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Annual Statement for the year 2015 of the Safe Auto Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES......o.vvuveeieecieeeieeieeieeseeieesesisse s sssesseessness | soeessessssseons 8,638,495 |.......... 28 | . 8,638,495 | .....ovverinrinrineiins | e 8,638,495 |.......... 2.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agencies..........oeevrerevenns | woervevnnsesennns 449,836 |............ 0.1 | o 449,836 | ....coovverrererreeien | e 449,836 |............ 0.1
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES).......vuvveirrieerieeieeiee sttt ssb s | feeebiessaneseneees 700,000 |............ 0.2 | oo 700,000 | .oooverreereerinninns | reeeeiineiieeees 700,000 |............ 0.2
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | wovvvevevuinnn 5,337,011 | ..cooee 18 | e 5,337,011 | oo | e 5,337,011 | ..o 1.8
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 17,330,383 17,330,383 17,330,383
1.43 Revenue and assessment obligations 66,202,926 . 66,202,926 66,202,926
1.44 Industrial development and similar obligations.............c.ccccoeveeveveiees | ovrvereeieines 3,449,729 |............ % T 3,449,729 | ..o | e 3,449,729
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccovevereveeereeeesieiens | cvereririsenens 2,405,322 |............ 0.8 | oo 2,405,322 | ..ooevvieriieeerieien | e, 2,405,322 |............ 0.8
1.512 Issued or guaranteed by FNMA and FHLMC...........cccoooovsioniens | v 21,691,338 |............ 72 | 21,691,338 | ..o | e 21,691,338 |............ 7.2
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oo [ e | e (01 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceocovveienee 10,051,772 | ..cvuuee. 33 | s 10,051,772 | oo | v 10,051,772 | oo 33
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All OtNEI...cvveeeecieieiecise s snsnsnssens | seesessnsens 15,672,927 |............ 5.2 | s 15,672,927 | .o | vvvevinninns 15,672,927 |.......c..n. 5.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 48477457 |.......... 16.0 | oo ABATTAST | .o | e 48,477,457
2.2 Unaffiliated non-U.S. securities (including Canada) 7,105,963 | .... 7,105,963 |.... ...7,105,963 | ..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MUtUAI fUNDS..........coovuiviriieii e eeieeieeieees | cevieeiineeens 29,134,359 |...........96 | oo 29,134,359 | ..o | e 29,134,359 | ............ 9.6
3.2 Preferred stocks:
321 AR, .. ..o sesessesissisnesnens | eenenninssnsissinssnssnnes | neeneennei0:0) | ot | | s (V1 O 0.0
3.22 UNAffiliated.......oceeeereeceeeeiiecenereieeinee et sessenssseens | eeeesessesenenens 655,460 |....ccce0.0.2 | oo 855,460 | ...oovererenirrrineieees | e 655,460 |............ 0.2
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAIEA. ... snnseessenteneens | sensessnnnnessnsesssesenensnns | sessnennesss0:00 | nrrineiieinne s | e enens | ettt nnniens (01 O 0.0
3.32 Unaffili@ted........cccoveeerericiinencncsesereese s | seviessinenens 15,190,499 |..........5.0 | v 15,190,499 | ..coovvvvvrrerrerrernes | v 15,190,499 |............ 5.0
3.4 Other equity securities:
341 AR, .. oo | cereninsnnsnnssssssnes | sreeneennei0:0) | it | | (V10 O 0.0
342 Unaffilidted..........coooeiriee et | e 689,500 |...cccocce0.2 | s 689,500 | ...oovvuierieeiiriiens | s 689,500 |............ 0.2
3.5 Other equity interests including tangible personal property under lease:
351 AfIIEEE. .. ..o ssisnssninnens | ceneensissinssnnsnssnssnnes | eeeeeesend0200 | ot | s | e (01 O 0.0
3.52 UNAffiliated.......ccovverrrerrieierisrireerneseiesssisessssisssssessssssssessssseess | sessesssnssssssssesssnssessensnns | sessnnnsesss0:00 | vortreirminsinsissinsnsinnins | ovesssssssssssssessnsens | sessessssesssssessessnnsens (010 O 0.0

© o N o

. Total invested assets

Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses

4.4 Multifamily residential properties.

4.5 COMMENCIAl [OANS..........covveveercreieeie et
4.6 Mezzanine real estate [0anS..........ccocvveieiesieeee e

Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i

5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns

5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONrACE I0ANS.......oocviieieciceecet s
DBIIVAIVES. ...ttt nnn

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

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

............. 13,038,509

............... 7,398,819

.............. 13,038,509
................ 7,398,819

13,038,509
..7,398,819

............ 9.4

........... 303,163,453

............ 303,163,453

............ 3

03,163,453
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Annual Statement for the year 2015 of the Safe Auto Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 30,328,436
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

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

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 785,288

8.2 Totals, Part 3, COIUMN ...ttt 785,288
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 29,543,148
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 29,543,148

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prior year

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0

4. Accrual of discount

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

52 Totals, Part 3, Column 8..........ccccveiririninnirneiresrsesssss e "W 0 SRR R 0
Total gain (loss) on disposals, Part 3, Column 18........cc.ccccoevvvvecrververnrernn J . N » SRR
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt 0

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0

12, TOtal VAIUGLON GlIOWANCE........coueveeiriisieie sttt st s st st s s8££ R AR bbb n bt

13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0

14, Deduct total NONAAMIEA AMOUNLS.........ccceviericieiieiseie sttt R bR Rt s st

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0

S102



Annual Statement for the year 2015 of the Safe Auto Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 5,914,800
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 1,484,018 1,484,018
3. Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIMN 13... ..ottt bbb
5.2 Totals, Part 3, COIUMN O......ouuiiuiiiiiicieeiie ettt bbb 0

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

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

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

© o N o

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

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

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 7,398,818

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

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 7,398,818

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 254,768,062

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 94,496,992

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 40,966

L

Unrealized valuation increase (decrease):

A PAE T, COIUMN 121ttt eess s eeees et et 8 888888 (209,891)

4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 12,835

4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (568,070)

A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (428,893) (1,194,019

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 1,686,245

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 91,236,868

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 1,764,607

© N o o

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

9. Deduct current year's other-than-temporary impairment recognized:
9.1 PaME T, COUMN T4ttt 139,891
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 2,473,243
9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 1,000,660 3,613,794

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 253,182,977

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

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 253,182,977
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Annual Statement for the year 2015 of the Safe Auto Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. 11,739,270 ..11,975,576 11,776,852 .11,522,371
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other Countries......ccovrinrenne [ coorisiniiiisinninns 700,000 | o 700,000 | o 700,000 | oo 700,000
4, TOtaIS.ccooveererrreissrreessssrrirsnens | s 12,439,270 [ oovvviicinriecnn, 12,675,576 [ .covvvviiiinnnenn. (PEY(K: L — 12,222,371
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...coooonsrenscinssiensiiniies [ v 5,337,011 | oo, 5,525,638 | ..o, 5,400,657 | ..oooovvviiirien: 4,800,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....cooieernrirnisiinen o 17,330,383 | .o 17,830,624 | ..o, 17,880,342 | ..o 15,105,000
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..oocnniinsinsiiessinie i, 101,150,147 | .o 103,336,410 | ...oocoovvviennee 103,066,794 | ..oooovoviiiennnn. 92,977,675
Industrial and Miscellaneous and Hybrid 8. United States........ccoeuvevvecees | coverririiiennad 64,106,175 | coveverrrrnn 63,426,718 | coovvevereernn 65,162,909 | ..covverrrernnn 63,865,424
Securities (Unaffiliated) 9. CaNada.....oommeverrreeeneenriinns | e 707,370 | oo 705,779 | oo 717,059 | oo 752,923
10._Other COUNtres. ..crreeeinrreee | covennnrieisssieennas 6,442,803 | ..cooovnirriiinnnnen 6,435,188 | ..coovevisrriiinnins 6,553,900 | oo 6,511,901
11, Totals..oneesinnssiissin | v, 71,256,348 | ..o, 70,567,685 | ..oooicrieies 72,433,868 | ...oooooocrviies 71,130,248
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds........oosmsensscnnsse | covvviiinicienne, VAR RN — 209,935,933 | ..o 211,258,513 [ oo, 196,235,294
PREFERRED STOCKS 14. United States.......cooeevrmmererins [ revrrerenneriinnecennd 655,460 | ...ooereerrrrirnnennnd 655,460 | ...ooerrerrrerirenn 616,315
Industrial and Miscellaneous (Unaffiliated) 15, CaANAAA........cooieieiciesieie | e [ e sesens | e
16.
17.
Parent, Subsidiaries and Affiliates 18.
19. Total Preferred Stocks.......
COMMON STOCKS 20. United States........ccouevveenueens
Industrial and Miscellaneous (Unaffiliated) 21. Canada..........cccoververersrrennns
22. Other Countries..........c........
23. Totals....cocoviiiriciiciin,
Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StocksS....... | ccoccvvvciriennnce 45,014,358 [ .ooovvviene. 45,014,358 | ..o, 39,829,370
26. Total StOCKS...cmmreeesissirnssnse | v 45,669,818 [ ..cooovvvicene. 45,669,818 | ..ccoocvvicnenn: 40,445,685
27. Total Bonds and Stocks.... | ................... 253,182,977 | coovvvverrcrenne 255,605,751 | covorvvrirrenne 251,704,198
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Annual Statement for the year 2015 ofthe Safe Auto Insurance Company

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

GoIs

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
1. U.S. Governments
1A NAIC Tt sssssnsssssssssssssssssssesssnsennes | cvnensinniensnn2g 111,274 | oo 7,966,412 | ... 1,483,388 | .................1,056,188 | ......................28,838 | ............... 12,646,100 | ..ooocverrereerrreierens 59 [ 10,582,109 | ..vvvverrererererrnnenns 50 [ 12,646,100 | ..vvoevereerreereereeeerens
T2 NAIC 2u.eee ettt sassssseses | sessessisssssesssssessessessnss | ctesssessessessnsssssessenssssens | svessessssssssessssssessesssssns | eeseesssssessesssessesssssssessns | sessessesssessessesssessessessensas | cresseessessiessssssssssensan (01 0.0 [ [ e 0.0 [ | e
1.3 NAIC Bttt sses s ssessssseses | sestessiesisssesssssessaessessnss | ctiessessessessnsssssessensssssens | svsessessssssssessssessesssnsns | eeseessessessesssessessessnssesans | sessessesssessessesssessessessensas | creeseessensieseessessnsensan (01 0.0 [ e 0.0 [ | e

14 NAIC K. [ s [ s | s s | s |0 [ s 0.0 L [ 0.0 [ | e

1.5
1.6
1.7 TotalS. i |2, 1110274 |, 7

966412 | ................1,483388 | ................1,056,188 | .....................28,838 | .............. 12,646,100 | ..o 89 [ 10,582,109 | ..o, 5.0 [ 12,646,100 | oo, 0

