B12) | e (183) [ | e e e 1358 | ..o [ 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... PHLX .o | 03/12/2015 | 08/21/2015 | 06/30/2015 | Purchase |..... 36...... 3600 (44 ..o [ 201 | e (208) [ e e e e e 1806 ..o [ 0..........
Coca-Cola
Covered Calls .. ..[ 191216100Coca-Cqd 2-2 ....... Equity ......... NOBO ..ot v 04/16/2015 | 11/20/2015 | 08/24/2015 | Purchase | ..... 39)...... 3900 (44 .. @A) (B5T) | e e e e e e 1755 | o | [V
I | Coca-Cola
= | Covered Calls ....| 191216100Coca-Cqd 2-2 ....... Equity ......... PHLX oo | 04/16/2015 | 11/20/2015 | 08/24/2015 | Purchase | ..... 57 ...... 5700 (44 ..o [ (BB3A) i (938) | e e e e e e 2595 ..o [V
€O | Coca-Cola
©» | Covered Calls ....| 191216100Coca-Cqd 2-2 ........ Equity ......... CBOE ..o | v 04/21/2015 | 11/20/2015 | 08/24/2015 | Purchase | ..... 40f...... 4,000 (44 ..o [ (2355) | (BA0) | e [ e [ [ LA R 0.
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... CBOE ... o 05/04/2015 | 08/21/2015 | 06/30/2015 | Purchase |.... 136 |..... 13,600 |43 ... e (B274) [ (T | e [ e e e 5458 | ... 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... PHLX .| 06/30/2015 | 11/20/2015 | 09/22/2015 | Purchase |..... 16...... 1,600 |42 ..o e (TIB) [ (215) | e e e e e e 502 [ . | 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... ] = 06/30/2015 | 11/20/2015 | 09/22/2015 | Purchase |..... 56 |...... 5,600 (42 ... oo [ (2808) | e (TO7) [ | e e e e 1801 | oo [ 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... CBOE ... o 06/30/2015 | 11/20/2015 | 09/22/2015 | Purchase |.... 122 ..... 12,200 |42 ..o e | (BAB3) [ (1540) | L [ [ e e e 3923 ... 0..........
Coca-Cola
Covered Calls .. ..[ 191216100Coca-Cqd 2-2 ....... Equity ......... PCX ... .| 06/30/2015 | 11/20/2015 | 09/22/2015 | Purchase |...... ) 500 {42 .cooveii i e @28) [ B3) e e e e 61 [
Coca-Cola
Covered Calls .. ..[ 191216100Coca-Cqd 2-2 ....... Equity ......... CBOE ......oooo| v 08/24/2015 | 11/20/2015 | 10/21/2015 | Purchase | ...... T 100(40 ..o (B9 ] e (2B8) | e e e e e (189) | o s [V
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... PHLX ..o oo 08/24/2015 | 11/20/2015 | 10/21/2015 | Purchase |..... 65(...... 6,500 (40 .........|. ..o e (4,453) [ .... (16,759) | .......... [ e I s (12808) [ 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... PHLX .......... .| 08/24/2015 | 11/20/2015 | 10/21/2015 | Purchase |..... 70(...... 7,000 {40 ..o e (4871) [ .... (18048) | ...t [ U I PR B (BT
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... CBOE ... o 09/22/2015 | 11/20/2015 | 10/21/2015 | Purchase |..... 12(...... 1,200 (40 ..o | e (B12) [ (B0 | e [ e e e (2482) [ .. | 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... BATS ... | 09/22/2015 | 11/20/2015 | 10/21/2015 | Purchase |..... 13]...... 1,300 |40 ..o e | (858) [ (3352) | e e [ e e e (2694) [ ..o | 0..........
Coca-Cola
Covered Calls .. ..[ 191216100Coca-Cqd 2-2 ....... Equity ......... PHLX oo | 09/22/2015 | 11/20/2015 | 10/21/2015 | Purchase | ..... 26...... 260040 ... e [ (1300) | (B703) | e e e e e e (5403) [ ..ovvev [ [V
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... NOBO ..........| oo 09/22/2015 | 12/18/2015 | 10/09/2015 | Purchase | ..... 3B...... 3,800 (40 ... [ (2394) | (9036) [ | e e e e [(HZ ) N [ I 0..........
Coca-Cola
Covered Calls .. ..[ 191216100Coca-Cqd 2-2 ....... Equity ......... PHLX oo | 09/22/2015 | 12/18/2015 | 10/09/2015 | Purchase | ..... 8. 7,800 (40 ..o [ @OMA) | (185AT) | e e e e e (13633) | oo e [V
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... PHLX .| 09/22/2015 | 12/18/2015 | 10/09/2015 | Purchase |..... 23...... 2300 (40 ... | e [ (1AT2) | (BABI) [ | e e e [ (3997) [ v | 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... CBOE ... o 09/22/2015 | 12/18/2015 | 10/09/2015 | Purchase |..... 36...... 3,600 (40 ... eeeiii [ (2268) | Lt (8,560 [ L | e e e e [ (6,292) ..o | eeeiiin 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... PHLX .| 09/22/2015 | 12/18/2015 | 10/09/2015 | Purchase |..... 12(...... 1,200 (40 ..o e e (TBT) e (2883) | e [ [ e e e (2103) [ oo | 0..........
Emerson Electric | 291011104Emerson
Covered Calls ... .| Electric ......... D22 ....... Equity ......... CBOE ......ooov| v 11/14/2014 | 03/20/2015 | 01/21/2015 | Purchase | ..... LA P 1900|675 o] BAT e (AT e e (A07) | oo [ 672 ..o [ [V
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... BOX oo | 11/14/2014 | 03/20/2015 | 01/21/2015 | Purchase | ..... 69]...... 6,900 (67.5 ........[...... 5313 ..o | (1099 | e e e e (V215K ) 1 U DU 4214 1o [V
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... ISE............. .| 11/14/2014 | 03/20/2015 | 01/21/2015 | Purchase | ..... 10]...... 1,000 {675 ..o 820 [ (B9) e e (G0 T T 661 |...oovvv [
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... BATS ... | o 11/14/2014 | 03/20/2015 | 01/21/2015 | Purchase | ..... 20(...... 2,000 [67.5 ........] oo 1835 L | B8 | e (835) .o | [ 1316 | oo [ 0..........
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5 6 7 8 9 10 1 16 18 19