2.1
22
23
24
25
26
2.7

31
32
33
34
35
36
3.7

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

560,204 4,377,116 12,107,582 285,480 . 12,317,949

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

etc., Non-Guaranteed
B NAIC et | crenieeniaeniens 6,185,135 | .cooovrrenc. 27,563,715 | c.eovee. 54,576,805 | ...ccovvveece. 9,936,192 | ccooovvreee. 2,978,394 | ............ 101,240,241 [ .ooooereea 46.9 | .o, 95,886,133 | ..ooveveerreerrrris 449 (... 101,240,241 | .ooooreeeeeeeeeeeeene
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Annual Statement for the year 2015 ofthe Safe Auto Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 NAIC oot ssnsans | arsssesssses 20,714,803 | .......co..u... 22,462,153 | ..ccoverrren. 8,779,567 | cooovvvevrerierinas 25,394 | oo 54,719 [ oo, 52,036,636 |......ccccoorrrrrrrrrnnee 241 | 70,637,509 | ....oovvvverirerierinnes 331 [ 35,402,847 | ..ovvrrenee. 16,633,780
8.2 NAIC 2.ttt sssnssns | eesenssenssenssanees 706,537 | oo 7,552,743 | oo 6,830,954 | .oooorvrinnn 409,676 | ..oveoverrerieeererereeineies | e, 15,499,910 | oo 72 | 17,961,912 | oo 84 | 13,407,467 | oo 2,092,443
B8.3 NAIC 3..oovoeree ettt sssssssssssssssnsses | esssissssinsssnssssnns 2,648 | .o 3,845,018 | .ocvvverrirnn BBTT,T2T | oo | s | ossvissssennns 7,725,393 | oo 36 [ 1,098,580 | ...ovvorrererireriinnns 05 [ 1,000,698 | .....ccooveveee. 6,724,694
B.4 NAIC Aottt ssssesssssssnns | sessssssssnssssnnns 127,465 | ...ocovvvneene. 1,150,587 | coovvrvverirns 711,901 | oo 193,924 [ ..ooovorreereeireeeeen | e 2,183,877 | oo 1.0 |, 202,430 | .oovereerireerieniinnn, 0.1 | oo (P 2,056,413
Totals... ...35,010,501 ...20,200,149 ...89,900,431 ...49,938,477 ...27,507,330
Hybrid Securities
T4 NAIC oo ess s sssssssssssssssss | sresssesssesssesssesssssssssssenss | sesssssssssssssssssssssssssssas | sesssessssssnsens 308,000 | ..vooveereerrerienienieniens | cerrenissssnssssssssssssssens | cerreniennenn 308,000 | i 01 e [ 0.0 | 308,000 [..oovveerreieireireieeins
7.2 NAIC 2.t sssssssssssssssssssssssnsens | soinssinsssssissssesssssssssssnnss | seveisssisssisssns 534,688 | ..ccooovrrrrinne 212,882 | cooevernrinrineierieniens | cerinnisnississsssssssssssens | cvsnieniinnniene s FATBT0 |03 | 1,313,933 [ 0008 | e TAT570 | oo




Annual Statement for the year 2015 ofthe Safe Auto Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC ottt seen (d).......... 29,823,667 | ..ovuenvn 63,538,440 | ............... 81,676,072 | .............. 11,498,240 | .................3,061,951 | ............ 189,598,370 | weovvevveveereeeeenne87.9 | e e XXX e [ ek XXX e [ 172,964,581 | cooovueree.. 16,633,780
................. 8,087,431 | ................7,043,836 rereereennn 16,247,480 reveeereennn 14,155,037 | ............2,092,443

.3,845,018 3,877,727 1,725,393 1,000,698 6,724,694

Line 9.7 as a % of Col. 6

10. Total Bonds Prior Year

101 NAIC o | i 29,779,508 | ............... 88,378,350 | .......cooeuuc. 55,887,448 | ............... 14,850,923 | ...ccoovevvennn 4,078,667 |....cccooeuue. ) 9,9, GO R ) 9,9, GO [ 192,974,896 | ....cooovvvvirirnns 904 | ..o 175,007,856 | ............... 17,967,041
1,682,999 | .... 9,102,312 | .... 7,743,526 | ... ....T47,008 |.... ) . v 19,275,845 | 0. 18,776,568 | ... ....499,278
.................................................... 1,098,580

...................... 34,938 v 202,430

L0IS

..15,632,869 | .... 4,237,654
Line 10.7 as a % of Col. 8 . . B T3 i, 2.0
11. Total Publicly Traded Bonds
T4 NAIC 1ottt essssenes | evsessessenians 27,930,699 | .ooerrrinnns 49,734,255 | ....coocvvne. 80,819,232 | .covvrrreen 11,473,163 | oo 3,007,232 | .covrrrenne 172,964,581 | oo 80.2 | .o 175,007,856 | vovovererrerrrrenrns 82.0 | .corrrres 172,964,581
112 NAIC 2.ttt seses | seestessesaesaeneas 706,537 | ooverreirnne 6,740,473 | ccovererenan 6,298,351 | coovvvereeriernn 409,676 [ ..o | e 14,155,037 [ oo 6.6 | i 18,776,568 | ...cvveereerercrn 88 | .o 14,155,037
113 NAIC 3ottt sss e saesssssssssesanes | senssessnssnsisssssanns 2,648 | .oovvrrrrnnn 998,051 | cvovveeeeeeereresereeeiesieneens | evreeriesessssessessisssesssnsens | ceveesesssessisseseessessnsesens | eeveeriensennens 1,000,699 | .ooovrveeeiend 0.5 | oo 1,098,580 | ..cvovvererrreinan 0.5 | oo 1,000,699

.. 127,465 ...

11.7 Totals....ccoveveererrernne ...11,882,839
11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns .63
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccoeeeeevevercenies | corvveierierinerieneeen 1323 | 266 |04 [ 5.5

12. Total Privately Placed Bonds
............... 13,804,176 | coovvvveereernn856,8471 | o0 25,077 | 54,719 | 16,633,780 | e 77 [ e 17,967,041
e 1,346,958 | .... ..745,486 | ... 2,092,444 ...499,278
................. 2,846,967 | ................3,877,727 rereerenennnn 8,724,694
................. 1,150,587 711,901 ceeveeerinesieessessessesesr | crenriensiennnn 2,056,412

............... 16,633,780
2,092,444
................. 6,724,694
................. 2,056,412

54719 | ...
.02
............................ 0.0

(@) Includes $.....17,826,912 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....203,196 current year, $.....203,196 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 are under regulatory review.

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

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.



Annual Statement for the year 2015 ofthe Safe Auto Insurance Company

SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET ODIGAtIONS. ......ceorvecvereeeecteee sttt seessssssnsessenns | crerseeseesennens 1,516,743 | oovvoreeee. 6,637,172 752,462 638,947 9,545,324 N/ 6,716,864 | ...oovvevereeieenn 3 [ 9,545,325 | .oooveereerereeeeereris
1.2 Residential Mortgage-Backed Securities..... ....594,531 | ... 1,329,240 | ... .. . . .3,100,775 .3,865,245 3,100,775 | oo
1.3 Commercial Mortgage-Backed Securities.... P [ e st | s | v | seeeiseneeenen0 | e 0.0 [ [ 000 [ L
1.4 Other Loan-Backed and Structured SECUMItIES.........ccovvevvreurerrerersnnens fereieisisssscissssieennes (SRR s
1.5 TOtAIS. . .oueeieiee ettt sttt sansnns | crnsssaensneas 2111274 | . 7966412 | ...............1,483,388 | ..............1,056,187 | ..................28,838 | .............. 12,646,099 | ....cccoovvvrieceeee B9 [ 10,582,109
. All Other Governments
2.1 1SSUET ODBlIGAtIONS........coucveiicicie ettt sssssenes | cotesssesessessssssesessssseses | covvessesssssessans 700,000 | cooveerererrrerieireienerieiens | cenerensessenessesensens | reseressensesssssessenssenes | cvevssiesernenennn 100,000 [ o033 [ e 700,000
2.2 Residential Mortgage-Backed SECUNEIES..........currurerrerirenrireerenrnnins | cerernneneissisesnsnssessnssnns | seeseensssesssssssesssssssssssses | sessessssessssesssssssssssssssessns | eosesessesssssssesssssnssnssesses | eeveseeesssnsssssesssssenssnsses | smsemeenssssssssssssessnnsensQ [ eermenenenneinninninenn0.0 [
2.3 Commercial Mortgage-Backed Securities.... e f e | e | s | s | eeerenisrssnnsneneen0 | e 0.0 [ |
2.4 Other Loan-Backed and Structured Securities............ocueeveerrerrierienens Lo [ e
2.5 TOtAIS. . ovuseiiiesi et enssnsentensns | fessensiessensensinssessantnes (L] [ 700,000
. U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET ODlIGAtioNS........cvuveceeereiecirrireieiecssieeseeestsseseiessnnssssenssssnsseens | sevseessnsneennensn202,297 | o 469,044
3.2 Residential Mortgage-Backed SECUMEIES............covervcveieevrerieieiienieins | e sesiesinns | cevesesissses s
3.3 Commercial Mortgage-Backed SECUMHES............cceeveveieicerierieiieiees e | e

34
35

.................... 469,044

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtIONS. ......coucveieceeieie ettt seenaes | coeeteriieseessenens 560,204 | ...coverennn 4377116 | oo 12,107,582 | v 285,480 [ .oooveereeeeeieeeeeereereene | e, 17,330,382 | oo 8.0 | oot 12,317,949 | oo 58 |, 17,330,383 | ..o
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities.... .
4.4 Other Loan-Backed and Structured Securities............cocvvevvveercrrerennne.

4.5 TOtAlS....uoiiicieicesesee s nsenssssssenssssesssesssesnssssenens | ssnseessensensensns 900,204 | eiviiiiiiieeend, 377,116 | o, 12,107,582 | ..oovvcvrnna 285,480 | .ovvvcieiene [V 17,330,382 | oo 8.0 | i, 12,317,949 | oo 58 |, 17,330,383 | oo 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........c.ccoeeun.... .1,188,966 ...14,764,634 ...46,834,434 45,973,956 | .ooercieieeeeenn21.5 [ 70,192,583 | ..
5.2 Residential Mortgage-Backed Securities. 4,996,170 ...12,799,081 7,742,371 ..49,412,694 .31,047,657 |..
5.3 Commercial Mortgage-Backed Securities.... e [ | s | e 499484 | 0.2
5.4 Other Loan-Backed and Structured SecUrities............ccevvererreereeiens Lo f e [ s | eveeressseseesssesessssssiens | sveereesesseneesssssseseeseeseQ | avvereeesisnserserssreneens0:0 [ ioeiiieiieesisnisiieisisieeen | evvsseeeerssieneenennenne0.0 [,
5.5 TOtAIS..cvuieiieieseii ettt snn s ensensnnnes | snsessessaneanes 6,185,136 | ...ccooovenne. 27,563,715 | oo 54,576,805 | ...............9,936,191 | ..............2.978,393 | .............101,240,240 | ....occooevveereen 469 [ 95,886,134 | .oooovviiieeennd44.9 | 101,240,240
. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations..........cccccvveevevrcreeeecieeeee e esesesssssssensns | eeeerieneen 11,236,411 [ ..19,359,353 | . 15,639,473 | ..ovivieeee 809,676 [ oo | 46,644 913 | 218 | 58,167,874 2 | 33,712,656
6.2 Residential Mortgage-Backed Securities.............cccoevevererrerererveeinnns I I I 268,574 P [ 144,573
6.3 Commercial Mortgage-Backed Securities.... . . . . . ..15,479,414 17,901,167 | ... 8. 11,945,026 | ..
6.4 Other Loan-Backed and Structured Securities............cocvvrerererverierions | cverinrienennnnn 496,655 | ......0n. 13,129,556 | ..o 1,228,036 [ 219,001 f i 54719 [ 15,127,967 13,562,816 A 4,136,222
6.5 TOtAIS....oeoceieseee et ssensnsesssesesnsanssenes | snssneeneennen@ 1,001,403 | ............35,010,492 | ...............20,200,149 | .................628,994 [ .......c.oe...... 54719 [ oo 77,445807 | o359 [ 89,900,431 R 49,938,477
. Hybrid Securities
7.1 1SSUET OBlIGAtIONS........cocveivececicieeecteie st sessssisessesssnens | cvessssssesssesessessesssssessens | eeveesisssensenssseDOH,088 | ivviriiiieeeen520,882 [ oo [ e | e 1,055,570 S [ 1,313,933 B | s 1,055,570 | .oooireereiceeceieeie
7.2 Residential Mortgage-Backed Securities. . . . .

7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, oottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS. ...ttt




Annual Statement for the year 2015 ofthe Safe Auto Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouvvuierierriesiierieeiestssiesissisesesssssssssssssssssisnsns | esesesisnneens 14,754,575 | ..o 46,842,007 | ..covvrenne. 80,275,563 6,870,628 | ..o 2,063,010 | .ocovrennee 150,805,783 | ooocveererrrrerennnend89.9 [t XXX s | e XK X e | e 137,873,528 | 12,932,257
9.2 Residential Mortgage-Backed Securities..... 5,661,190 ...14,237 445 .8,486,880 ...5,012,209 34,341,945 | e 159 b XX XK [ e XK [ 034,293,005 | . 48,940
9.3 Commercial Mortgage-Backed Securities. 9,747,898 | ....ccvvvneee. 2,412,459 | .....covevnee. 3,319,057 | oo 0 15,479,414 | oo T2 [ etk XXX e | ek XXX e | 011,945,026 e 3,534,388
9.4 Other Loan-Backed and Structured Securities............ooevvvveveerverereerees [ o 496,655 | ...coovovee. 13,129,556 | ................. 1,228,036 |...ccccunene. 219,001 15,127,967 [ oo 7.0 [ b XXX [k XXX | 4,136,222 | 10,991,745
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 30,660,318 | ..cvvverennes 76,621,467 | ..coovereenn 93,309,536 | .....cccen.. 12,101,838 215,755,109 | oooovevvvreenennn100.0 [ e XXX [ XK [ e 188,247,781 | 27,507,330
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneees | erenssssssesssssessessees 142 [, 355 | i 432 [ R 14 ] i, 100.0 | XX i [ XXX e [ e XX [ 873 | i, 12.7
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvverercirrireiieiieiieeiieiteeieeteseeseessessessssssnsas | eesiesiseneens 19,850,837 | ..covvvennen. 51,904,183 | ...cccovvunne 45,914,207 | ..ccvvvunnee. 7,782,941 | oo 2,589,604 |............. ) 0.9 G DR ). 0,% CHRIRIN IT 128,041,772 [ oo 60.0 | .o 121,254,629
10.2 Residential Mortgage-Backed SECUMHES...........couerirrineineineineineines | cevveeiineiinnies 8,651,753 | coovvrvnn. 22,542,764 | ............... 13,127,739 | ccovrr. 7,789,913 | oo 1,434,344 | ............. ) 0.9 CHUIIN I 90,9 CHININ U 53,546,513 | coooovveireis 2510 [ oo 53,487,053
10.3 Commercial Mortgage-Backed SECUMtiES............ocvemeerneennennernenneins | cevveriiieiinnens 2,441,017 | oo 12,938,027 | oo 3,021,607 | ovoeeveerierierienienieees | e | e ) 0.9 CHUIIN I 90,9 CHUININ TR 18,400,651 | ..oevvnereireiiciene TG - 12,624,913
10.4 Other Loan-Backed and Structured SECUMHES...........cvvereereerneerneerneens | corisiisiiisiinnnss 653,200 | ...ccceenneee 11,068,475 | ..cooocvvnnee 1,567,421 [ .o, 60,015 [ ..o 213,705 | ....ccooeceee. 0,9, ST [ 0,0, ST [ 13,562,816 | ..ooovvvcisciienad 64 [ . 7,524,913
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 31,596,807 | ..ocovvvnnee 98,453,449 | .......cc.... 63,630,974 | ............. 15,632,869 | ....cocvunvne 4,237,653 |..oocvrernnee ) .9 N P ). 9,9 CRURRIN INR 213,551,752 | oo 100.0 | .o 194,891,508
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 148 [ 461 [ 208 [ o, 73 | i, 20 [ XXX i, XXX oo [ oo 1000 [ XXX ooiiriiens | e 91.3

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 14,754,575
11.2 Residential Mortgage-Backed SECUItIES. ........ccrvreeneerernerneeneereeeenenns | e 5,648,228

39,244,864 6,870,629 137,873,528 121,254,629 137,873,528
14,205,788 | ......covevveeee 8,482,557 | ..o 5,012,210 | .o 944,221 | e 34,293,004 9 [ 53,487,053 O s 34,293,004

11.3 Commercial Mortgage-Backed SeCUrtiEs............covrveriernernerncrneneins [ e 8,263,038 | ..o 385,056 | .cooovrerrinnen 3,296,933 | oo | et | e 11,945,027 3 12,624,913 R [P 11,945,027

11.4 Other Loan-Backed and Structured SECUMHES...........ccovevvremeerneernrernens | coiriisiiiniinnnes 101,508 |......c.0...... 3,637,071 [ oo, 397,642 | ..o | i | 4,136,221 e I 7,524,913 B 4,136,221

115 TORAIS. ..ttt esisenenns | eeniesinneens 28,767,349

11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn. .15.3

11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccoucvvirvinscinciinine | o, 13.3

Total Privately Placed Bonds

12,1 1SSUET ODlGALIONS........ovveereeeireeieee e sssssnssns | evsesssssssssssssssssssnssnssnns | sossssssssssnnns 7,597,143 | oo 5,335,114 | coooeeeeeeeeerineienins | e | enissiennens 12,932,257 O s 2 [ XXX s | i 12,932,257
12.2 Residential Mortgage-Backed SeCUIties...........cccocvvevvevvereiereereesieees | e 12,961 [ oo 31,657 | o 4,322 [ | e | e 48,940 O e O [ e XXX e | e 48,940
12.3 Commercial Mortgage-Backed Securities............ccveveverervenecreesesiies | coerveieiininns 1,484,860 | ... 2,027,403 | .o 22,125 | oo | s | e 3,534,388 O [ T e XXX | s 3,534,388
12.4 Other Loan-Backed and Structured SECUMHES...........coovvvrrerrenrerniereens | o 395,146 | .o 9,492,484 | oo 830,394 | .o 219,001 | oo 54719 | oo, 10,991,744 A 8 [ XXX | i 10,991,744
12.5 TOHAIS ..o enines | eestneseesnees 1,892,967 | ...ccoovvvnenee 19,148,687 | .covvvvnnned 6,191,955 | .coovvverinnnn. 219,001 | oo 54719 | oo 27,507,329 T T e XXX s | e 27,507,329
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 6.9 [ oo B9.6 | v 225 [ s (VT 0.2 [ oo 100.0 | oo e XKX s e XXX [ e XK [t XX s | e 100.0

12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccoeeriveisrierisnisiones | covveresssissiesesesnnas 0.9 [ i 8.9 [ e 2.9 | s 0.1 ] e 0.0 | oo, (A O .0, SN IR 0,0, G IR o,0, CRUNTITIY IR o,0, G IR 12.7
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDET 31 Of PHOF YEAI.........cccvivireireieieicie ettt esse s sssssssesssans | sesessesissessesssssses e s s senees 2,806,426 | .....ooveverereieeeee e 2,806,426 [ ....o.cecveeceeeeiieeieeeeeieeeseseteses e ssnsresens | ereeae ettt ettt sssetesnaes | seteseraetes et st s sttt er et b st et en et naeteean
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt sss et st s s besss s ssnnns | sentissessesssesssssessssssesessentesaesas 42,960,671 [ .oevoevererereeeereee e L O T [ OO ST
3. ACCTUAI OF BISCOUNL........ovvearireririiseri ettt snt s | esssee sttt 8818 | o 8818 | i [ s | s
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total Gain (I0SS) ON QISPOSAIS.......c.ucuuereeeerresrisreeeereeseeseeeseaseeseessesseeessesesss e ss et ess e ss e ss s ses st es s s sessessess e ssessestassessessans | sessessessassssssessessasssssseesastssessessessnssnes (0 OO T0 | oottt | ettt sttt s saens | saebiesisa ettt b bbbt s et neas
6. Deduct consideration reCeived ON AISPOSAS............ccevcuireveieiisieseieie sttt sse st ssae s st sassssssssenes | sentessesesissesssssesssssaesssessesaenas 39,533,040 | .oveevereeereeeeee e 30,533,040 | oorviereiereeei et ssssresena | sttt ettt essssaens | sresiesna sttt bt a e
7. Deduct amortization Of PIEMIUM...........cceieviieieieieeeceie ettt sb st b s st s s sssae s s st es s tantenes | eebessssssesssssssesssssesasssstes st s sessesenbenes 1527 | oo s 1,527 [ oot sessens | creetese sttt | evretnt ettt ettt s e nenn
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccccvrrrrimrrrrnrniinennersinssseiees | corveenesssnsssesssssssssnssesssssesenns 6,242,057 | ooveeiererreereier e 6,242,057 | .ovvvererrrrenrnrneieennensessesnennnennenen0 | s 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......iiiiiieiiiieiciisisesesiesssessesssssssessssessesssssssnssnses | eessssesissensessssssssssssssnssssesnssneas 6,242,057 | oo 6,242,057 | cooveiiieriisseesieieeesenesnesensneenend0 | i 0 ] o 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEaI.........c.coceieiureieieeieieieese s sessssessens | ceveriessesie s 4,999,038 [ ..oovovverereiinan 4,999,038 | ....oooverereiereeiese e

2. Cost of cash qUIVAIENtS ACAUINE............cceveiiveiieie ettt bsses s sssns | evressesessssssseesssinees 5,998,426 | ..oooovvereirereinad 5,998,426 | ..covovveierereieeee e

3. ACCTUAI O QISCOUNL.......oveeeerircriiesiei sttt esess s esnssnsens | neresssesssesssessssesssssensons 2431 | oo 2431 [

4. Unrealized valuation increase (decrease)

5. Total gain (10SS) ON AISPOSAIS........cvvrerrrerierieiiiieiesssseie sttt esssssssssessssssnnss | srvsssessssssssessssssssssssessssssssens 0 [ o | e

6. Deduct consideration received 0N diSPOSAIS...........c..cceueuivriieieicieeee st sessssessenes | eeresesssssssiesssnaes 9,000,000 | covovvrereireread 9,000,000 | .voveveerereieeeeeeeee e

7. Deduct amortization Of PrEMIUM............ccvvviieieiciesie ettt sse s ssssessssssssssesens | seesiessssesississessessssssssessesesad 0 | oo seesesenes [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceenerinieneineineneieensineineeees | et sseseseeenend 0 | e [ e

9. Deduct current year's other-than-temporary impairment reCoOgnIzed...........covvveeveevverererieriereserieieiees |eerierssesessessesssssssssssseesnnad 0 ] o | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccceevrrververcns [ cevererreiveieineins 1,999,895 | ...covevvcrereeieins 1,999,895 | ...oouoviieeeereee e 0
11. Deduct total Nonadmitted @MOUNLS..........c.ocuerieririeiieiiiie e essesss s |t 0 [ | et
12. Statement value at end of current period (Line 10 MiNUS LINE 11)......ocviviviieieeeeesieesecsienscesiens | cevrerieiisessssessenens 1,999,895 [ ..o 1,999,895 [ ..o 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
5 6

103

1 2 Location 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Current Year's Other-
Book/Adjusted Carrying Than-Temporary Current Year's Total Change in Total Foreign Gross Income Earned
Date Date of Last Value Less Fair Value Less Current Year Impairment Change in BJ/A.CV. Exchange Change in Less Interest on Taxes, Repairs, and
Description of Property Code City State Acquired Appraisal Actual Cost {Amount of Encumbrances| Encumbrances Enct Dep on R i En 8! (13-11-12) BJACV Encumbrances Expenses Incurred
Properties Occupied by the Reporting Entity - A
BRANCH OFFICE-MONROE COUNTY, OH.......cooiiiiiiiiiiiiiiiiiiiiiisessisessssisessessessessessessssienins. | eviesiens WOODSFIELD.........cccovvuririnnnn OH..... 03/03/2002. 1,045,090 684,647 26,200 (26,200) 99,997 20,488
HOME OFFICE-EASTON........oiiiiiiiieiiesiiieiiesisesi s | sosissinns COLUMBUS........coooiiiniiniiins OH..... 01/06/2006. 29,517,792 24,643,904 665,072 (665,072) | .cvevevvreieriiinnis | v 1,367,544 | ......ocooeeenna 81,675
BRANCH OFFICE-SOMERSET, KY.......couiiiiiiiiiiiisisisisisissi s ssssssssssssssssssans | anianiians SOMERSET.......cococoviiiiiiiiiniinns KY..... | 09/29/2010. 3,760,670 3,314,597 94,016 (94,016) 304,800 19,774
0299999. Properties Occupied by the Reporting Entity - Administrative. 34,323,552 0 28,643,148 0 785,288 0 0 (785,288) [V} 1,772,341 | oo 121,937
0399999. Total - Properties Occupied by the Reporting Entity 34,323,552 0 28,643,148 0 785,288 0 0 (785,288) 0 [, 177234 | o 121,937
Properties Held for Sale
BRANCH OFFICE-WILLIAMSBURG COUNTY, SOUTH CAROLINA | ........... | HEMINGWAY ..., |SC ..... [ 12/21/2004. 1,133,815 900,000 900,000 0 27,095
0599999. Total - Properties Held for Sale. 1,133,815 0 900,000 900,000 0 0 0 0 0 0 27,095
0699999. Totals. 35,457,367 0 29,543,148 900,000 785,288 0 0 (785,288) 0 [ 1772341 | e 149,032
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Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E02, E03, EO4, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