1 2 3 4 12 13 14 15 17 20 21 22 23 24 25
Description Cumulative | Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged  |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred  [Termination (b)
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... BOX oo | 11/14/2014 | 03/20/2015 | 01/21/2015 | Purchase | ..... 50...... 5000 (67.5 ........f ..o 4100 oo | (T9B) | e e e e (2,400) [ .o | 3304 ... [V
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... BATS .......... .| 11/24/2014 | 06/19/2015 | 01/22/2015 | Purchase | ..... 35]...... 3500 (70 ... oo 4247 (TAT) e e e (2,007) [ [ 3500 .o |
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... MIAX ..o 01/21/2015 | 06/19/2015 | 01/27/2015 | Purchase |..... ... 3,400 (65 ... eeeeeiiis [ (3838) | o (1,807) [ | e e e e 2031 . 0..........
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... ] = 01/21/2015 | 06/19/2015 | 01/27/2015 | Purchase |..... 24|...... 2,400 (65 ... | e [ (2868) | e (134) [ | e e e e 1434 | oo 0..........
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... CBOE .......... .| 01/21/2015 | 06/19/2015 | 01/27/2015 | Purchase |.... 102 ..... 10,200 |65 ......... | ... (10,908) | ..... (4820) | ... [ [P OO P DU P 6,089 ... e
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... BOX oo | 01/22/2015 | 03/20/2015 | 03/04/2015 | Purchase | ..... 35]...... 3500625 ... eeeiiii [ (1,990) [ ....... (193) | .ovveee | P O P [P 1796 | oo | [V
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... PHLX oo | 01/27/2015 | 03/20/2015 | 03/04/2015 | Purchase | ..... 431...... 430060 .....oooi|eiiiie | (3,373) [ ....... (6] TR U P O P [P 2698 ... [V
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... ISE oo 01/27/2015 | 03/20/2015 | 03/04/2015 | Purchase | ..... 451 ... 4500 (60 .....oooi i | (3,530) [ ....... (TO7) oo | P O P [P 2823 .. [V
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... CBOE ... o 01/27/2015 | 03/20/2015 | 03/04/2015 | Purchase | ..... 48|...... 480060 ......... | oo |t (3,765) | ....... (T54) | oo [P OO P DU P 3012 ..o 0..........
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... PSX o] 01/27/2015 | 03/20/2015 | 03/04/2015 | Purchase |..... 24|...... 2,400 {60 ... eeeiiiiis et (1,883) [ ....... @77 e [ [P OO P DU P 1506 ..o [ 0..........
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... CBOE ... o 03/04/2015 | 06/19/2015 | 05/04/2015 | Purchase | ..... 12(...... 120060 ..oooveen|eeeeieiiies [ (1,344) | ...... (1,446) | ... o, [P OO P DU P (102) .o | 0..........
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... BATS ..o | 03/04/2015 | 06/19/2015 | 05/04/2015 | Purchase | ..... 25]...... 250060 ... foeeei [ (2,800) | ..... (3,029) | e e P O P [P (229) | [V
I'T1 | Emerson Electric | 291011104Emersor]
- | Covered Calls ....| Electric ......... D22 ....... Equity ......... NDQ ..o 03/04/2015 | 06/19/2015 | 05/04/2015 | Purchase | ..... 13]...... 1,300 {60 ...ooovv | [ (1,456) | ..... (1,547) | oo e P e P [P O e [V
€O | Emerson Electric | 291011104Emersor|
= | Covered Calls ....| Electric ......... D22 ....... Equity ......... PHLX oo | 03/04/2015 | 06/19/2015 | 05/04/2015 | Purchase | ..... 27| ... 2700 (60 ... e (3,156) | ..... (3,240) | oo | P e P [P B4) | e [V
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... NDQ oo | e 03/04/2015 | 06/19/2015 | 05/04/2015 | Purchase | ..... 23...... 2300 {60 ... eeiiiiiis [ (2,688) | ..... (2,760) | ..o e AU O P U I T2) e | 0..........
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... PHLX .| 03/04/2015 | 06/19/2015 | 06/10/2015 | Purchase | ...... 6|........ 600625 ........]..cooiiiiis it (384) [ ..eonnnn (95) |« [ AU O P U I 288 e 0..........
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... NDQ oo | e 03/04/2015 | 06/19/2015 | 06/10/2015 | Purchase | ...... 9| ... 900625 ........|.coeiiiiiis [ (256) [ ... (143) | oo [ [ e e M3 0..........
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... NDQ oo | e 03/04/2015 | 06/19/2015 | 06/10/2015 | Purchase | ..... 80(...... 8,000 (625 ........]. ..ol [annns (3,360) [ ... (1271) | ooeeeeeiees [ [ | e e 2089 ... 0..........
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... ISE ............ .| 05/04/2015 | 09/18/2015 | 06/30/2015 | Purchase | ..... 33]...... 3300625 ........f . eeiii [ (3,790) [ .o (B58) [ oo | e e e e 33
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... ] = I 05/04/2015 | 09/18/2015 | 06/30/2015 | Purchase | ..... 7). 1,700 1625 .o e [ (1,972) oo e (BB9) oo e e e e e 1633 . | [V
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... ISE oo 05/04/2015 | 09/18/2015 | 06/30/2015 | Purchase |..... 16]...... 1,600 165 ... e (G I 7 I I [ N T P [ [P T6 oo [ [V
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... ISE ............ .| 05/04/2015 | 09/18/2015 | 06/30/2015 | Purchase | ..... ... 3,400 (65 ......cc|eeeeeiiiiis [annns (1,870) [ oo (B70) | oo [ e | e e 1500 ..o [
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... BATS ... | 06/10/2015 | 09/18/2015 | 06/30/2015 | Purchase |..... 48|...... 4800625 ... | (5,811) [ v a (957) | oo [ [ e e e 4653 | ... 0..........
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... PCX | 06/10/2015 | 09/18/2015 | 06/30/2015 | Purchase |..... 23...... 2300625 ........| oo [t (2,891) [ .o (59) | oo [ [ e e e 2232 .. e 0..........
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... NDQ ..o 06/10/2015 | 09/18/2015 | 06/30/2015 | Purchase | ..... 240...... 2400625 ... e [ (2,808) [ .oooe i (A7) [ oo | e e e 2329 . [V
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... PHLX oo | 06/30/2015 | 12/18/2015 | 07/21/2015 | Purchase | ..... 22|...... 220060 ... e [ (1,903) [ oo (B66) [ oo | oo e e e e 1237 | o | [V
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... NOBO ..o i 06/30/2015 | 12/18/2015 | 07/21/2015 | Purchase | ..... 3. 7,300 (60 ... (6,309) [ ..... (2293) [ covvviees | e L e 4016 ... | [V
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... PCX | 06/30/2015 | 12/18/2015 | 07/21/2015 | Purchase |..... 25(...... 2500625 ........| oo et (1197) [ oo BOT) | oo [ [ e e e 801 | . | 0..........
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... NDQ oo | e 06/30/2015 | 12/18/2015 | 07/21/2015 | Purchase |..... 25(...... 2500625 ........| oo et (1197) [ oo BOT) | oo [ [ e e e 801 | . | 0..........
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... BATS ... | 06/30/2015 | 12/18/2015 | 07/21/2015 | Purchase |..... 50 ...... 5000 (625 ........] ...l [aaes (2,390) [ .o (TO4) | oo [ [ e e e 159 | ..o [ 0..........
Emerson Electric | 291011104Emersor|
Covered Calls ... .| Electric ......... D22 ....... Equity ......... ISE oo 07/21/2015 | 12/18/2015 | 08/06/2015 | Purchase |.... 195(..... 19,500 |55 ... e e (20164) | (12,019) | e e e e e 8145 . .. [V
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... ISE oo 08/06/0215 | 12/18/2015 | 08/24/2015 | Purchase | ..... 481 ...... 4800 (525 ... | (5,379) [ ... (5A29) [ .o | e e e ((10) 1 I [V
Emerson Electric | 291011104Emerson]
Covered Calls ... .| Electric ......... D22 ....... Equity ......... CBOE .......... .| 08/06/2015 | 12/18/2015 | 08/24/2015 | Purchase |.... 147|..... 14,700 | 525 ... oo Lo (16473) | ... (15,886) | .. [ P e P [P 587 e [
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... CBOE ... o 11/24/2014 | 06/19/2015 | 03/02/2015 | Purchase | ..... 57...... 5700 (105 ........|..... 10,089 | ........... (18 A3) FUUE DU 4560 ... [ (8,325) [ .. | 0..........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Description Cumulative | Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged  |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred  [Termination (b)
Honeywell Intl 438516106Honeywell
Covered Calls ....[Intl ............. D22 ....... Equity ......... AMEX ..o 11/24/2014 | 06/19/2015 | 03/02/2015 | Purchase | ...... T 100 ({105 ........ ] eeiinnn 179 o B3 | e T8 oo | (144) | .o [ [V
Honeywell Intl 438516106Honeywell
Covered Calls ....[Intl ............. D22 ....... Equity ......... CBOE .......... .| 11/24/2014 | 06/19/2015 | 03/02/2015 | Purchase |...... Kl 300105 ..o BT [ [ (9B9) [ e 24 e (432) |
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... ] = 11/24/2014 | 06/19/2015 | 03/02/2015 | Purchase | ..... 30(...... 3,000(105 ........]...... 5460 [ ... | e (9891) [ | e 2250 | e (4231) [ | 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... CBOE ... o 11/24/2014 | 06/19/2015 | 03/02/2015 | Purchase | ..... 2|...... 2200 (105 ........ ...... 4004 | ... [ (TA0T) 1650 | .o [ (3103) [ .o | 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... MIAX .. .| 11/24/2014 | 06/19/2015 | 03/02/2015 | Purchase | ..... Ml...... 1,400 | 105 ..o | e 1997 | [ (BBB3) | [ 830 .. | (1,557) [ v e
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... CBOE ... covei 03/02/2015 | 09/18/2015 | 08/24/2015 | Purchase 124 .. 12,400 | 110 ..o oo 2(29630) [ ... (2534) | ..o e e e 2706 | ... e 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... CBOE ... covei 04/22/2015 | 06/19/2015 | 05/18/2015 | Purchase | ..... 15)...... 1,500 (105 ... | (1,322) [ ..o (A190) | oo [ [ e e e (2868) ..o |eeeiiinn, 0..........
Honeywell Intl 438516106Honeywell
Covered Calls ....[Intl ............. D22 ....... Equity ......... PCX oo 05/18/2015 | 12/18/2015 | 09/02/2015 | Purchase | ..... 15 ..., 1,500 | 110 ..o [ (5,380) [ ..... (1,505) [ .oovvvveee | e e Lo e e e 3874 . | [V
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... AMEX ... 08/27/2015 | 10/16/2015 | 09/22/2015 | Purchase |..... 12(...... 1,200 [ 105 .| oo [ (1,681) [ ........ (96) |« [ [ e e e 1585 | ..o [ 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... PHLX .| 08/24/2015 | 12/18/2015 | 09/18/2015 | Purchase | ..... 48|...... 4800100 ........|..c.ooeeinns . (16,628) (18,235) [ . | oo e [ [ (1,607) [ oo | 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... NOBO ........oo| wooeiiii 08/24/2015 | 12/18/2015 | 09/18/2015 | Purchase | ..... 14]...... 1,400 [ 100 ... oo [ (4,850) | ..... (5,318) | o oo [ e e [ (469) [ ... | 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... PHLX ..o oo 08/24/2015 | 12/18/2015 | 09/29/2015 | Purchase | ..... 491(...... 4900105 ........|........... . (10,261) | ..... OM) o | [ e e 8250 |........... | 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... NOBO ..........| oo 08/24/2015 | 12/18/2015 | 09/29/2015 | Purchase | ..... 13)...... 1,300 (105 ... e [ (2722)[....... (B33) | oo [ e e e 2189 ... 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... AMEX ... 09/02/2015 | 12/18/2015 | 09/29/2015 | Purchase | ..... 15)...... 1,500 [ 105 ... [ (2920) | ....... (L) N e [P [T 2304 ... 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... NOBO ........oo| oo 09/18/2015 | 03/18/2016 | 11/24/2015 | Purchase |..... 25(...... 2,500 (105 ........ oo [ (7,380) | ..... (8/4B3) | ..o e [ e e [ (1,083) [ oo | 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... PHLX .| 09/18/2015 | 03/18/2016 | 11/24/2015 | Purchase | ..... 37 ...... 3700 (105 ........].eeiiiitt, . (10,930) (12,525) | oo e e e e (1,895) [ oo | 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... NOBO ........oo| oo 09/22/2015 | 11/20/2015 | 11/17/2015 | Exercised | ..... 12(...... 1,200 [ 100 ..o oo [ (1,704) [ oo | [ [ e e e e e 1704 | ...l 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... AMEX ... 09/29/2015 | 12/18/2015 | 10/09/2015 | Purchase | ..... ... 7,700 {100 ... e (8,772) C(85,310) [ L e e e ce (26537) [ 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... MIAX . .| 10/09/2015 | 03/18/2016 | 11/24/2015 | Purchase | ..... 40(...... 4000105 ........[........... . (14,054) C(TA3) [ e e M