Location

6 7 8 9 10 1" 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation Acquired | Strategy Actual Cost Fair Value E (Decrease) Accretion R i and Other inBJACV. Income Investment Ownership
Joint Venture or Partnership Interests That Have L ing Cl of Common Stocks - Unaffiliated
[RAMIUS MERGER FUND, LLC [....... [NEW YORK [ny... | [ 0212812014 | 5,000,000 T T e T T T T e 8.300
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. 5,000,000 | ........... 6,114,523 5,000,000 0 0 0 0 0 0 0 XXX
Joint Venture or Partnership Interests That Have L ing Cl of Real Estate - Unaffiliated
[ NEW ALBANY APARTMENTS, LLC [...... [NEWALBANY......... [OH... [KAUFMAN-ALBANY HOLDINGS, LLC.......rocooorscssce [ [10112/2011. ] 264,490 e I 19.500
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated......... 0 264,490 0 0 0 0 0 0 61,538 0 XXX
Any Other Class of Assets - Affiliated
| SAFE AUTO CAPITAL, LLC [....... | COLUMBUS [oH... | [ [ 05103/2013. | 2,398,819 2,398,819 2%89o . .,n'” Yoo o' in vooonoi!i liono-on o o 1.0 100,000
4399999. Total - Any Other Class of Asset - Affiliated 2,398,819 2,398,819 2,398,819 0 0 0 0 0 0 0 XXX
4499999. Subtotal - Unaffiliated 5,000,000 | ........... 6,379,013 5,000,000 0 0 0 0 0 61,538 0 XXX
4599999. Subtotal - Affiliated 2,398,819 2,398,819 2,398,819 0 0 0 0 0 0 0 XXX
4899999, TOAIS........ooiieiiiiiii bbb SLEeeL Lt | i 7,398,819 | .......... 8,777,832 ....7,398,819 0 0 0 0 0 61,538 0 XXX
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Acquisition Amount of E Ownership
Any Other Class of Assets - Affiliated
| SAFE AUTO CAPITAL, LLC COLUMBUS. OH........... 05/03/2013. 1 1,484,019 [ | s 100.000
4399999. Total - Any Other Class of Assets - Affiliated. 1,484,019 XXX
4599999. Subtotal - Affiliated 1,484,019 XXX
4699999. Totals. 1,484,019 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
Current Year's
Book/Adjusted Current Year's Other-Than- Book/Adjusted
Date Carrying Value Less Unrealized (Depreciation) or Temporary Capitalized Total Change in Total Foreign | Carrying Value Less Foreign Exchange

Originally Dispoal Encumbrances, Prior | Valuation Increase| (Amortization) / Impairment Deferred Interest B/AC.V. Exchange Change| Encumbrances on Gain (Loss) on Realized Gain | Total Gain (Loss) Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Year (Decrease) Accretion Recognized and Other (9+10-11+12) inB/ACV Disposal Consideration Disposal (Loss) on Disposal on Disposal Income

NONE
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912810 PV 4 [UNITED STATES TREASURY INFL INDEX NOTES.........ccoommmmiiimnmniiinneniiinssiisssnssissssssssssssssssnnens | coneene [ oo | svssiensenees | conneveenes L 667,978 |...124.065 620,328 500,000 638,947 (7,863) | oovvverreerreireniiene | woeeeirennirecsinennens [ cevene 1.986 |...... 0.320 [JJucvees| i 4589 | oo 9,899 | 04/16/2012. | 01/15/2028.
912828  J2 7 |UNITED STATES TREASURY NOTE SD.. | [ e 200,071 | 97.774 195,548 200,000 200,066 ()] SOOI VPO DO 2.000 |..... 1.990 |FA....... 1,51 2,000 |02/27/2015. | 02/15/2025.
912828 JE 1 |UNITED STATES TREASURY INFL INDEX NOTES........cooooviiriiniiriiiniisesiesssiessiesseessssesssessinns | eneees 114197 570,987 500,000 503,285 (818) | cevveeeerverriineriieniis | cerviieniiereieniiees | e 1.516 |...... 1.340 | Wi | s 3,503 | oo 7,556 |02/18/2010. | 07/15/2018.
912828 KR 0 [UNITED STATES TREASURY NOTES.........oiiiiiriinriirissiisseiisseissssissssssssssssssssssssssssssssnssanens | oneees ...100.723 503,615 500,000 499,788 633 2625 ... 2.750 [AO...... | oo 2,236 | oo 13,125 | 05/07/2009. | 04/30/2016.
912828 KW 9 |UNITED STATES TREASURY NOTES SD.. ..101.137 111,251 110,000 110,126 (299) 3,575 | 07/08/2009. | 05/31/2016.
912828 L3 2 |UNITED STATES TREASURY NOTE O] evmrrerinnne | | 0,398,592 ... 98.446 393,784 400,000 398,668 76 09/23/2015. | 08/31/2020.
912828 M6 4 [UNITED STATES TREASURY NOTE.......ccooiiiiriiiieriiisriiienissiiesisssesississsssssssssssssssssssssssssssnssnss | conenes | oo [ evvesninnns | cosnvveenn ] [ ciiinninnn.500,256 | ... 99.891 499,455 500,000 500,250 (6) 12/04/2015. | 11/15/2018.
912828 M7 2 [UNITED STATES TREASURY NOTE.......oocmmiierieneirnseieseesenessesessesesssssssessssesssssesssssnsssssssssensssnnssss | ceeneen | [ evevmrersens | connvvenn [ 1,496,079 | .. 99.731 ....1,495,965 | ..ccccvnnec 1,500,000 | ...ooonevne 1,496,096 17 12/28/2015. | 11/30/2017.
912828  MF 4 [UNITED STATES TREASURY INFL INDEX NOTES.........cccoooimmimmimiimiiniinninsississssssisnsssnnieans | oneees ...114.393 285,983 250,000 247,874 625 04/05/2010. | 01/15/2020.
912828 PP 9 |UNITED STATES TREASURY INFL INDEX NOTES ..112.199 280,500 250,000 253,982 (458) 03/29/2011. | 01/15/2021.
912828 TM 2 [UNITED STATES TREASURY NOTE.......cocrereumreemerernreisereseesssenssnsesssenssssssssesssssssssesssssssssesssnsssns | conenen | o [ eevneerernee | cvnerernen ] [ cvvrinrinnnn.996,996 [ ... 99.379 [ v 993,790 [ .ovvvereeene 1,000,000 997,441 446 09/16/2015. | 08/31/2017.
912828  TW 0 [US TREASURY N/B.......oosiiiiriiriiniiiisiiesiiississsisssiissssssisssssssssssssssssssssssssssssssssssssssssssssnens | conenes | o [ evnnesnnns | cvseneeenn | [ ciiiinninnn.498,810 [, 99.489 497,445 500,000 498,884 73 11/17/2015. | 10/31/2017.
912828 VK 3 |UNITED STATES TREASURY NOTE SD.. . 100.446 2,008,920 2,000,000 1,994,675 2,078 07/01/2013. | 06/30/2018.
912828 XB 1 |UNITED STATES TREASURY NOTE SD.. [ | [ 1 298,359 |..... 98.727 296,181 300,000 298,414 55 08/31/2015. | 05/15/2025.
0199999. U.S. Government - Issuer Obligation: 8,663,461 XXX 8,753,752 8,510,000 8,638,496 0 (5,446) 0 XXX XXX
U.S. Government - ial Mortgage-Backed Securities
361780 UW 1 | GOVERNMENT NATL MTG ASSOC I #ABTT7.......oociieriiiriiiiiisssisssiissiisssiisssissssisssessssssssssisnns | cevioas ...104.652 800,927 765,317 812,953 (10,666) | ...oooovverrviecrieenies | cerviieriiesiiieniiens | e 3.500 |...... 2.290 [MON... | ccoovvrrienane 2,232 | o 26,786 |02/27/2013. | 11/20/2042.
36296U SY 7 |GOVERNMENT NATL MTG ASSOC #701735........comverererrierireerierisssssesisssssessisssssssssssssssssssssenss | seveeee 2108317 | e 1,396,763 | .......cc0e.. 1,289,504 | .............. 1,313,725 (8,059) | .ovvvverrrerreireniiens | wereeeirennieeniennens [ oo 4500 |...... 3.980 |MON... 4,836 58,028 |05/15/2009. | 03/15/2039.
36297) TV 6 | GOVERNMENT NATL MTG ASSOC #713464...........cooiiiririiieieinsissinssssissssissssssssssissniens. | o ...110.895 299,821 270,364 278,644 (1,707) ] oo | e [ e 5.000 |...... 4,070 [MON... | ccooovvrrir 1127 | 13,518 | 05/08/2009. | 06/15/2039.
38373A D9 4 [GINNIE MAE 2009-89 PV........oouiiiuuiiiiiiiiiisiesiii i snsens | seniees ...105.403 724,315 687,186 695,453 (2,433) v [ nneesesnissensssnines | ceveas 4.000 3.550 |MON... 2,291 27,487 | 08/05/2009. | 08/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securities. 3,113,391 XXX 3,221,826 3,012,371 3,100,775 0 (22,865) 0 0] XxX XXX XXX | oo 10,486 | ............125,819 XXX XXX
0599999.  TOtal = U.S. GOVEIMIMENL. ...ttt | ssniissnies 11,776,852 XXX | s 11,975,578 | .occcveeee 11,522,371 | .ooooueee. 11,739,271 0 (28,311) 0 0] XxX XXX XXX | i 33,262 | ...........213,228 XXX XXX
All Other Governments - Issuer Obli
46513A  F8 8 [ISRAEL STATE OF ... | coniees | F | ............. [ ...... 1= P 700,000 | ...100.000 700,000 700,000 700,000 [ | |, | | s 2.890 |..... 2.890 |JJuociii| o 10,115 | oo 20,230 | 07/01/2013. | 07/01/2018.
0699999. All Other Governments - Issuer Obligation: 700,000 XXX 700,000 700,000 700,000 0 0 0 0 XXX XXX XXX 10,115 20,230 XXX XXX
1099999. Total - All Other Government 700,000 XXX 700,000 700,000 700,000 0 0 0 0] XxX XXX XXX 10,115 20,230 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
13063C  SP 6 [CALIFORNIA ST.....ooiiiiicireesieseissie e sssssssssssssssssssnssssnessns | eenes | oo | conviens 1. AFE | i 194,750 |...101.681 203,362 200,000 194,986 236 | | s [ e 3.000 3.230 [MS...... 2,000 2,717 | 03/06/2015. | 03/01/2029.
13063C YL 8 [CALIFORNIA ST sssssessssesssssssssssssas | cenens | oo | oorviens 1] AFE | 591,550 |...121.219 606,095 500,000 590,706 (B44) | v [ e | e 5.000 |...... 2.840 [MS...... 4,028 11/19/2015. | 09/01/2030.
20772G B4 6 |CONNECTICUT ST...uiviuuriuuirimeriseeisesisssssssesassesssessssssssse st sssse st s ssss s ssssesssssesssesssenens | sesees ..107.271 268,178 250,000 250,000 [ .oooorvieeriieniieneis [ v | e | s | e 4750 |...... 4.750 [MS...... 04/17/2008. | 03/15/2018.
20772G VP 0 |CONNECTICUT ST...ociiiiiiiiiieriiseiiesisssesississsssssssssssssssssssssssssessssssssssssssssssssessssssssssssssssssssssssannns | soseee ...104.213 260,535 250,000 252,251 (2,366) | ...ocvvoorieiriieriiens | s [ e 5.000 |...... 3.980 |JD....... 03/10/2008. | 12/01/2020.
341535 3V 2 [FLORIDA ST BRD OF EDU PUBLIC E.......ovveriereiirneissiesseesssssssesssssssssssssssssssssssssssssssssssssssesssssnes | soneees ...106.676 106,676 100,000 105,609 (3,189) | covvvverrverreiieniiens | weereiieniieniienniins [ e 5.000 |...... 1.670 |JD....... 02/18/2014. | 06/01/2027.
574193 KY 3 [MARYLAND ST sssssnsns | oneees ..111.847 279,618 250,000 273,902 (P2 15) ) SRR PRSI PO 4.000 |...... 2420 |FA....... 02/18/2015. | 08/01/2027.
57582P  SU 5 |MASSACHUSETTS ST.....oouiiiiiiiiiieriiiesisesissesissssisse s ssssessssssssase s ssssssssesssssssenenes | cesiies ...113.586 113,586 100,000 113,435 (3,549) | ..oorveerieriiicriiens | e [ e 5.000 |...... 1.070 |JJ........ 01/14/2015. | 07/01/2026.
57582R  EL 6 | MASSACHUSETTS ST....oiiuriuureimrisursisesesssesssessssesssssesssssssssessssssssssessssssssssessssssssssesssssssssessssnssssnenes | seveeee 2119153 | e 1,489,413 | .oooverecen. 1,250,000 | ..covvvreene 1,433,021 (48722 ) SIS FUURTOSRRORRTIORS PO 5.000 |...... 3.200 |JJ........ 06/25/2015. | 07/01/2032.
677522 FG 4 [OHIO STttt | s ...105.016 210,032 200,000 206,253 (205) [ cvvvevrerreeerrrreiiens [ e [ e 3.000 |..... 2520 [MS...... 09/18/2015. | 09/01/2026.
70914P VB 5 | PENNSYLVANIA STttt siiesssse st ssssse s ssssssssse s s sssssesssessssssssssesssssssssesssenssses | sevsene ...116.666 583,330 500,000 559,047 (8,558) | ..vovverrrerreireniirens | weeeriieniiressiiennins [ ceiene 5.000 |...... 3.270 |AO...... 06/12/2014. | 10/15/2031.
T0914P VY 5 [PENNSYLVANIA ST.....iiiiiiiiiiiiniisisesisssssssissssssss s sasssssssnsones | seveees ...106.342 212,684 200,000 214,221 (1,420) | oo | e [ e 4.000 |...... 3.040 |JD....... 01/06/2015. | 06/15/2033.
76222R QP 0 |RHODE ISLAND ST & PROVIDENCE P.........osiiiiiiiiiiieiiisseiisesissssisesissssssessssssssessssssssessssssssenes | sesiins ...117.536 587,680 500,000 565,483 (<174 SOOI DO POSNOR 5.000 |..... 3280 [MN...... 06/15/2015. | 11/01/2030.
882723  NB 1 [TEXAS ST....iiiiiiciissisississi s ssssssssssssssssssssnis | covnnee | oo | canvieans 1] 1= P 590,145 |...120.890 604,450 500,000 578,098 (8,283) | ..o s | e 5.000 |..... 2.860 |AO...... 07/10/2014. | 10/01/2028.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 5,400,658 XXX | e 5,525,639 | ..ccoovnuun 4,800,000 5,337,012 0 (39,930) 0 0] XxX XXX XXX . ..110,092 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 5,400,658 XXX s 5,525,639 | ..o 4,800,000 5,337,012 0 (39,930) 0 0 XXX XXX XXX cooennn 110,092 XXX XXX
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SCHEDULE D - PART 1
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U.S. Political Subdivisions of States, Territories & P d) - Issuer Obli
073900 E5 7 |BEAUFORT CNTY SC SCH DIST. 121917 | e 1,219,170 | oo 1,000,000 | ..covvrevne 1,195,576 (18,964) | cvvvvvvvererieriirenens | cevvirereireceineniirees | 000005.000 | e 2.050 03/17/2015. | 03/01/2023.
132285 2Q 9 ..117.075 292,688 250,000 284,215 (2,200) | oo | e [ 2000 [, 2.130 06/03/2015. | 01/01/2024.
178882 LX 2 |CLACKAMAS & WASHINGTON CNTYS O ...123.993 991,044 800,000 965,062 (13,770) | coevvvvvereerrerrecneis | vveerevisesssisssenns | 0000:5.000 [ 2.300 03/11/2015. | 06/15/2024.
178882 LZ 7 |CLACKAMAS & WASHINGTON CNTYS O ..124.110 930,825 750,000 902,759 (11,116 | v | e | 20025.000 e 2.560 03/06/2015. | 06/15/2026.
199507 E3 4 |COLUMBUS OH CITY SCH DIST ...103.980 259,950 250,000 260,204 (11,076) 11/24/2014. | 12/01/2017.
249164 LJ 1 |[DENVERCITY & CNTY CO ...113.990 284,977 250,000 285,480 (20) 12/28/2015. | 08/01/2030.