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... AMEX ... 10/09/2015 | 03/18/2016 | 11/24/2015 | Purchase | ..... 37...... 3700 (105 ........|. ...l . (13,153) C(287T) [ e e A76 o 0..........
J P Morgan Chase | 46625H100J P
Covered Calls .. ..[ MorganChase ... |[D2-2 ....... Equity ......... CBOE ......oooo| v 12/05/2014 | 06/19/2015 | 01/21/2015 | Purchase | ..... 95| ...... 9,500 (67.5 ........[..... 10349 ........... |..... (2602) | oo [ e A6 e TI48 | o [V
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... CBOE .......... .| 12/05/2014 | 06/19/2015 | 01/21/2015 | Purchase |..... 95|...... 9,500 (675 ........]..... 10640 |........... |..... (2598) | .oovvei e [ e 1425 | [ 8041 ...
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... CBOE ... o 12/05/2014 | 06/19/2015 | 01/21/2015 | Purchase | ..... 20|, 2100 (675 ........]...... 2415 oo | (B57) |« [ [ 252 | e 1858 | ..o [ 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... CBOE ... o 01/21/2015 | 05/15/2015 | 02/17/2015 | Purchase 137 ... 13,700 |60 ... | . (15,264) C(B2,075) [ | e [ e (188 [ 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... CBOE ......oooo| v 01/21/2015 | 05/15/2015 | 02/17/2015 | Purchase | ..... 25]...... 250060 ... foeeei [ (2,850) | ..... [R5 ) P [ I T P T T (3,003) [..ovvev [ [V
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... PCX oo 01/21/2015 | 05/15/2015 | 02/17/2015 | Purchase | ..... 25]...... 250060 ... foeie [ (2,850) | ..... (5,853) | oo oo e e e (3,003) [..ovvev [ [V
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... BATS ..o | 01/21/2015 | 05/15/2015 | 02/17/2015 | Purchase | ..... 50...... 500060 .........feeiiiiiiis [ (5,700) CT08) [ e e e (6,006) ... [ooiiiiiiin, [V
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... PHLX .| 02/17/2015 | 09/18/2015 | 04/16/2015 | Purchase |..... 40f...... 4,000 (625 ... | (9,358) C(15,024) [ L e e e e e (5,666) [ ... |eeeiiiinn. 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... CBOE ... o 02/17/2015 | 09/18/2015 | 04/16/2015 | Purchase |..... 40f...... 4,000 (625 ... | (9,358) C(15,024) [ L e e e e e (5,666) [ ... |eeeiiinn. 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... MIAX ..o 02/17/2015 | 09/18/2015 | 04/16/2015 | Purchase |..... 40f...... 4,000 (625 ... | (9,358) C(15,024) [ L e e e e e (5,666) [ ... |eeeiiinn. 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... MIAX o] 02/17/2015 | 09/18/2015 | 05/12/2015 | Purchase |..... 39)...... 390065 .........feeeiiii [t (5,770) C(,088) [ e e e e (5,288) [ ..ovevi [ [V
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... PHLX oo | 02/17/2015 | 09/18/2015 | 05/12/2015 | Purchase | ..... 39)...... 390065 .........feeeiiii [t (5,770) C(,088) [ e e e e (5,288) [ ..ovei [ [V
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... CBOE .......... .| 02/17/2015 | 09/18/2015 | 05/12/2015 | Purchase | ..... 39)...... 390065 .........feeeiiii [t (5,770) C(,088) [ e e e e (5,288) [ ..ovevi [
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... ] = 04/16/2015 | 12/18/2015 | 08/12/2015 | Purchase 120 ..... 12,000 | 67.5 ... o . (23,844) L(30,248) [ L | e e e e (6,403) [ ... |t 0..........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Description Cumulative | Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged  |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred  [Termination (b)
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... NOBO ... v 05/12/2015 | 12/18/2015 | 08/12/2015 | Purchase | ..... 240...... 2400 (675 ... [ (B8B9) e (BUOBY) | e e e e e e (120) | oo s [V
J P Morgan Chase | 46625H100J P
Covered Calls .. ..[ MorganChase ... |[D2-2 ....... Equity ......... PHLX .......... .| 05/12/2015 | 12/18/2015 | 08/12/2015 | Purchase | ..... 36]...... 3600675 ... oo [ (BTBB) | e (8938) | e e [ e e e (72) | [
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... NOBO ..........| «ooeeeiiiiiat, 05/12/2015 | 12/18/2015 | 08/25/2015 | Purchase | ..... 57...... 5700 (70 ..o | oo [ BTAA) | (A997) [ e e e BT4T | 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... AMEX ..o o 08/12/2015 | 01/15/2016 | 09/14/2015 | Purchase | ...... [ 500 [70 .oeveeenn | oo [ (B34) | i (BB0) [ e e e e e A73 o 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... CBOE .......... .| 08/12/2015 | 01/15/2016 | 09/14/2015 | Purchase | ..... 2|...... 2200 (70 ..o e [ (3,668) | o (1,586) [ L | e e e e 2082 ...
J P Morgan Chase | 46625H100J P
Covered Calls .. ..[ MorganChase ... |[D2-2 ....... Equity ......... ] = 08/12/2015 | 01/15/2016 | 09/14/2015 | Purchase | ..... 12)...... 1,200 |70 oo [ (2001) e (8B5) [ e e e e e 1185 [V
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... PCX oo 08/12/2015 | 01/15/2016 | 09/14/2015 | Purchase | ...... T4 T (0O I e O (-4 N O (11 B S O I I [P 662 (... e [V
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... PHLX oo | o 08/12/2015 | 01/15/2016 | 09/14/2015 | Purchase | ..... 14]...... 1400 |70 cooooee e [ (2334) [ (1,009) [ e e e e e e 1325 | | [V
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... NOBO ..........| «ooeeeiiiiiat, 08/12/2015 | 03/18/2016 | 09/18/2015 | Purchase |..... 37 ...... 3700 (70 ..o oo [ B2TT) | e (2926) [ | e e e 5351 ... 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... PHLX oo | 08/12/2015 | 03/18/2016 | 09/18/2015 | Purchase |..... 23...... 230070 ..o e [ (B49) | e (B19) [ | e e e 3330 ... 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... AMEX ..o oo 08/12/2015 | 03/18/2016 | 08/25/2015 | Purchase | ...... [ 500 (725 ... e [ (T82) | e (B0B) [ e e e e e 47| 0..........
J P Morgan Chase | 46625H100J P
Covered Calls .. ..[ MorganChase ... |[D2-2 ....... Equity ......... CBOE ..........| vovveiiiiis 08/12/2015 | 03/18/2016 | 08/25/2015 | Purchase | ..... 22|...... 2200725 ..o [ (B308) | (2220) | e e e e e e 1,087 | oo | [V
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... ISE ..ot 08/12/2015 | 03/18/2016 | 08/25/2015 | Purchase | ..... 12)...... 1200725 oo [ (1804) [ (12 e e e e e 593 i [ [V
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... PCX oo 08/12/2015 | 03/18/2016 | 08/25/2015 | Purchase | ...... T4 T 700725 oo e e (1083) [ (TOT) [ e e e e B T [V
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... PHLX oo | 08/12/2015 | 03/18/2016 | 08/25/2015 | Purchase |..... 14]...... 1400 | 725 oo e e (2105) [ (1A3) | e e e e e 692 ..o | 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... CBOE ... oviiiiii, 08/25/2015 | 12/18/2015 | 09/29/2015 | Purchase |..... 60|...... 6,000 [67.5 ........] . eeeeii [ BT | e (2842) [ | e e e e 5531 ... 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... CBOE ... oviiiiii, 08/25/2015 | 12/18/2015 | 09/29/2015 | Purchase |..... 57...... 5700 [ 67.5 ... | ceeeeii [ (7,883) | e (2521) [ | e e e e 5363 . ... 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... PHLX oo | 09/14/2015 | 12/18/2015 | 09/29/2015 | Purchase |..... 60(...... 6,000 (675 ........] ..o [ (B805) | Ll (2,895) [ L | e e e 2910 ... 0..........
J P Morgan Chase | 46625H100J P
Covered Calls .. ..[ MorganChase ... |[D2-2 ....... Equity ......... CBOE .......... .| 09/18/2015 | 01/15/2016 | 09/29/2015 | Purchase |...... T4 T 700675 ..o e (B08) [ (@B [ e e e e L5722 I I
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... ISE ..ot 09/18/2015 | 01/15/2016 | 09/29/2015 | Purchase | ..... 32)...... 3200675 ... oo [ (2336) | e (R075) | e e e e e e 261 .o [ [V
J P Morgan Chase | 46625H100J P
Covered Calls .. ..[ MorganChase ... |[D2-2 ....... Equity ......... PHLX oo | 09/18/2015 | 01/15/2016 | 09/29/2015 | Purchase | ..... 21 ... 2100 [67.5 ..o oo [ (1B33) e (1362) | e e e e e e (LA T U [V
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... PHLX .......... .| 09/29/2015 | 12/18/2015 | 10/22/2015 | Purchase |..... 64|...... 6,400 [ 65 .......o.|ceeeeeiiiis [oeeen (B195) | e (7,088) [ | e e e [ (1,860) [ ..o |t
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... NOBO ..........| «ooeeiiiiiiat, 09/29/2015 | 12/18/2015 | 10/22/2015 | Purchase |..... ... 410065 ... | (B328) [ (4820) | e e e e e (1192) [ oo | 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... NDQ ..o | e 09/29/2015 | 12/18/2015 | 10/22/2015 | Purchase |..... 12(...... 1,200 165 ..o | oo e (O8) [ (1B23) | e e [ e e e (B42) [ | 0..........
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... NOBO ... v 09/29/2015 | 01/15/2016 | 10/22/2015 | Purchase | ..... 60|...... 6,000 65 ......... . oeeiiiiii [ (BAT2) ] (88BD) | e | e e e e (2693) [ ... [ [V
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... NOBO ... v 09/29/2015 | 01/15/2016 | 10/22/2015 | Purchase | ..... 240...... 240065 . ..o [ (248T) | (BB4E) | e e e e e e (1,059) [ ..oovevv [ [V
J P Morgan Chase | 46625H100J P
Covered Calls ....[ MorganChase ... |[D2-2 ....... Equity ......... PHLX oo | 09/29/2015 | 01/15/2016 | 10/22/2015 | Purchase | ..... 36]...... 360065 .. ... feeei [ BT B3I | e e e e e e (1,580) [ ..ovevv [ [V
J P Morgan Chase | 46625H100J P
Covered Calls ....| MorganChase ...|D2-2 ....... Equity ......... 1] = 10/22/2015 | 02/19/2016 | 11/16/2015 | Purchase L2287 ... 23,700 | 67.5 ... | (21,286) [ (AT8TO) | e e e e (26,593) | ... [ 0..........
Merck & Co 58933Y105Merck
CoveredCalls ....|Co ............. D22 ....... Equity ......... NDQ ..o | e 10/28/2015 | 01/15/2016 | 12/09/2015 | Purchase | ..... 30(...... 3,000 (575 ... oeeeii [ (2005) | e (297) [ | e e e e 1707 | oo [ 0..........
Merck & Co 58933Y105Merck &
CoveredCalls ....|Co ............. 22 ... Equity ......... NDQ ..o | e 10/28/2015 | 04/15/2016 | 12/17/2015 | Purchase | ..... 30(...... 3,000 {60 ... | oo [ (2286) | o (1,031) [ | e e e e 1205 | ..o [ 0..........
NIKE Inc Covered
Calls ........... 654106103NIKEIng D2-2 ....... Equity ......... CBOE ........oo| covviiii, 06/24/2014 | 01/17/2015 | 01/17/2015 | Exercised | ..... 3B[...... 3500(825........]...... 6925 (. ... | e 42145 e 5770 ........... 0..........
NIKE Inc Covered
Calls ........... 654106103NIKEIng D2-2 ....... Equity ......... CBOE ........oo| covviiii, 08/26/2014 | 01/17/2015 | 01/17/2015 | Exercised | ..... 37...... 370085 .........]...... 5878 [ . oo e e 39632 ... [ 5878 |........... 0..........
NIKE Inc Covered
Calls .... 654106103NIKEIng D2-2 ....... Equity ......... CBOE .......... .| 10/09/2014 | 01/17/2015 | 01/17/2015 | Exercised | ..... 87|...... 870085 ... 44T e 62211 | ... 45955 | ...........
Pfizer Inc 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... CBOE ... oviiiii, 11/24/2014 | 03/20/2015 | 01/21/2015 | Purchase | ..... 56 |...... 5600 (32 .........].cunnn 2,035 (.. | (7485) | ..o [ [ e 1493 | o [ (5430) [ ..o | 0..........