402892 BZ 5 |GUNNISON CO WATERSHED SCH DIST 111799 150,929 135,000 151,533 (1,070) 10/19/2015. | 12/01/2025.
414018 5F 4 |HARRIS CNTY TX FLOOD CONTROL D . 119.741 598,705 500,000 581,010 (8,029) 05/21/2014. | 10/01/2029.
438670 2T 7 |HONOLULU CITY & CNTY HI ...123.130 ...2,000,863 ....1,625,000 ..1,048,825 (28,458) 03/18/2015. | 10/01/2023.
447025 Sz 1 ..121.628 ..1,520,350 ....1,250,000 .1,476,109 (22,926) 08/15/2014. | 09/01/2027.
488575 GJ 4 |KENDALL & KANE CNTYS IL CMNTY. ...100.000 115,000 115,000 115,000 (868) 05/11/2006. | 01/01/2023.
488575 KA 8 |KENDALL & KANE CNTYS IL CMNTY. ...100.000 185,000 185,000 185,000 (1,394) 05/11/2006. | 01/01/2023.
495098  XJ 9 [KING CNTY WA SCH DIST #405 BEL ..122.688 | ....covvveene 1,901,664 | .............. 1,550,000 | ...coovnevne 1,883,737 (28,235) . 03/19/2015. | 12/01/2023.
567137 E4 2 |MARICOPA CNTY AZ ELEM SCH DIST ...108.644 543,220 500,000 513,942 (668) 11,167 05/28/2015. | 07/01/2032.
599632 KC 9 |MILFORD OH EXEMPT VLG SCH DIST. ...120.329 1,293,537 ..1,260,734 (13,033) 03/13/2015. | 12/01/2027.
64966H DC 1 ...115.496 ...1,154,960 ..1,138,047 (39,314) 07/02/2012. | 10/15/2019.
797508 GA 0 |SAN DIEGUITO CA UNION HIGH SCH ...108.273 541,365 500,000 529,003 (1,662) 13,444 04/16/2015. | 08/01/2034.
876315 VT 6 LT95 | e 1,117,950 | .ovvverncens 1,000,000 | ...cooonevne 1,078,079 (15,768) | vvvevrvererreerrenenns | ceerrererrinenrirenenens | 000008.000 [ 110003140 [ e | v 23,056 | .oovvornenn 50,000 |09/28/2010. | 07/15/2025.
876315 VU 3 L3671 | 2,125,648 | ..cccooonnne 1,870,000 2,009,457 (28,101) 43,114 93,500 |09/28/2010. | 07/15/2026.
889294 QQ 0 |[TOLEDO OH CITY SCH DIST. ...120.376 601,880 500,000 566,610 (7,322) . 05/08/2014. | 12/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: XXX s 17,830,625 | ...coovvee 15,105,000 | ........... 17,330,382 (253,994) 0 .206,079 . XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: XXX | s 17,830,625 | ............ 15,105,000 | ............ 17,330,382 (253,994) 0 [0 | XXX | XXX | XXX [ e 206,079 ....563,756 XXX XXX
U.S. Special Revenue & Obligations of Agl Issuer Ol
010268 AU 4 |ALABAMA FEDERAL AID HIGHWAY FI ...107.026 802,695 750,000 781,829 (2,056) | ...covvoerieriiicniiens | e [ 2000 [ 3420 [MS......| oo 10,000 | oo 16,583 | 04/24/2015. | 09/01/2034.
01179R DK 6 |ALASKA ST MUNI BOND BANK AUTH ...118.341 609,456 515,000 572,158 (5,971) | oorvvrrireriieneiiens | overeieneisessissennns | 200025.000 | 3430 [MS...c.. | v 8,583 | e 25,750 |02/07/2014. | 03/01/2028.
02765U GC 2 |AMERICAN MUNI PWR-OHIO INC OHR ..116.791 875,933 750,000 844,172 (9,613) 3.220 14,167 21,979 | 12/19/2014. | 02/15/2029.
040484 MS 3 |ARIZONA BRD OF RGTS UNIV ARIZO ...118.783 ...1,187,830 ....1,000,000 .1,139,247 (8,373) | ovvrevrrrerererenniiens | overeeeneissssisnninns | 220.5.000 | ... 3.260 04/22/2015. | 06/01/2040.
04048R LG 9 |ARIZONA BRD OF RGTS ST UNIV SY ..122.578 ...1,979,635 ....1,615,000 ..1,905,002 (19,400) | cvvvoovvverereriienins | e | 20025.000 e 2.830 03/05/2015. | 07/01/2028.
047870 MT 4 |ATLANTA GA WTR & WSTWTR REVENU ..124.732 255,701 205,000 251,016 (B03) [ cvvvveverreeererrrireens [ erverererrinenrnins [ 205,000 | e 2.310 11/06/2015. | 11/01/2025.
047870 MZ 0 |ATLANTA GA WTR & WSTWTR REVENU ...119.681 598,405 500,000 573,431 (5,339) | v [ [ 20002:5.000 | s 3.160 02/26/2015. | 11/01/2031.
059231 ZR 4 |BALTIMORE MD REVENUE . 119.043 | s 1,785,645 | ............. 1,500,000 | .............. 1,747,988 (19,237) | covvveeviereiceriienis | e | 20005.000 e 2.890 03/04/2015. | 07/01/2031.
115065 UQ 5 |BROWARD CNTY FL SCH BRD. ...102.316 255,790 250,000 252,183 (4,263) | ..oocrvvieneriineeneins | ovreersrinnsesiinnnens | 005,000 [ 3.220 03/23/2011.| 07/01/2016.
15504R  GA 1 |CENTRL PUGET SOUND WA REGL TRA ..121.282 606,415 500,000 599,198 (662) | vvvovvveereriiienies | e | 20008.000 | i 2.690 12/01/2015. | 11/01/2031.
15504R  GC 7 |CENTRL PUGET SOUND WA REGL TRA ...108.458 | ......ccc..ce 1,355,725 | ..ccooouuve. 1,250,000 | ........ccc.. 1,299,410 (1,340) | oo | e [ 24000 [, 3.520 08/05/2015. | 11/01/2033.
160429 TZ 9 |CHARLESTON SC WTRWKS & SWRREV. ...116.344 581,720 500,000 562,789 (2,521) | coovevrverennreiisnnneins | s | 20005.000 [ 3.370 10,556 07/16/2015. | 01/01/2040.
167723 EN 1 |CHICAGO IL TRANSIT AUTH CAPITA L114044 1,141,440 | .............. 1,000,000 | .............. 1,071,889 (23,074) 3.390 60,000 |09/29/2009. | 06/01/2024.
235416 6T 6 |DALLAS TX WTRWKS & SWR SYS REV. ...120.739 603,700 500,000 578,039 (3,981) | ovevvevrenrrirsenneens | vneenerinssessininnens | 00005.000 [ s 3.130 05/26/2015. | 10/01/2032.
25477G  EB 7 |DIST OF COLUMBIA INCOME TAX SE ...114.502 114,503 100,000 114,902 (2,863) | ..oovvoerierircriiens | e [ 2.5.000 [ 1.500 02/10/2015. | 12/01/2026.
29270C H7 3 |ENERGY N W WA ELEC REVENUE ...119.994 599,970 500,000 579,856 (4,409 | oo | v | 005,000 [ 3.050 04/24/2015. | 07/01/2033.
30382L  DQ 8 |FAIRFAX CNTY VA ECON DEV AUTHF ...119.906 599,530 500,000 568,164 (6,653) | ..oovverrieriinniiens v [ 20.5.000 [ 3.200 06/13/2014. | 10/01/2030.
30382L DR 6 |FAIRFAX CNTY VA ECON DEV AUTHF ..118.988 | ......ccc..eee 1124437 | oo 945,000 | .............. 1,069,973 (12,167) | covvvocviericveniienis | e | 20005.000 | e 3.250 06/13/2014. | 10/01/2031.
3134G6 XL 2 |FREDDIE MAC.......oocomiirieiiiinrieriissrinsessisssinssssssssssessssssssssesssssssssesssssssssssssssssnsessssssssesssesssnesses | sovenee | oo | conereened | eeen IFE | 199,800 | v 99.520 199,040 200,000 199,836 36 [ e [ e | 201300 | 1.330 05/06/2015. | 08/21/2018.
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3136G0  4S 7 |FANNIE MAE O .250,013 |..... 99.741 249,355 250,000 250,000 (13) 677 09/15/2015. | 02/21/2017.
353590  HT 2 [FRANKLIN IN CMNTY MULTISSCH BL.....oouuurreermareesmmereesssessessssesssssssessessssessssssssesssssssessssssssessssssnens | soneees . ..112.135 280,338 250,000 274,930 (382) 1,750 09/25/2015. | 07/15/2026.
353590  HV 7 [FRANKLIN IN CMNTY MULTI-SCH BL....vvouuerreermareesisseressssessessssssesssssesssssssesssssssesssssssesssssssessssssnens | coneees . ..111.022 555,110 500,000 543,934 (671) 3,500 09/25/2015. | 07/15/2027.
37358M  CN 9 |GEORGIA ST ROAD & TOLLWAY AUTH......covvvrmerrirminsisssessesssssssssessssssssssssssssssssssessesssssssssssenss | coneeee . ..112.611 2,252,220 2,000,000 2,197,174 (55,224) 8,333 | ............100,000 |02/07/2012.| 06/01/2021.
391577  PB 3 |GTRAZ DEV AUTH INFRASTRUCTURE..........cooovveiuurreemimnressansessassssesssssssssssesssssssessesssesssssssesness | coseees . ...108.683 271,708 250,000 247,963 220 4,688 04/11/2008. | 08/01/2023.
416498 BM 4 |[HARTFORD CNTY CT MET DIST CLEA O ..119.753 898,148 750,000 888,629 (11,183) 03/04/2015. | 11/01/2027.
447168 KL 8 [HUNTSVILLE ALWTR SYS REVENUE..........ccooomiirirerierereeimerisessssesssssssssessssssssessssssssssessssssssssesssns | coneees . ...109.060 545,300 500,000 525,421 (829) 08/19/2015. | 11/01/2032.
451152 F9 8 [IDAHO ST BOND BANK AUTH REVENU........ovsrrvveimmreriirnririsssiessessissssssssssessesssssssssesssssssessens | coneees . ..119.142 595,710 500,000 579,998 (2,332) 08/13/2015. | 09/15/2033.
45470R  BZ 8 |INDIANA ST FIN AUTH HIGHWAY RE.........ooimiirriimirriimmeneeisisssssssessssssssssssssssssssssssssssssssssssssssesns | covene . ...102.994 257,485 250,000 249,822 18 . 510 | ID [ e 938 [ v 11,250 | 04/10/2008. | 12/01/2023.
455160 AQ 4 [INDIANA UNIV LEASE PURCHASE..........ccoooiimimmiiniiinisseiisssssssssesssssss s | oneees . ...116.526 588,456 505,000 550,955 (5,319) 2,104 25,250 | 02/05/2014. | 06/01/2030.
455280 RS 2 |INDIANAPOLIS IN LOCAL PUBLIC | O ...115.651 867,383 750,000 851,001 (2,311) 08/28/2015. | 01/01/2027.
462460  2) 4 [IOWA ST HGR EDU LOAN AUTH.....courvimrimmreimerimeresesesesssssesesessssesssessssesssesesssessssessssessssessssenses. | coneees . ..122,013 610,065 500,000 581,962 (7,948) 11/07/2014. | 12/01/2030.
46263R  MS 1 |IPS MULTI-SCH BLDG CORP IN......ouurveuuumereeummmrreesmnmersssssmsrsssssnssssssssssssssssssssssssssssseessssssnessssssnesess | wevenne . ..121.528 765,626 630,000 753,129 (9,820) 04/01/2015. | 01/15/2024.
46613P S5 6 |JEAFLWTR & SWR REVENUE.........cooviiiiieriiriieiineeiississssssssissssssssesssssesssesssssssesssssssssssssnns | seveeee . ...113.060 847,950 750,000 842,587 (13,364) 07/30/2012. | 10/01/2030.
46613P  S7 2 [JEAFLWTR & SWR REVENUE...........cooovivviireriinieriisseseisneesissssssissesssssssssssssessessssessssssssssss. | coveees . ..112.530 562,650 500,000 553,867 (7,702) 07/30/2012. | 10/01/2034.
466135 DF 4 |JEAFL ELEC SYS REVENUE OO 119571 | ..1,225,603 | .. ....1,025,000 | ..............1,182,253 (6,757) 07/08/2015. | 10/01/2030.
491501 CX 8 [KENTUCKY ST MUNIPWRAGY PWR S.......covviirirriirnisriinessssnessisssssssssssessessssessssssssssssssssssnans | coneees . ...109.766 219,534 200,000 218,989 (3,654) . 03/27/2013. | 09/01/2026.
49151E  8R 7 |KENTUCKY ST PROPERTY & BLDGS C.......cooummrrivmmmermemmmnnseisenesssssssesessssesssssseessssssessssseesssssssessens | coveees . ..113.874 569,370 500,000 545,145 (U472(0)'] ST DO PO 5.000 |..... 3220 [FA.co| v 10,417 | oo 25,000 |02/12/2014.| 08/01/2025.
495289 X4 7 |KING CNTY WA SWR REVENUE..........cooouiirimreierimerisesisesessesise et sssessssesssesssesssssesssesssssnesssenes | coneees . ...116.530 582,650 500,000 577,064 (5,141) | oo | e [ ceeees 5.000 |...... 3.030 |JJ........ 12,500 9,236 | 04/15/2015. | 07/01/2038.
495289 X8 8 [KING CNTY WA SWR REVENUE.........ooourrieimrresirreisssessssssessssssssessesssssssssssessssssssssssssesssssssessess | coneees . .. 117.025 585,125 500,000 577,918 (5,162) 12,500 04/17/2015. | 07/01/2036.
544435 4B 3 |LOS ANGELES CA DEPT OF ARPTS OO ...120.419 602,095 500,000 591,890 (7,275) 02/06/2015. | 05/15/2027.