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

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
5 6 7 8 9 10 1 16 18 19

1 2 3 4 12 13 14 15 17 20 21 22 23 24 25
Description Cumulative | Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged  |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred  [Termination (b)
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... PCX ..o o 11/24/2014 | 03/20/2015 | 01/21/2015 | Purchase | ..... 20|...... 210032 ...t T84 (2799 | [ U I B39 . e (2015) [ .o | 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls .... .| 11/24/2014 | 03/20/2015 | 01/21/2015 | Purchase | ..... 3B|...... 3500(32 ... oo 1802 | (4705) ..o | e 903 ..o e (3403) [ ... |
Pfizer Inc
Calls ........... Inc.............|D22......|Equity .........|CBOE ..........| .ottt 12/05/2014 | 06/19/2015 | 03/26/2015 | Purchase | .... 323 |..... 3230033 .........[..... 28,085 |........... e (B5,561) [ | FUUE UUU (2245) [ ..o e 2TATE) | 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... CBOE ... o 01/21/2015 | 06/19/2015 | 02/17/2015 | Purchase |.... 112 ..... 11200 34 ..o [ (8,921) [ .... (17,664) | ....ooooees [onnnnnnnns U DO P PUDDDUDUUDUE I (B874d) [ | 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls .... Inc............. D22 ....... Equity ......... CBOE .......... .1 02/17/2015 | 09/18/2015 | 04/16/2015 | Purchase |.... 112|..... 1120035 ... c (15152) L (18237) | e AU O P U I (85) fovvvvvii |
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... CBOE ... covei 03/26/2015 | 09/18/2015 | 06/30/2015 | Purchase |.... 160 |..... 16,000 136 ......... . ...l ... (10,234) [ ... BA8T) oo [ T I I 7048 . 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... CBOE ... covei 03/26/2015 | 12/18/2015 | 08/06/2015 | Purchase |.... 163 |..... 16,300 136 ......... ...l .. (15316) [ .... (18168) | ........... |l e I I T (2852) [ ..o | 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... CBOE ... o 04/16/2015 | 12/18/2015 | 08/06/2015 | Purchase | ..... 28|...... 2,800(36 ......... . eeeiiii [ (3,366) | ..... GBA21) oo e e P 245( 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... PHLX .| 04/16/2015 | 12/18/2015 | 08/06/2015 | Purchase | ..... 28|...... 2,800 (36 ... eeeiiiiiis [ (3,366) | ..... BA21) oo e AU O P U I 245 . e 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... ] = 04/16/2015 | 12/18/2015 | 08/06/2015 | Purchase | ..... Ml...... 110036 ..o e [ (1,322) | ..... (1,226) | ..o e e e 96 ..o 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... ] = 04/16/2015 | 12/18/2015 | 08/24/2015 | Purchase |..... 45(...... 450036 ......... i |t (5409) | ..... (2742) | oo [P OO P DU P 2667 | ... 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... CBOE ... covei 06/30/2015 | 12/18/2015 | 07/24/2015 | Purchase |.... 160 |..... 16,000 135 ......... ...l L (1472) L (18,106) | L e I I T (4634) [ ..o | 0..........
T | Pfizer Inc Covered | 717081103Pfizer
8 Calls ........... Inc............. D22 ....... Equity ......... AMEX ... 07/24/2015 | 01/15/2016 | 11/24/2015 | Purchase |.... 160 |..... 16,000 136 .........[........ens ... (10,999 | ..... (2108) | ..o [ T I I 8891 ... | 0..........
h Pfizer Inc Covered | 717081103Pfizer
= calls........... Inc............. D22 ....... Equity ......... ISE ... | 08/06/2015 | 01/15/2016 | 08/25/2015 | Purchase |.... 230 |..... 23,000(37 ......... . ... (18839) [ ..... (9859) | .oovvveeen [ T I I 8981 . ... 0..........
© | Piizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... CBOE ... o 08/25/0215 | 11/20/2015 | 10/09/2015 | Purchase | ..... 5., 7500 (34 ..o (6,642) | ..... BAT) | oo [ [P OO P DU P AT o 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... CBOE ... | o 08/25/0215 | 11/20/2015 | 10/09/2015 | Purchase |.... 100 ..... 10,000 [34 ... [ (9,051) | ..... (7294) | oo [ [P OO P DU P 1756 | oo [ 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... NOBO ........oo| oo 08/25/0215 | 12/18/2015 | 10/28/2015 | Purchase |.... 100 ..... 10,000 [35 ... oeeiiiiies [ (6,832) [ .... (12605) | ......oooes [onnnnnnnnn. U DO P PUDDDUDUUDUE I (BIT3) [ | 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... CBOE ... o 10/09/2015 | 01/15/2016 | 10/28/2015 | Purchase | ..... 4. ... 440035 ... e (3,39%) | ..... (6,689) | ..o [ U DO P PUDDDUDUUDUE I (3296) [ ..o | 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls .... Inc............. D22 ....... Equity ......... ISE............ .| 10/09/2015 | 01/15/2016 | 10/28/2015 | Purchase | ..... 88|...... 8800 (35 .........]. oo s (6,788) [ .... (13379) | ... [ e I I T 6591) [ .o |
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... PHLX ..o oo 10/09/2015 | 01/15/2016 | 10/28/2015 | Purchase | ..... 43...... 430035 ... | 3317) [ ..... (6537) | oo [ e I I T (B21) [ | 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... ISE ... | 10/28/2015 | 02/19/2016 | 11/24/2015 | Purchase |.... 275 ..... 2750037 ......... . ... (208%)(..... (4603) | ... | e I I D 16,201 [ ..o | 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... CBOE .......... .| 06/24/2014 | 01/17/2015 | 01/17/2015 | Exercised | ..... 85(...... 8500 (85 ......coon|eeeeee BTI0 e | [ FUUE UUU 52791 | oo [ 6710 |...........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... CBOE ... o 08/26/2014 | 01/17/2015 | 01/17/2015 | Exercised | ..... 65(...... 6,500 85 .........]...... 9,842 [ .. | e FUUE UUU 35,658 | ... [ e 9842|........... 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... AMEX ... 03/02/2015 | 07/17/2015 | 04/29/2015 | Purchase |..... 29(...... 290090 ... eeeiii [t (2,243) | ....... (278) | oo [ [P OO P DU P 1965 ..o [, 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... CBOE ......oooo| v 03/02/2015 | 07/17/2015 | 04/29/2015 | Purchase | ..... 37| 3700090 ... e (2,861) [ ....... (354) | oo | P O P [P 2507 [ oo [V
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... MIAX oo 03/02/2015 | 07/17/2015 | 04/29/2015 | Purchase | ..... 25(...... 2500090 ... e (1,933) | ....... (239) | oo T I I 1694 ... 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... PHLX ..o oo 03/02/2015 | 07/17/2015 | 04/29/2015 | Purchase | ..... 29(...... 290090 ... e (2,243) [ ....... @78) .o T I I 1965 ... [ 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... PHLX .| 03/12/2015 | 07/17/2015 | 04/16/2015 | Purchase |..... 37 ...... 370085 ... eeiiii [ (4,583) | ..... (5,000) | ..o e [P OO P DU P (@18) [ | 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... NOBO ........oo| oo 04/16/2015 | 10/16/2015 | 05/27/2015 | Purchase | ..... 16...... 1,600 | 875 ..o oeeeiiiiiis | (1,870) | ....... (429) | ..o [ [P OO P DU P 1440 | oo [ 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... PHLX .| 04/16/2015 | 10/16/2015 | 05/27/2015 | Purchase | ..... 20|, 2100 (875 ... e (2,454) | ....... (559) | «oeeeeee [ [P OO P DU P 1895 | ..o [ 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... PHLX oo | 04/29/2015 | 10/16/2015 | 05/27/2015 | Purchase | ..... 451 ... 4500 (875 ... | (2,275) | ..... (1,192) | oo e P O P [P 1,083 .o | [V
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... CBOE ......ooov| v 04/29/2015 | 10/16/2015 | 05/27/2015 | Purchase | ...... T 100 (875 ..o | (CX)) I (V25 ) I U TP [ [P P O I [V
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... NOBO .......... .| 04/29/2015 | 10/16/2015 | 05/27/2015 | Purchase | ..... 14]...... 1400|875 o] e (TO3) o BT e e e e e e 332 [
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... PHLX oo | 04/29/2015 | 10/16/2015 | 07/30/2015 | Purchase |..... 48|...... 480085 ... | (A25) [ (BB e e e [ 3810 ... e 0..........