544435  AF 4 |LOS ANGELES CA DEPT OF ARPTS.......oouimrreiimmreesiessesssssssssssessssssssssssssesssssssssssssssssssssssessessens | coneees . .. 116.175 580,875 500,000 581,123 (6,347) 02/06/2015. | 05/15/2031.
545904 MN 1 [LOUDOUN CNTY VA SANTN AUTH WTR.....rrviuummrriesmmernissmerssismsessessesssssesesssssssesssssssesssssssssssssss | coveees . ...106.293 531,465 500,000 517,167 (608) 08/05/2015. | 01/01/2037.
574204 ZE 6 |MARYLAND ST DEPT OF TRANSPRTNC........ciruimrermrermeresessmerssessssesessessssesesssessssesesssessssessssneness | oneees . ...101.905 101,905 100,000 100,633 (65) 03/06/2015. | 02/01/2027.
575566 L3 6 [MASSACHUSETTS ST BAY TRANSPRTN......occurrrermmrriesmmrressmsssssssessssssssssssssessessssesssssssssssssnnens | coneees e | el TFE | s ...100.647 236,520 235,000 235,897 (15,108) 09/23/2008. | 03/01/2016.
57583R 5N 1 |MASSACHUSETTS ST DEV FIN AGY R......ovvvviririiiiiiininiieinessississsssssissssessssssssessssssssssssinns | seveeee . ...114.469 286,173 250,000 269,875 (3,784) 01/24/2012. | 10/15/2040.
57583R 58 0 [MASSACHUSETTS ST DEV FIN AGY R......cvviiirriiieriimneiisssessessssesssssessssssssssssssessssssesssssnsens | coveees . ..117.940 259,468 220,000 242,870 (4,210) 11/10/2010. | 01/01/2021.
57583U KR 8 [MASSACHUSETTS ST DEV FIN AGY R....oivvirierriimeerismsesisssssisssssssssssssssssssssssesssssssssssssssnns | coveees . ...108.022 162,033 150,000 154,561 (707) 04/12/2012. | 10/01/2028.
575896  NX 9 [MASSACHUSETTS ST PORT AUTH......cvvviirriirmeirismseesessnesssssssssssssessssssssssssssessessssesssssssssssssns | coveees . ...120.311 601,555 500,000 565,311 (6,579) 07/10/2014. | 07/01/2029.
59259Y SD 2 [MET TRANSPRTN AUTH NY REVENUE..........ccovvveiumrreiimmereesmaesressaessesssessessssessesssesssssssessesssneenees | ceveees . ...118.484 592,420 500,000 555,741 (UZR 31 OSSOSO OIS DOROOR 5.000 |..... 3480 [MN.ooee | v 3194 [ . 25,000 |07/13/2012. | 11/15/2028.
592647  AX 9 [MET WASHINGTON DC ARPTS AUTH A.....covumriiniiriiesiisiiessiessssesssessssessssesssssessssesssssssssssssnns. | oneees . ...120.218 601,090 500,000 583,483 (3,407) | oo e [ e 5.000 |..... 3.010 |AO...... 6,250 5,278 | 07/08/2015.| 10/01/2025.
59333P  H7 6 |MIAMI-DADE CNTY FL AVIATION RE........ccovvviirrriirmreriiineenissesssssssessssesssssssessessssesssssssessssnnens | coveees . ..114.521 572,605 500,000 571,485 (6,720) | ..ovvvvvveerrerreerrennens | e | e 5.000 |..... 3120 |AO...... 01/12/2015. | 10/01/2031.
594615 BM 7 [MICHIGAN ST BLDG AUTH REVENUE........ccooovvieirviisessioesessisesesssssssssssesssssssessssssssssssssssssssssns | soseees . ..117.501 587,505 500,000 562,530 (GK:710) ) ORI DO PO 5.000 |..... 3480 |AO...... 07/31/2015. | 04/15/2033.
605347  WT 8 [MISSISSIPPI ST DEV BANK SPL OB........oocorreiimmreeiimsresissesseissssssssssesssssssesssssssssssssssssssssssessees | coveees . ..116.372 581,860 500,000 556,041 (205 74) SRRSO DO PO 5.000 |...... 3200 [ 06/13/2014. | 01/01/2028.
605699 ND 5 [MISSISSIPPI ST UNIV EDUCTNL BL.....vvooueiriiisiseiisssnseisssssssssssesssssssesssssssessssssssssssssssssssssnsssssssnss | seeeees . ..119.320 602,566 505,000 583,790 (7,965) | oooorrveererreirennees | weveeeeessnesssesnees | veeees 5.000 |...... 2.930 |FA....... 05/20/2014. | 08/01/2028.
606092 GB 4 [MISSOURI ST JT MUNI ELEC UTILL..ooouuvverrmarrrssmmerressnessessssssssesssssssssssssssssssssssssssessssssssssssssans | soneees . ...117.160 585,800 500,000 569,088 (U271 ) [T DR PO 5.000 |...... 3.040 |JJ........ 09/24/2014. | 01/01/2028.
63968A E7 6 |NEBRASKA ST PUBLIC PWR DIST RE......ooimirviirmreeisiirerisnsesessmesesssssssssssssssssssssssssssssssssssssses | coveees . ...108.161 778,759 720,000 738,582 (8,799) | ovvvrvverrrrrreerrennees | wevreeeerisneeesisnees | ceeees 5.000 |..... 3.650 |JJ........ 09/10/2010. | 01/01/2026.
63968A  F8 3 |NEBRASKA ST PUBLIC PWR DIST RE.......cccmmiiiriirriieniisnsiesiissssessisssssessssessssesssessssesssnsssssens | seveeee . ...107.405 300,734 280,000 287,226 (G222 ) FSTRRSII DO PO 5.000 |...... 3.650 |JJ........ 09/10/2010. | 01/01/2026.
64465P B9 8 |NEW HAMPSHIRE ST MUNIBOND BAN........oovvviieimreriimniiieissesssesssssessessssessssssessesssesssssssssssns | cvveees . ..122.600 | ..cooveneene 1,593,800 | ..ooooovves 1,300,000 | ..oooreens 1,550,047 (22,355) | cvvvveerreriinenriins | e | e 5.000 |.... 2240 |FA....... 03/11/2015. | 08/15/2023.
646065 D9 0 [NEW JERSEY ST EDUCTNL FACS AUT...oouirvemmmrriimmmersessmsssesssnsessesseesssssssessesseseessssssesssssensesssssenees | coveees . .. 111.253 278,133 250,000 272,550 ((TRT:) ) ORI DRI PO 5.000 |..... 2.300 |JJ........ 04/16/2012. | 07/01/2034.
646139 D8 5 [NEW JERSEY ST TURNPIKE AUTH........cooiiirmiiimnniriirnisniinnssssssnesssssssssssssessssssessssssssssssssesssssnns | coneees . ...100.000 110,000 110,000 110,000 | ovvveerereiiirennies | ovreeresinsessesisennes | eeessssnesssssnneens | e | oo 4252 |... 3.820 [JJ........ 01/28/2010. | 01/01/2016.
64971W MW 7 |NEW YORK CITY NY TRANSITIONALF........ccoeerreeemrmrreimmmersiasmmsresssmnessssssesssssssesssssssssssssessssssnssssesns | coveees . ..120.719 603,595 500,000 577177 (7,805) | .ooovrrveerrerreiiennees | e | e 5.000 |.... 2.950 |FA....... 11/06/2014. | 08/01/2029.
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64972H RE 4 |[NEW YORK CITY NY TRANSITIONAL WFE ...108.372 1,083,720 1,000,000 ..1,088,623 (6,735) 02/15/2012. | 07/15/2026.
649883 YC 3 [NEW YORK ST MTGE AGY HOMEOWNER ...102.751 ...1,541,265 ....1,500,000 ..1,500,000 02/13/2014. | 04/01/2020.
64990E CK 1 [NEW YORK ST DORM AUTH ST PERSO ...120.262 601,310 500,000 (7,360) 04/16/2014. | 12/15/2028.
64990E CL 9 [NEW YORK ST DORM AUTH ST PERSO ..119.199 596,000 500,000 (6,649) 04/10/2014. | 12/15/2029.
64990H ML 1 |NEW YORK ST DORM AUTH REVENUES ...119.943 599,715 500,000 (8,835) 02/06/2014. | 05/15/2023.
650009 G2 3 [NEW YORK ST THRUWAY AUTH ...120.663 603,315 500,000 (8,341) 01/09/2015. | 01/01/2029.
650035 ZC 5 |NEW YORK ST URBAN DEV CORP REV. . 117.947 589,735 500,000 (6,552) 04/15/2014. | 03/15/2030.
65819G  DQ 8 |NORTH CAROLINA ST CAPITAL FACS ...103.047 257,620 250,000 (1,019) 05/11/2011. | 10/01/2039.
67759H DY 7 |OHIO ST SPL OBLG ..120.172 600,860 500,000 (9,045) 01/14/2015. | 04/01/2028.
67760H JS 1 |OHIO ST TURNPIKE COMMISSION . 117.391 234,784 200,000 (4,258) 01/13/2015. | 02/15/2030.
677704 YN 2 |OHIO UNIV GEN RECPTS ATHENS ..119.313 298,283 250,000 (4,524) 04/18/2012. | 12/01/2023.
682001 CU 4 |OMAHA NE PUBLIC PWR DIST ELECR ..119.107 595,535 500,000 (9,542) 01/14/2015. | 02/01/2031.
682001 DQ 2 |OMAHA NE PUBLIC PWR DIST ELECR ..121.828 609,140 500,000 (7,423) 03/03/2015. | 02/01/2028.
68607D SE 6 |OREGON ST DEPT OF TRANSPRTN HI . 123.248 | e 1,478,976 | .......oucc.. 1,200,000 | ..ovovrevene 1,431,014 (18,214) 03/11/2015. | 11/15/2027.
68607D SK 2 |OREGON ST DEPT OF TRANSPRTN HI ...110.359 281,415 255,000 (1,793) 02/10/2015. | 11/15/2032.
696543 PK 7 |PALM BEACH CNTY FL PUBLIC IMPT ...103.155 154,733 150,000 110 05/06/2015. | 11/01/2029.
70917R  H2 4 |PENNSYLVANIA ST HGR EDUCTNL FA L113.344 | 1,133,440 | oo 1,000,000 | ..oocovevneeee 1,097,261 (20,296) 03/20/2012. | 06/15/2021.
709221 QS 7 |PENNSYLVANIA ST TURNPIKE COMMI ...111.681 251,282 225,000 (5,511) 04/24/2015. | 12/01/2024.
709223 2C 4 |PENNSYLVANIA ST TURNPIKE COMMI ...115.463 865,973 750,000 (13,964) 3,125 07/18/2012. | 12/01/2024.
709235 RV 9 [PENNSYLVANIA ST UNIV. ..107.988 | ...ccceveee. 1,457,838 | ...oovevees 1,350,000 | ..o 1,434,011 (38,387) | ccovvvveererrrrinereris | cvvrrrrireenneriisnennes | 000008000 {101,990 [FAcoits | oo 25,500 02/07/2012. | 08/15/2021.
71884A  YY 9 |PHOENIX AZ CIVIC IMPT CORP EXC. ...118.006 590,030 500,000 (4,541) 15,903 04/22/2015. | 07/01/2032.
73358W VZ 4 |PORT AUTH OF NEW YORK & NEW JE ..114.619 699,176 610,000 (4,386) 04/28/2015. | 05/01/2034.
751073 HD 2 |RALEIGH DURHAM NC ARPT AUTH AR ...114.846 287,115 250,000 (4,567) 05/08/2012. | 05/01/2028.
773426 BC 4 [ROCKINGHAM CNTY NCLTD OBLG ..122.787 859,509 700,000 (8,667) 03/17/2015. | 04/01/2026.
786005 PM 4 | SACRAMENTO CA MUNIUTILITY DIS...oicrrieimereiiemermeessmeressssmesesessnsssssssesssssssssssssssssssssesessssnnnns | eevvees | oo | vsseesesnes | eevves 1FE LA124.363 | o 1,243,630 | ..o 1,000,000 | ..o 1,167,938 (5,710) 02/09/2012. | 05/15/2036.
795560 DE 8 | SALT LAKE & SANDY UT MET WTR D...occormrvrmirieriienriesiisnisessisssissssisssinssssssssssssssssssssssssssssssens | coneeee | | eereveen] v 1FE L1402 | 4,623,183 | ...cvvvrnec 4,150,000 | ..oovrrvunns 4,292,306 (37,214) 09/22/2009. | 07/01/2030.
796253 S9 4 |SANANTONIO TX ELEC & GAS REVE . 111.220 278,050 250,000 (9,179) 01/26/2015. | 02/01/2028.
810489 QB 3 |SCOTTSDALE AZ MUNI PROPERTY CO 122,797 920,978 750,000 (11,616) 03/04/2015. | 07/01/2027.
837227 Y6 8 |SOUTH CENTRAL CT REGL WTR AUTH ..111.298 133,558 120,000 (228) 02/18/2015. | 08/01/2029.
83755L UY 0 [SOUTH DAKOTA ST BLDG AUTH REVE .121.218 606,090 500,000 (9,040) 11/14/2014. | 06/01/2025.
83755L VB 9 |SOUTH DAKOTA ST BLDG AUTH REVE ...118.610 593,050 500,000 (7,787) 08/13/2014. | 06/01/2028.
850578 TS 4 |SPRINGFIELD IL ELEC REVENUE ...113.857 569,285 500,000 (377) 11/13/2015. | 03/01/2034.
873545 GV 3 |TACOMA WA SWR REVENUE ...122.096 702,052 575,000 (8,260) 2,396 20,205 |02/12/2015. | 12/01/2027.
875124 BQ 1 |TAMPABAY FL WTR REGL WTR SPLY ..115.911 289,778 250,000 (3,834) 3,125 6,250 | 06/19/2015. | 10/01/2025.
880558 BP 5 |TENNESSEE ST SCH BOND AUTH ...115.062 575,310 500,000 (9,219) | ovevveererrrireennins | vveernrinneeniiinnnens | 00005.000 [ 1000 2.760 | MNLcoos [ v 4167 | oo 25,000 |07/26/2012. | 05/01/2032.
914084 Q2 7 |UNIV OF ARKANSAS AR UNIV REVEN ...103.692 ...1,036,920 (7,964) 09/11/2009. | 11/01/2031.
91412G YR 0 |UNIV OF CALIFORNIA CA REVENUES ..120.213 ...1,664,964 (14,847) 03/13/2015. | 05/15/2032.
914437  RA 8 |UNIV OF MASSACHUSETTS MA BLDGA ...101.478 253,697 250,000 (246) 07/28/2014.| 11/01/2019.