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

11’613

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Description Cumulative | Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged  |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred  [Termination (b)
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... NOBO ... v 04/29/2015 | 10/16/2015 | 07/30/2015 | Purchase | ..... 12)...... 1200185 ..o e (IO [ () e e e e e e Loy O I [V
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... NOBO .......... .| 05/30/2015 | 10/16/2015 | 07/21/2015 | Purchase | ..... 62]...... 6,200 [82.5 ... oeee [ @TTE) | (B3TI) | e e e e e e (B9 [ [
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... PHLX .| 05/30/2015 | 10/16/2015 | 07/21/2015 | Purchase |..... 35[...... 3500(825 ... oo [ (2899) | e AT27) [ e e e [ (2,028) [ ... | 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... NOBO ..........| «ooeeiiiiiiat, 07/21/2015 | 01/15/2016 | 08/06/2015 | Purchase | ..... 97 |...... 9,700 [ 85 ... | e [ (10,761) | L (B164) [ | e e e e 7598 | .. 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... CBOE .......... .| 07/30/2015 | 10/16/2015 | 08/06/2015 | Purchase | ..... 13]...... 1,300 |80 .o [ | (983) [ (B62) | e e [ e e e A2
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... NOBO ... v 07/30/2015 | 10/16/2015 | 08/06/2015 | Purchase | ..... 30...... 3,000 (80 ... e [ (2269) e (1298) | e e e e e e 971 [, [V
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... AMEX ..o 07/30/2015 | 10/16/2015 | 08/06/2015 | Purchase | ...... T4 T 70080 ...vvevv e e (836) [ (BO3) [ e e e e 24 e [V
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... NDQ ...oovvv | 07/30/2015 | 10/16/2015 | 08/06/2015 | Purchase | ..... 10]...... 1,000 {80 .. e (PO [ @33) e e e e e 328 [ [V
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... NOBO ..........| «ooeeeiiiiiat, 08/06/2015 | 10/16/2015 | 08/25/2015 | Purchase | ..... 28|...... 2800 (775 ..o [ (2823) | e (TO9) [ | e e e e 2023 ... 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... PHLX oo | 08/06/2015 | 10/16/2015 | 08/25/2015 | Purchase | ..... 32|...... 3200 (775 ..o e [ B2B2) | e (O1) [ | e e e e 2319 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... NOBO ..........| «ooeieiiiiinn, 08/06/2015 | 01/15/2016 | 08/25/2015 | Purchase | ..... 97 |...... 9,700 {80 ... | e [ (9897) | e (A3BT) [ | e e e 5240 | ... 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... CBOE ..........| vovveiiiiis 08/25/2015 | 11/20/2015 | 09/02/2015 | Purchase | ..... 60|...... 6,000 (75 ... foeee [ (BO10) e (254) | e e e e e e T56 i [ [V
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... PCX oo | 08/25/2015 | 11/20/2015 | 09/02/2015 | Purchase | ..... 15 ..., 1500 |75 oo e e (1,283) o (1,064) [ e e e e e 29 [ [V
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... PCX oo 08/25/2015 | 11/20/2015 | 09/14/2015 | Purchase | ..... 3. 3400 (75 ..o [ (2907) e (O27) | e e e e e e 1,980 | oo | [V
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... PCX | 08/25/2015 | 11/20/2015 | 09/14/2015 | Purchase |..... 48|...... 4800 (75 ... | (B195) [ (1B16) | e e e e [ 2879 ... 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... NOBO ..........| «ooeeeiiiiint, 09/02/2015 | 11/20/2015 | 10/09/2015 | Purchase |..... 5., 7500 (725 ... e (9,482) L(20,7085) [ L | e e e C(M228) [ 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... NOBO ..........| «ooeeeiiiiiat, 09/14/2015 | 01/15/2016 | 10/20/2015 | Purchase |..... 82|...... 8200725 ........| o e (9,014) (24154) [ e e C(1540) [ 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... 1] = 10/09/2015 | 04/15/2016 | 12/17/2015 | Purchase | ..... 5., 7500 (75 .| e . (20,169) L (48,305) [ L. | e e L (28136) [ | 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... ISE ............ .| 10/20/2015 | 04/15/2016 | 12/17/2015 | Purchase | ..... 82|...... 8200 (75 ...t . (17,665) CB2418) [ e e C(BATE3) |
Southern Co 842587107Southerr]
CoveredCalls ....[CO ............. D22 ....... Equity ......... CBOE ..........| vovveiiiiis 06/24/2014 | 01/17/2015 | 01/17/2015 | Exercised | ... .. 70]...... 7,000(45 ... ... A I [ [ [ U 23106 . oeeies | e e 7694 (.. ... [V
Southern Co 842587107Southerr]
CoveredCalls ....[CO ............. 22 ... Equity ......... BATS ... | o 06/24/2014 | 01/17/2015 | 01/17/2015 | Exercised | ... .. 65]...... 6,500 (45 .........[...... AN U [ [ [ U 20255 .o e e e 7345(.. ... [V
Southern Co 842587107 Southerr
Covered Calls ... .| Co ..|D22....... Equity ......... PCX ........... .| 11/14/2014 | 05/15/2015 | 03/26/2015 | Purchase | ..... 12(...... 1,200 |47 oo B84 [ (193) | e e 2076 | e 1391 |
Southern Co 842587107 Southern
Covered Calls ....| C 11/14/2014 | 05/15/2015 | 03/26/2015 | Purchase | ..... 13]...... 1,300 |47 oo TI6 e e (209) | e e 2249 | oo e 1507 | oo [ 0..........
Southern Co
Covered Calls ... 11/14/2014 | 05/15/2015 | 03/26/2015 | Purchase | ..... 25(...... 2500 (47 ..o o 3205 i e (02) [ e e 4330 | e 2893 ... 0..........
Southern Co
Covered Calls ....|C 11/24/2014 | 05/15/2015 | 03/26/2015 | Purchase | ..... 19)...... 1,900 |48 ... 0824 o (183) 2774 oo 1641 0..........
Southern Co
Covered Calls ....|C 11/24/2014 | 05/15/2015 | 03/26/2015 | Purchase | ..... 20(...... 2,000 (48 ... 1920 e (193) e e 2920 ..o e 127 | 0..........
Southern Co
Covered Calls ....|C 11/24/2014 | 05/15/2015 | 03/26/2015 | Purchase | ... .. 40(...... 400048 .........f......8835 [ (B8O e e 5845 . ... [ 3449 | 0..........
Southern Co
Covered Calls ....| C 03/26/2015 | 08/21/2015 | 06/30/2015 | Purchase |..... 12(...... 1200 45 ..o e e (1224) [ (M) | e e e e e e 1105 | ..o [ 0..........
Southern Co
Covered Calls ....| C 03/26/2015 | 08/21/2015 | 06/30/2015 | Purchase | ..... 13]...... 1,300 145 ..o e (B2 [ (129) | e e [ e e e 1192 0..........
Southern Co
Covered Calls ....| C 03/26/2015 | 08/21/2015 | 06/30/2015 | Purchase | ..... 25(...... 2500 (45 ..o e [ (2850) | e (2AT) [ | e e e 2303 ... 0..........
Southern Co
Covered Calls ....[C 03/26/2015 | 08/21/2015 | 06/10/2015 | Purchase | ..... 37...... 3700 {46 ... e [ (2664) | L (BBT) [ | e e e e 213 0..........
Southern Co
Covered Calls ....|C 03/26/2015 | 08/21/2015 | 06/10/2015 | Purchase | ..... 26|...... 2600(46 ... [ (1872 | (B8) [ | e e e e 1484 | oo 0..........
Southern Co
Covered Calls ....[C .| 03/26/2015 | 08/21/2015 | 06/10/2015 | Purchase | ..... 16]...... 1600 |46 ... oo (AT [ (@288) | e e e e 908 [ .o |
Southern Co
Covered Calls ... 06/10/2015 | 11/20/2015 | 09/02/2015 | Purchase | ..... 50 (...... 5,000 (45 ..o e [ (28T3) | (2978) [ | e e e (102) .o | 0..........




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

21’613

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Description Cumulative | Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged  |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred  [Termination (b)
Southern Co 842587107Southerr]
CoveredCalls ....|Co ............. 06/10/2015 | 11/20/2015 | 09/02/2015 | Purchase
Southern Co 842587107Souther
Covered Calls ....| Co .. .| 06/30/2015 | 11/20/2015 | 11/12/2015 | Exercised
Southern Co 842587107Southerr]
CoveredCalls ....|Co ............. 06/30/2015 | 11/20/2015 | 08/12/2015 | Exercised
Southern Co 842587107Southerr]
CoveredCalls ....|Co ............. 09/02/2015 | 11/20/2015 | 11/12/2015 | Exercised
Union Pacific 907818108Union
Covered Calls ... .| Pacific ...|D .| 02/04/2015 | 05/15/2015 | 03/26/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 02/04/2015 | 05/15/2015 | 03/26/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 03/02/2015 | 05/15/2015 | 03/26/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 03/02/2015 | 05/15/2015 | 03/26/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 03/26/2015 | 05/15/2015 | 04/16/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 03/26/2015 | 05/15/2015 | 04/16/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 03/26/2015 | 05/15/2015 | 04/16/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 03/26/2015 | 08/21/2015 | 05/27/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 03/26/2015 | 08/21/2015 | 05/27/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 04/16/2015 | 08/21/2015 | 06/11/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 04/16/2015 | 08/21/2015 | 06/11/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 05/27/2015 | 08/21/2015 | 06/30/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 05/27/2015 | 08/21/2015 | 06/30/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 06/11/2015 | 08/21/2015 | 06/30/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .| 06/11/2015 | 08/21/2015 | 06/30/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 06/11/2015 | 08/21/2015 | 06/30/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 06/30/2015 | 08/21/2015 | 08/06/2015 | Purchase
Union Pacific 907818108Union
Covered Calls . .. .| Pacific .| 06/30/2015 | 08/21/2015 | 08/06/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 06/30/2015 | 08/21/2015 | 08/06/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 06/30/2015 | 11/20/2015 | 08/24/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 06/30/2015 | 11/20/2015 | 08/24/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 06/30/2015 | 11/20/2015 | 08/24/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 08/06/2015 | 11/20/2015 | 08/24/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... 08/06/2015 | 11/20/2015 | 08/24/2015 | Purchase
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... ...| 08/06/2015 | 11/20/2015 | 08/24/2015 | Purchase
UPS Covered Calls | 911312106UPS .. .. 07/21/2015 | 09/18/2015 | 07/30/2015 | Purchase
UPS Covered Calls | 911312106UPS .. .. 07/21/2015 | 09/18/2015 | 07/30/2015 | Purchase
UPS Covered Calls | 911312106UPS .. .. 07/21/2015 | 09/18/2015 | 07/30/2015 | Purchase
UPS Covered Calls | 911312106UPS .. .| 07/21/2015 | 01/15/2016 | 10/09/2015 | Purchase
UPS Covered Calls | 911312106UPS .. .| 07/21/2015 | 01/15/2016 | 10/09/2015 | Purchase
UPS Covered Calls | 911312106UPS .. .. 07/21/2015 | 01/15/2016 | 10/09/2015 | Purchase
UPS Covered Calls | 911312106UPS .. .| 07/30/2015 | 01/15/2016 | 10/09/2015 | Purchase
UPS Covered Calls | 911312106UPS .. .| 07/30/2015 | 01/15/2016 | 10/09/2015 | Purchase
UPS Covered Calls | 911312106UPS .. .| 07/30/2015 | 01/15/2016 | 10/21/2015 | Purchase
UPS Covered Calls | 911312106UPS .. ..| 07/30/2015 | 01/15/2016 | 10/21/2015 | Purchase
UPS Covered Calls | 911312106UPS .. .| 07/30/2015 | 10/16/2015 | 09/02/2015 | Purchase
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UPS Covered Calls | 911312106UPS .. | D2-2 .......| Equity ..| 09/02/2015 | 10/16/2015 | 09/18/2015 | Purchase | ..... 20 ..2000 (100 ... [ (3,853) | ..
UPS Covered Calls | 911312106UPS .. | D2-2 .......| Equity ..| 09/02/2015 | 10/16/2015 | 09/18/2015 | Purchase |..... 20 22000 (100 ... e [ (3,853) | ..
UPS Covered Calls | 911312106UPS .. | D22 ....... Equity .1 09/18/2015 | 01/15/2016 | 10/21/2015 | Purchase | ..... 40 4000105 ........f. oo | (7,335) . (14,192)
United Tech 913017109United
Covered Calls ....[Tech ........... D22 ....... Equity ......... MIAX o] 11/24/2014 | 05/15/2015 | 03/26/2015 | Purchase | ..... 23]...... 2300 (115 ..o 4887 | (8,488)
United Tech 913017109United
Covered Calls ....[Tech ........... D22 ....... Equity ......... CBOE ......oooo| v 11/24/2014 | 05/15/2015 | 03/26/2015 | Purchase | ..... 32)...... 3200 (115 ... |t 6,800 |........... . (11,809)
United Tech 913017109United
Covered Calls ....[Tech ........... D22 ....... Equity ......... AMEX ..o 11/24/2014 | 05/15/2015 | 03/26/2015 | Purchase | ...... 8| ..ot 800|115 ... e 1716 | (2,952)
United Tech 913017109United
Covered Calls ....|Tech ........... D22 ....... Equity ......... CBOE ... o 11/24/2014 | 05/15/2015 | 03/26/2015 | Purchase | ..... 42(...... 4200|115 ... |..oes 9,009 [ ........... . (15,500)
United Tech 913017109United
CoveredCalls ....[Tech ........... D22 ....... Equity ......... BATS ... | o 11/24/2014 | 05/15/2015 | 03/26/2015 | Purchase | ...... (N 100|115 | 216 . (369)
United Tech 913017109United
Covered Calls ....[Tech ........... D22 ....... Equity ......... PCX | 11/24/2014 | 05/15/2015 | 03/26/2015 | Purchase | ...... 2 200 [ 115 ... 428 ... (738)
United Tech 913017109United
Covered Calls ....[Tech ........... D22 ....... Equity ......... BATS ..o | 11/24/2014 | 05/15/2015 | 03/26/2015 | Purchase | ...... T4 T 700|115 .o 1515 o | (2,583)
United Tech 913017109United
Covered Calls ....[Tech ........... D22 ....... Equity ......... CBOE ......oooo| v 03/26/2015 | 08/21/2015 | 04/16/2015 | Purchase | ..... 55)...... 5500120 ........f.ooiiiiinn . (17,402) . (18,925)
United Tech 913017109United
Covered Calls ....[Tech ........... D22 ....... Equity ......... CBOE ......oooo| v 03/26/2015 | 11/20/2015 | 07/21/2015 | Purchase |..... 60|...... 6,000 (125 ........ . oot . (16,884)
United Tech
Covered Calls ... .| 04/16/2015 | 11/20/2015 | 07/21/2015 | Purchase | ..... 12(...... 1200 [ 125 oo oo [ (3,414)
United Tech
Covered Calls ... 04/16/2015 | 11/20/2015 | 07/21/2015 | Purchase |..... 3B...... 3800125 ....... . ..oiiitt . (10,811)
United Tech
Covered Calls ... 04/16/2015 | 11/20/2015 | 07/21/2015 | Purchase | ...... [ 500 [125 ..o e [ (1422) [ oo (@B) | oo [ [ e e e 1377 | 0..........
United Tech
Covered Calls . ... .| 06/30/2015 | 11/20/2015 | 07/21/2015 | Purchase | ..... 15)...... 1,500 (120 ..o [ (1870) [ oo B | oo [ [ e e e 1528 | ..o
United Tech
Covered Calls . ... 07/21/2015 | 11/20/2015 | 08/06/2015 | Purchase |..... 62|...... 6,200 (110 ........ ... | (7,040) [ ... BAO) | oo [ [ e e e 3938 ... 0..........
United Tech 913017109United
Covered Calls ....[Tech ........... D22 ....... Equity ......... CBOE ......ooov| v 07/21/2015 | 11/20/2015 | 08/06/2015 | Purchase | ...... T 100 (110 oo e | (1M14)|........ {10 P O [ P [P 64| .. [V
United Tech 913017109United
CoveredCalls ....[Tech ........... D22 ....... Equity ......... GEM ...t 07/21/2015 | 11/20/2015 | 08/06/2015 | Purchase | ...... 8|........ 800 [110 ..o [ (908) [ ....... (400) | oo [ [ e e 508 [ .. | 0..........
United Tech 913017109United
Covered Calls ....[Tech ........... D22 ....... Equity ......... MAIX ..o 07/21/2015 | 11/20/2015 | 08/06/2015 | Purchase | ..... 25(...... 2500 (110 ... e (2,839)(..... (1,251) | oo oo [ e e e 1588 | ..o [ 0..........
United Tech 913017109United
CoveredCalls ....[Tech ........... D22 ....... Equity ......... PHLX oo | 07/21/2015 | 11/20/2015 | 08/06/2015 | Purchase | ..... 20|, 2400 ({110 ... (2,384) | ..... (1,050) |« oo [ e e [ 133 | 0..........
United Tech 913017109United
Covered Calls ....[Tech ........... D22 ....... Equity ......... AMEX ..o 07/21/2015 | 11/20/2015 | 08/06/2015 | Purchase | ..... 13]...... 1,300 | 110 .o [ (1,476) | ....... [(G710) T P O O P [P 826 ... i [V
United Tech 913017109United
Covered Calls ....[Tech ........... D22 ....... Equity ......... MIAX o] 07/30/2015 | 11/20/2015 | 08/25/2015 | Purchase | ..... 15 ..., 1500105 ..o [ (2,545) [ ....... [CC A P O [P O T [P N 1726 ..o | [V
United Tech 913017109United
CoveredCalls ....|Tech ........... D22 ....... Equity ......... ISE ... | 08/06/2015 | 11/20/2015 | 08/25/2015 | Purchase | ..... 66|...... 6,600 (105 ........|........... ... (8,102) | ..... (3628) | ..o | [ e e 44741 0..........
United Tech 913017109United
CoveredCalls ....[Tech ........... D22 ....... Equity ......... PHLX .| 08/06/2015 | 11/20/2015 | 08/25/2015 | Purchase | ..... 32|...... 3200 (105 ........ | ceeiiiiis e (3,928) | ..... (1725) | oo | [ e e 2203 ... 0..........
United Tech 913017109United
CoveredCalls ....[Tech ........... D22 ....... Equity ......... CBOE ... o 08/06/2015 | 11/20/2015 | 08/25/2015 | Purchase |..... 32|...... 3200 (105 ........|.oeeiiiiis [t (3,928) | ..... (1725) | oo | [ e e 2203 ... 0..........
United Tech 913017109United
Covered Calls ....[Tech ........... D22 ....... Equity ......... NOBO ........oo| oo 08/25/2015 | 11/20/2015 | 09/02/2015 | Purchase | ..... 5., 7,500 (100 ........|. oo [ 8911 ..... (T072) | oo | [ e e e 1839 oo [ 0..........
United Tech 913017109United
CoveredCalls ... Tech ........... D22 ....... Equity ......... NOBO ..........| oo 08/25/2015 | 11/20/2015 | 09/22/2015 | Purchase | ..... 0(...... 7,000 {100 ........ .o | (8392)(..... (1,264) | oo | [ e TA8 | 0..........
United Tech 913017109United
CoveredCalls ... Tech ........... D22 ....... Equity ......... CBOE ... covei 09/02/2015 | 11/20/2015 | 10/09/2015 | Purchase | ...... 4 ... 400195 ... | (893) | ..... [0 Y [ I @BO7) e | 0..........
United Tech
Covered Calls . ... .| 09/02/2015 | 11/20/2015 | 10/09/2015 | Purchase | ..... Y 410095 ... e (9,151) (12,302) [ e e e e e [CCIET0) N (P I
United Tech
Covered Calls . ... 09/02/2015 | 11/20/2015 | 10/09/2015 | Purchase | ..... 30(...... 3000({95 . ........ . e (6,691) ] ..... 0 N I P Y (P I @3 [ 0..........
United Tech
Covered Calls ... 09/22/2015 | 11/20/2015 | 10/09/2015 | Purchase |..... 70(...... 7,000 ({95 ... e (4,265) C(21,003) [ L | e e e ce (18738) [ 0..........
United Tech
Covered Calls ... .| 10/09/2015 | 01/15/2016 | 10/21/2015 | Purchase |..... 5., 7500975 ...l . (20,394) (18,830) [ L | e e e 1564 | ..o [
United Tech
Covered Calls ... 10/09/2015 | 02/19/2016 | 10/22/2015 | Purchase | ..... 70(...... 7,000 (100 ........].oeiiiiit . (16,304) C(24,050) [ L | e e e e (7746) [ ..o | 0..........
United Tech 913017109United
CoveredCalls ... Tech ........... 22 ....... Equity ......... NOBO ..........| oo 12/10/2015 | 01/22/2016 | 12/29/2015 | Purchase | ..... 16]...... 1600975 ... | (1,557) [ ..... (A457) | oo e e e e (900) f.ovvvvvn | 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....[Comm .......... D22 ....... Equity ......... AMEX ..o 01/22/2015 | 07/17/2015 | 04/16/2015 | Purchase | ..... 26]...... 260049 ... (2,755) | ..... GBI oo oo e e e e (965) | v [P
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Verizon Comm 92343V104Verizon
Covered Calls ....[Comm .......... D22 ....... Equity ......... PHLX oo | 01/22/2015 | 07/17/2015 | 04/16/2015 | Purchase | ..... 26...... 260049 ..o [ @2TBD) e BT | e e e e e e (965) | oo | [V
Verizon Comm 92343V104Verizon
Covered Calls .. ..[ Comm .1 01/22/2015 | 07/17/2015 | 04/16/2015 | Purchase | ..... 26...... 260049 ..o [ @2TBD) e BT | e e e e e e (965) | oo |
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... CBOE ... o 01/22/2015 | 07/17/2015 | 04/16/2015 | Purchase |..... 27|...... 2,700 (49 ..o e [ (2861) | i (3862) [ | e e e e (1,002) [ .o | 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... CBOE ... o 01/22/2015 | 07/17/2015 | 05/12/2015 | Purchase |..... 18]...... 1,800 150 ..o [ | (1,296) [ (LTBB) | e e [ e e e (@A87) [ ..o | 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .1 01/22/2015 | 07/17/2015 | 05/12/2015 | Purchase |...... [ 500 [50 ..o oo i (B60) | e (49B) [ e [ e e e (135) [ oo |
Verizon Comm 92343V104Ve izon
Covered Calls ....[Comm .......... D22 ....... Equity ......... BOX oo | 01/22/2015 | 07/17/2015 | 05/12/2015 | Purchase | ...... 2 20050 .ooiii e e (1A [ (198) [ e e e e B4) | o [V
Verizon Comm 92343V104Verlzon
Covered Calls ....[Comm .......... D22 ....... Equity ......... PCX oo 01/22/2015 | 07/17/2015 | 05/12/2015 | Purchase | ..... 1. 410050 ...ooooii e e (2951) | (4,080) | [ e e e (1,109) oo [ [V
Verizon Comm 92343V104Verlzon
Covered Calls ....[Comm .......... D22 ....... Equity ......... BATS ..o | 01/22/2015 | 07/17/2015 | 05/12/2015 | Purchase | ..... 21 ... 2100 (50 ..o e [ (1B12) e (2,080) | e e e e e e (568) | .o | [V
Verizon Comm 92343V104Verlzon
Covered Calls ....| Comm .......... D22 ....... Equity ......... NDQ oo | e 01/22/2015 | 07/17/2015 | 05/12/2015 | Purchase |..... 13]...... 1,300 150 .o [ e (936) [ (1287 | e e [ e e e (B51) e | 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... MIAX ..o 01/22/2015 | 07/17/2015 | 05/12/2015 | Purchase | ...... [ 500 [50 ..o oo [ (B60) | e (49B) [ e [ e e [ (135) [ oo | 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... CBOE ... o 02/04/2015 | 05/15/2015 | 02/10/2015 | Purchase |..... 52|...... 5200 (49 ..o e [ @B19) | (B9 [ | e e e [ (3873) [ | 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....[Comm .......... D22 ....... Equity ......... CBOE ......oooo| v 02/10/2015 | 07/17/2015 | 05/12/2015 | Purchase | ..... 52)...... 520050 ..o oo [ BT (B9 | e e e e e e 1831 | [V
T | verizon Comm 92343V104Verizon
8 Covered Calls ....[Comm .......... D22 ....... Equity ......... CBOE ......ooov| v 04/16/2015 | 10/16/2015 | 06/05/2015 | Purchase |.... 105{..... 10,500 1525 ..o | v [ (BA38) [ 2374 [ e e e e e 3064 ... | [V
h Verizon Comm 92343V104Verizon
= | Covered Calls ....| Comm .......... D22 ....... Equity ......... CBOE ......oooo| v 04/16/2015 | 10/16/2015 | 07/24/2015 | Purchase |..... 36]...... 360050 ... e [ @B03) (19 | e e e e e e 4184 [V
> | Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... PCX | 05/12/2015 | 10/16/2015 | 06/05/2015 | Purchase | ..... 10(...... 1,000 | 525 ..o e e (B10) [ (226) | e e [ e e e 34 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... ] = 05/12/2015 | 10/16/2015 | 06/05/2015 | Purchase | ..... 65(...... 6,500 (525 .......| oo [ (3962) | L (1489) [ | e e e e 2493 | ... 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... CBOE ... o 05/12/2015 | 10/16/2015 | 06/05/2015 | Purchase | ..... 82|...... 8200 (525 ... | ceeiii [ (4999) | L (1854) [ | e e e 3445 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... AMEX ... 06/05/2015 | 08/21/2015 | 07/21/2015 | Purchase |..... 25(...... 2500 (49 ... e [ (1488) | e (212) [ | e e e e 1274 | oo 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .| 06/05/2015 | 08/21/2015 | 07/21/2015 | Purchase | ..... AT|...... 4700149 ... | (2795) B9 | e e e 2395 ..
Verizon Comm 92343V104Verizon
Covered Calls ....[Comm .......... D22 ....... Equity ......... NDQ ..o 06/05/2015 | 08/21/2015 | 07/21/2015 | Purchase | ..... LA P 0 O (15 N S (< ) O [ [ [ P [P 561 . [ [V
Verizon Comm 92343V104Verizon
Covered Calls ....[Comm .......... D22 ....... Equity ......... BATS ..o | 06/05/2015 | 08/21/2015 | 07/21/2015 | Purchase | ..... LA P 0 O (15 N S (< ) O [ [ [ P [P 561 . [ [V
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .| 06/05/2015 | 08/21/2015 | 07/21/2015 | Purchase | ..... Ml...... 1100 |49 oo e (854) [ (93) | e e [ e e e 561 [ .. |
Verizon Comm 92343V104Venzon
Covered Calls ....| Comm .......... D22 ....... Equity ......... ] = 06/05/2015 | 08/21/2015 | 07/21/2015 | Purchase | ..... Ml...... 1100 |49 oo e (854) [ (93) | e e [ e e e 561 [ .. | 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... MIAX ..o 06/05/2015 | 08/21/2015 | 07/21/2015 | Purchase |..... Ml...... 1100 |49 oo e (854) [ (93) | e e [ e e e 561 [ .. | 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....[Comm .......... D22 ....... Equity ......... BSX oo 06/05/2015 | 08/21/2015 | 07/21/2015 | Purchase | ..... LA P 0 O (15 N S (< ) O [ [ [ P [P 561 . [ [V
Verizon Comm 92343V104Verlzon
Covered Calls ....[Comm .......... D22 ....... Equity ......... PCX oo 06/05/2015 | 08/21/2015 | 07/21/2015 | Purchase | ..... LA P 0 O (15 N S (< ) O [ [ [ P [P 561 . [ [V
Verizon Comm 92343V104Verlzon
Covered Calls ....[Comm .......... D22 ....... Equity ......... CBOE ......oooo| v 06/05/2015 | 10/16/2015 | 07/24/2015 | Purchase | ..... 29...... 290050 ... e [ (T20) e BBT) | e e e e e e 1382 | [V
Verizon Comm 92343V104Verlzon
Covered Calls ....| Comm .......... D22 ....... Equity ......... PHLX .| 06/05/2015 | 10/16/2015 | 07/24/2015 | Purchase | ..... 27|...... 2,700 [ 50 ..o | e [ (1801 | e B [ | e e e 1287 oo [, 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... ] = 06/05/2015 | 10/16/2015 | 07/24/2015 | Purchase | ..... 57...... 5,700 {50 ... | eeeeiei [ (3,380) | e (B83) [ | e e e e 277 | 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... CBOE ... o 07/21/2015 | 10/16/2015 | 08/25/2015 | Purchase |.... 149|..... 14,900 |48 ... i [ (8826) [ (2739) | e e [ e e e 5887 ... 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....[Comm .......... D22 ....... Equity ......... AMEX ..o 07/24/2015 | 11/20/2015 | 08/25/2015 | Purchase |.... 149(..... 14900 |48 ... eeeee [ (8826) [ (BBBA) [ e e e e e 2962 (... | [V
Verizon Comm 92343V104Verizon
Covered Calls ....[Comm .......... D22 ....... Equity ......... BATS ..o | 08/25/2015 | 12/18/2015 | 09/29/2015 | Purchase | ..... 51 ...... 5100 (47 ..o [ (B84 | (1388) | e e e e e e 2096 ... [V
Verizon Comm 92343V104Verizon
Covered Calls . ... .| 08/25/2015 | 12/18/2015 | 09/29/2015 | Purchase | ..... 52|...... 5200 (47 ..o [ (8882 | () [ e e e 2137 |

Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... CBOE ..o | v 08/25/2015 | 12/18/2015 | 09/29/2015 | Purchase |.... 195]..... 19,500 (47 ..o L (13705) | . (5307) [ voeeins e T U TR FTTUUDU T 8398 | ... | 0. vvenn.
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Description Cumulative | Current Year
of ltem(s) Indicate Strike Prior Year(s) Initial Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index of Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged  |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred  [Termination (b)
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... NOBO ..........| oo 09/02/2015 | 01/15/2016 | 12/29/2015 | Purchase | ..... 28|...... 2,800 (47 ... (2,753) [ ..... (1453) | oo | e e e 1300 ..o [ 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... BATS ..........| oo 09/29/2015 | 12/18/2015 | 10/20/2015 | Purchase | ..... 19(...... 190045 ... | | (1,305) | ..... (2354) | oo | e e e e (1,049) [ .o | 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... CBOE ... o 09/29/2015 | 12/18/2015 | 10/20/2015 | Purchase |..... 18]...... 180045 ... | (1,231 ..... (2,230) | .o e [ e e [ [CE) N I B 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... NOBO ........oi| oo 09/29/2015 | 12/18/2015 | 10/20/2015 | Purchase |..... 5., 750045 . ... e (5,077) | ..... (9292) | .o oo [ e e e (4215) [ .o | 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... PCX | 09/29/2015 | 12/18/2015 | 10/20/2015 | Purchase |..... 37 ...... 370045 ... s (2542) | ..... (4584) | ..o | [ e e e (2042) [ oo | 0..........
Verizon Comm 92343V104Verizon
Covered Calls ....| Comm .......... D22 ....... Equity ......... NOBO ..........| oo 09/29/2015 | 01/15/2016 | 10/28/2015 | Purchase L 149 14900 (46 ......... ... |l (7,754) L e Y (16,612) | ... [oeeeii 0..........
Whirlpool Covered
alls ........... 963320106Whirlpogl D 2-2 ....... Equity ......... PCX ..o o 12/01/2015 | 03/18/2016 | 12/17/2015 | Purchase | ..... 27...... 2700 ({175 ...l L. (18392) ... [ ) N [ [ I 7819 .. 0..........
Whirlpool Covered
alls ........... 963320106Whirlpogl D 2-2 ....... Equity ......... AMEX ... 12/01/2015 | 03/18/2016 | 12/17/2015 | Purchase | ...... 4 ... 400 (175 ... | (1,979) | ....... @BI7) ) oo [ e e e 1162 0..........
Whirlpool Covered
Calls ........... 963320106Whirlpogl D 2-2 ....... Equity ......... PHLX .| 12/01/2015 | 03/18/2016 | 12/17/2015 | Purchase | ..... 27|...... 2,700 (180 ... e 9612) | ..... (3893) | oo e [ e e [ 5719 ... 0..........
Whirlpool Covered
Calls ........... 963320106Whirlpogl D 2-2 ....... Equity ......... NOBO ..........| voooeiiiiii 12/01/2015 | 03/18/2016 | 12/17/2015 | Purchase | ...... 4 ... 400180 ........|eeiiiis [ (1,419) [ ....... (BI7) | oo [ e e 842 ... 0..........
0699999 Subtotal - Written Options - INCOME GENETAtIoN = OthET ... . ... ottt et ettt e et e e et e e e e e e e e e e ... 409,715 | . (2,375,494) | . (2,799,608) | ........... |.iiiiiin. XXX|.... 467540 ........... ..o, ... (118,934) | ... 104537 |........... XXX
0709999 Subtotal - Written Options - INCOMe GENEIAtON . ......... ... ... iiiiii i . 409,715 | . (2,375494) | . (2,799,608) | ........... [........... XXX|.... 467540 | ........... | . (118,934) | .... 104,537 | ........... XXX
0789999 Total - Written Options - Call Options @nd WAITANES . . .. .. ...ttt ettt ettt ettt ettt ettt e L XXX[ oo | e e e XXX
0799999 Total - Written OPtONS - PUE OPHONS . . ... ...\ttt e et e ettt e e ettt e et e e e e e | e e e e XXX| oo [ s e e XXX
0809999 Total - WHIteN OPHONS = CAPS . . . . .. et ettt ettt et et ettt ettt ettt e e e e e e [ [ XXX[ oo o e e e XXX
0819999 Total - WHIteN OPHIONS = FIOOTS . .. ... ..ttt ettt e e e ettt e e et e e e e e e e XXX| oo e e e e XXX
0829999 Total - Written OPtONS = COIIAIS . . . . .. .ottt et et ettt et ettt et et e e e e | [ XXX[ oo o e e e XXX
0839999 Total - Written Options - Other ... ... . ... 409,715 . (2,375494) | . (2,799,608) | ........... [........... XXX|.... 467540 |........... |[........... ... (118,934) [ .... 104537 |........... XXX
0849999 Total - Written OPtIONS ... ... ... o o . 409,715 | . (2,375494) | . (2,799,608) | ........... [........... XXX|.... 467540 |........... |[........... . (118,934) | .... 104537 |........... XXX
1159999 Total - SWaPS - INHEIESE RAtE . . . ...ttt e e e | e e e e XXX[ oo o e e e XXX
1169999 Total - SWaps - Credit DEfaUIt . .. ... .. et ettt e | e e e XXX| oo e e e e XXX
1179999 Total - SWaPS - FOreign EXCRaNGE . . .. ..o ettt et et e | e e e XXX[ oo o e e e XXX
1189999 Total - SWaps - TOtal REIUM . . .. ..ttt et ettt e e | e e e XXX| oo e e e e XXX
1199999 TOtal - SWAPS = OtNET .. .. .ottt e e e e | [ XXX XXX
1209999 Total - Swaps .............. XXX XXX
1399999 Grand Total - Hedging Effective . XXX XXX
1409999 Grand Total - Hedging Other . .. XXX XXX
1419999 Grand Total - Replication . ..... .. XXX XXX
1429999 Grand Total - Income Generation . . . (2,375,494) XXX XXX
1439999 Grand TOtal = OtNET . . . ... ...ttt e e [ | XXX XXX
1449999 GRAND TOTAL . ... ... 409,715 (. (2,375494) | . (2,799,608) | ........... [........... XXX|.... 467540 |........... |[........... ... (118,934) [ .... 104537 |........... XXX
(a)
1 2
Code Description of Hedged Risk(s)
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(b)
1 2
Financial or Economic Impact of the Hedge
Code at the End of the Reporting Period
0000 |
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E20 Schedule DB - Part B Sn 1 Future Contracts Open

E21 Schedule DB - Part B Sn 2 Future Contracts Terminated

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

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

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

E24 Schedule DL - Part 1 - Securities Lending Collateral Assets

E25 Schedule DL - Part 2 - Securities Lending Collateral Assets

E20 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
JPMORGANCHASE ............ooovii DAYTON, OH ... [ L [ 5618 (............... . (16,111,100) [X X X|
USBANK ... VANWERT,OH ..............oooooooiin o Lo o Lo 428 ... | 361,284 [X X X
0199998 Deposits in ............... 4 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen dePOSIOMIES ... ... ... XXX 25| 16,529 [X X X|
0199999 Totals - Open Depositories XXX 6,071|............... . (15,733,287) X X X]
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depOSItONIES .............. .. ..o XXX X XX
0299999 Totals - Suspended DEPOSItONIES ................ ..o XXX X X X
0399999 Total Cash ON DEPOSIE ... XXX 6,071 ]............... . (15,733,287) X X X|
0499999 Cash in ComMPaNY'S OffICe ... ..\t XXX XXX XXX 355 [X X X
0599999 Total CaSH ... XXX 6,071 [............... . (15,732,932) X X X|
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January ... (19,639,279) | 4. April ... | (13,580,330) | 7. July ... (17,363,065) | 10. October ..........[........ (14,429,972)

2.February ..........|........ (16,383,999) 5. May .............o. oo (13,459,745) | 8. August ............[........ (11,362,429) | 11. November .......[........ (11,545,473)

3.March.............|.......... (9,261,149) [6.June .............. |........ (10,056,926) | 9. September ........|........ (12,084,554) | 12. December .......|........ (15,732,932)

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
Description Code Acquired of Interest Date Carrying Value & Accrued During Year

8699999 Total Cash EqQUIVaIENtS ... ...

LZ3
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

......... 665,668
151,853

101,235

......... 657,693
151,775

101,184

....... 4,390,310

....... 4,390,931

1
Type of
States, Etc. Deposit

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

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

5803 plus 5898) (Line 58 above) .. | XX X

2
Purpose of
Deposit
Workers' Compensation ................................
Workers' Compensation .........................o.
FL Policyholders ..................ocoii
GA Policyholders ................coooiiii
Multiple Purposes ................ocooii
NM Policyholders ...
Multiple Purposes ................ocooii
Multiple Purposes ...............ccoooiiiiiii.
VA Policyholders ...............cooooiiiiiii
......................... XXX oo
......................... XXX oo
SURETY COVERAGE .............ooooii,
......................... XXX o
......................... XXX oo
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