914692 U7 1 [UNIV OF NEW MEXICO NM ...122.581 612,905 500,000 (11,100) 2,083 24,931 | 11/14/2014.| 06/01/2023.
914692 V2 1 [UNIV OF NEW MEXICO NM ..121.972 609,860 500,000 (9,089) | ..oovrvvvererreirecnnins | vreerrvinneeniiinnsens | 00005.000 [ 1001.2.680 | Do [ covevrncriinnne 2,083 [ oo 24,931 | 11/14/2014. | 06/01/2026.
914713 M3 3 [UNIV OF NORTH CAROLINA NC AT C ...100.376 85,320 85,000 (2,419) 01/27/2012. | 12/01/2034.
915200 UN 7 [UNIV OF VERMONT & ST AGRIC CLG ..119.793 598,965 500,000 (7,277) 09/19/2014. | 10/01/2029.
940093  6J 1 |WASHINGTON ST UNIV. ...116.301 598,950 515,000 (4,365) 02/03/2014. | 04/01/2032.
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95308R__ JJ 9 [WHARRIS CNTY TX REGL WTR AUTH ...108.379 541,895 500,000 531,234 ()] FSOTTO [PV DR 4.000 |..... 3.250 |JD....... 1,667 12/02/2015. | 12/15/2030.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation XXX | e 72,567,521 | ............ 62,830,000 | ............ 70,102,488 | ... (] (772,472) 0 0] XXX XXX XXX | e 850,085 | ......... 2,195,378 XXX XXX
U.S. Special Revenue & Special A Obli andallN d Obli of Ag and Authorities of Backed Securities
3128H7 X8 0 |FEDERAL HOME LOAN MTG CORP #E99703 ...103.363 67,927 65,716 65,891 (232) | covverrverenerineni | e | e 5.000 |...... 4.560 [MON... | cooovorerii 274 | o 3,286 | 11/24/2003. | 10/01/2018.
3128MJ 84 3 |FEDERAL HOME LN MTG CORP #G08538 ..103.037 | ............. 4,896,106 | .............. 4751781 | oo 4,786,241 (5,445) | ..o | e [ 203500 |......3.350 |MONL.. | ....ceecce. 13,859 ...166,312 | 08/06/2013. | 07/01/2043.
3128PP 5E 9 |FEDERAL HOME LOAN MTG CORP #J10845, ...106.388 149,048 140,099 144,017 (1,252) 09/15/2009. | 10/01/2024.
3128PU  ND 0 |FEDERAL HOME LOAN MTG CORP #J14888 ...104.937 774,775 738,318 747 481 (2,566) 03/16/2011. | 04/01/2026.
312962 5L 3 |FEDERAL HOME LOAN MTG CORP #B10851 ...103.363 30,676 29,678 29,863 (177) 01/30/2004. | 11/01/2018.
312964 E9 6 |FEDERAL HOME LOAN MTG CORP #B11960 ..103.217 36,402 35,267 35,297 (39) 01/09/2004. | 01/01/2019.
31306X 2B 8 |FEDERAL HOME LN MTG CORP #J20770 ...101.611 ...1,335,041 ....1,313,862 ..1,366,015 (13,424) 10/12/2012. | 10/01/2027.
31307B 6T 2 |FEDERAL HOME LN MTG CORP #J23582 ...103.368 ,212,968 1,173,436 ..1,198,045 (5,108) 08/05/2013. | 05/01/2028.
3132GT PH 4 |FEDERAL HOME LN MTG CORP #Q08224 ...103.160 ...1,615,982 ....1,566,476 .1,575,462 (1,360) 07/26/2013. | 05/01/2042.
3132L5 AF 0 |FEDERAL HOME LN MTG CORP #V80006 ...100.052 2,478,372 2,477,067 2,577,901 (12,636) 05/01/2013. | 04/01/2043.
3136A5 DW 3 | FANNIE MAE 12-36 BV. ..107.110 419,608 391,753 408,985 (6,151) 04/30/2014. | 07/25/2039.
3136AF  EC 4 |FANNIE MAE 13-72NA ..100.218 | oo 1,511,761 | oo 1,508,473 | ... 1,513,444 (1,487) 02/06/2014. | 08/25/2042.
3136AG VN 9 [FANNIE MAE 13-100 PK ...104.675 402,278 384,311 399,146 (2,873) 11/27/2013. | 03/25/2043.
3137A1 X9 9 |FREDDIE MAC -3719 LE ...101.336 134,219 132,449 133,280 (2,000) 12/20/2010. | 08/15/2028.
3137A3 RL 5 |FREDDIE MAC -3782 PG ...100.975 581,774 576,157 584,301 (5,373) 07/30/2013. | 11/15/2028.
3137A5 X2 5 |FREDDIE MAC -3786 WE.........ccoevvrrrierrieriieerinsnrisesisssessssssssssssssssssssesssssssssssssssssssssssnsssssnsssones | eenees | eo | svveeiee ] e IFE | 1,209,529 ... 99.908 | ..oovvvuen 1,188,918 | .ccovevecen. 1,190,006 | .............. 1,201,253 (10,244) 1,983 23,800 | 10/25/2013. | 12/15/2028.
3137B8 F5 1 |FREDDIE MAC -4302 PA ...106.956 833,218 779,023 820,493 (7,766) 04/02/2014. | 12/15/2043.
3137B8 JF 5 |FREDDIE MAC -4315 KP. ...102.620 835,003 813,684 835,121 (4,392) 03/18/2014. | 08/15/2041.
3137BD GP 5 |FREDDIE MAC -4392 AC ...101.604 818,692 805,765 836,727 (1,166) 10/21/2015. | 07/15/2037.
3138A3 DM 6 |FEDERAL NATIONAL MTG ASSOC #AH1907. ...106.078 426,452 402,015 418,661 (3,486) 06/20/2011. | 03/01/2026.
3138A6 ZQ 6 |FEDERAL NATIONAL MTG ASSOC #AH5250. ...106.078 661,456 623,552 644,655 (4,440) 06/20/2011. | 03/01/2026.
3138MF  P7 6 |FEDERAL NATIONAL MTG ASSOC #AQ0445 ...100.269 792,465 790,335 826,588 (3,912) 11/27/2012. | 10/01/2042.
3138MG LE 3 |FEDERAL NATIONAL MTG ASSOC #AQ1224 ...100.269 ...1,639,109 ..1,700,791 (8,340) 12/19/2012. | 11/01/2042.
3138MK  5J 1 |FEDERAL NATIONAL MTG ASSOC #AQ4448 ...100.269 ...4,564,036 ..4,750,075 (24,333) 12/12/2012. | 11/01/2042.
31397N  5G 6 | FANNIE MAE 09-38 AB. ...104.825 760,710 725,696 767,631 (15,963) 07/26/2013. | 06/25/2024.
31397U XA 2 |FANNIE MAE 11-61 MG ..102.938 | ..o 1,506,040 | .............. 1,463,042 | ............. 1,651,861 (23,765) 11/08/2013. | 07/25/2026.
31398C D4 7 |FREDDIE MAC -3527 DA ...104.643 234,597 224,187 232,489 (2,464) 747 8,967 |05/14/2010. | 04/15/2029.
31398P QS 1 | FANNIE MAE 10-40 DN ...100.272 25,065 24,997 24,997 (265) | cevvorevnrireneiinnis | eeviieneiisnniieneiinns | 00000:3.500 | 1000.2.570 [MON.... | cooovviriiirncns VT = 875 | 06/24/2010. | 03/25/2028.
31418A MW 5 | FEDERAL NATIONAL MTG ASSOC #MA1272 ...100.269 789,578 787,457 824,353 (4,149) 1,969 23,624 | 11/27/2012. | 12/01/2042.
62888V AB 4 |NCUA GUARANTEED NOTES 10-R1 2A ...100.054 46,617 46,592 46,591 (14) 64 857 | 10/18/2010. | 10/07/2020.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 31,177,518 XXX | e, 30,768,893 | ............ 30,147,675 | ............ 31,047,655 | oo [ (174,822) 0 0] XXX [ XXX | XXX | .o 80,230 | ............942,750 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment ObGAtIONS...............u i | ensiiiaes 103,066,798 XXX ....103,336,414 | ............ 92,977,675 | .......... 101,150,143 0 (947,294) 0 0 XXX [ XXX | XXX | .o 930,315 | ......... 3,138,128 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
00101 AE B |ADT CORP......cosiiiiiiciisisci s sssssssssssssssssssssssssssssssesssses | coenee | oo | convevesssens | ceeee3FE | ceviieninnn 1,008,830 | v 99.500 | ...ovvvrrinnnns 995,000 | .....ocouce. 1,000,000 995,000 28,671 (TAT) ] e | e [ e 2250 |.....2.120 [JJ.coi| i 10,375 | 22,500 |06/28/2012. | 07/15/2017.
00164D  AM 5 | AMC ENTERTAINMENT TL B...ooovvvvorirciiresiessisssisssssssssssssssssssssssssssssssssssnsssssnsssssssssnssssssssssnsssns | envsee | oo |eovreeic 13 | errieBFE | ovviriennnnnn 248,724 | ... 99.786 248,192 248,724 248,192 (532) [ cvvvorverrrernniirennes | eeveveneisessiesessenies | eeessessisesssessisens | e 4.000 5,424 | 06/15/2015. | 12/15/2022.
00206R  BF 8 [AT&T INC.....oooiieceiceiiseiesi s | cesiias ...100.275 250,688 250,000 250,828 ((CTL RO [N DO 1.700 4,250 | 04/03/2014. | 06/01/2017.
00751Y  AB 2 |ADVANCE AUTO PARTS INC.......coouiiimiiiiiicniisiesssssss s sssssesssse s ssse s ssssessssnssies | cesiins ...102.927 103,956 101,000 106,856 (859) [ cvvvvvverrevrrrerriiiens [ ervvireereriineenninnns [ e 4500 |.....3420 (o] corvvirrrrnenni2,096 | oo 4,545 | 08/14/2014. | 01/15/2022.
00817Y AN 8 |AETNAINC......cooiirirriirrinrrncsissssinsissisnsssssssssssssssssssssssssssssssnsssssssnsssssnnss. | oo | o0 | s [niFE | 99,638 | ... 99.481 99,481 100,000 99,665 100 [ oo [ | e 2.200 2,200 |09/17/2014. | 03/15/2019.
02376C AP 0 |AMERICAN AIRLINES TL B.......ooiiiiriiriisiiiscniieseiesiisssisniissssssnsssssissssssssssssssssssssssssssnssess. | eenees | or | eveeen 13 [ l8FE | iiii.250,000 ... 98.328 245,820 250,000 245,820 (4,180) | vevvverrerrmenreenines [ e [ e [ oo 3.250 3,837 | 05/21/2015. | 06/27/2020.
035229 DD 2 |ANHEUSER-BUSCH COS INC.......covorirviriiriiiineiiissisisssssisesssssessssssseesssssessessssssssssesssssssssesssnnses | oneees ...106.899 106,899 100,000 107,478 (3,572) | oovevrerieereineeiiens | oveeesessisessiessiins | oo 5500 5,500 |09/19/2014.] 01/15/2018.
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035237 AN 8 |ANHEUSER-BUSCH INBEV WOR WFE ..1,206,070 |...110.655 ...1,106,550 ....1,000,000 .1,113,253 (26,387) 05/09/2012. | 01/15/2020.
035242 AC 0 [ANHEUSER-BUSCH INBEV FIN......cccoovvverrrierrirrriresniceiiensieesiensissesssssssssssesssssesssssssssessssssssenss | conenee | oo [ evvnserirnes | conen TFE [ i 98,770 [, 99.063 99,063 100,000 99,235 365 09/17/2014. | 01/17/2018.
037833 AH 3 |APPLEINC 99.964 149,947 150,000 149,924 224 12/19/2013. | 05/03/2016.
05508T AP 7 [B&G FOODS INC TLB.....oourieriereiirreiseeiieneiessisesessssisssssssssssesssssssssssssnsssssnsssnssssssssssnsssssnssssnnsss | connees | o [erveeen 13 | eieii8FE [ o 49,750 |, 99.781 49,891 50,000 49,753 3 10/22/2015. | 11/02/2022.
057224 BC 0 |BAKERHUGHES INC 99.357 993,570 1,000,000 | ..oooverreeee 1,024,604 (3,998) 05/16/2012. | 08/15/2021.
07014Q AG 6 |BASS PRO GROUP TL B......osrieereirreereeiereesesesensssssesesssssessssesssssssssesssssssssessssssssssssssnssssenssssnnssns | eovnene | oo | conneens 13 | eescFE | i 247,505 | ... 96.083 238,406 248,125 238,406 (9,128) 34 05/29/2015. | 06/05/2020.
O07177M  AF 0 [BAXALTA INC....ooiiiereirrireeeimeseseesesesessssssessssesssessssessssessssssssssssssssesssnessssssssssesssessssesssnssssnsssonnes | coneees | [ eoseserenee | ereen2FE | cvvnnerernen 499,695 | ... 98.973 494,865 500,000 499,747 52 06/18/2015. | 06/22/2018.
118230  AJ 0 [BUCKEYE PARTNERS LP.......osirreiierriiinnreisinensesissssssssessssssesssssssessssssnensssssessssssnesssssssessssssnennss | eeveene | oo | vevveened [eei@FE | v 1,262,875 | .. 97.266 | ...coveveeene 1,215,825 | ..o 1,250,000 | ..o 1,258,045 (1,440) 07/12/2012. | 02/01/2021.
12513V AC 0 |CEC ENTERTAINMENT TL B...o.ooouiioriereiineiseiseseisssisessssssssssssssssssessssssssssssssnsssssssssssssssssssssnsses | eoeene | or | coeneens 13 [ eoescFE | ... 246,245 | ... 94.500 234,460 248,106 234,460 (12,022) 250 04/07/2015. | 02/12/2021.
12543K AN 4 | CHS/COMMUNITY HEALTH SYS TL H...ccooovvvvviurriimrrreiicnreisecnssssensessssensssssennessssensssssesnssssnennes | eveene | o0 [evneeee 13 | ciieeFE | i 248,750 | ... 98.286 244,486 248,750 244,486 (4,264) 05/14/2015. | 01/27/2021.
126408 GT 4 |CSX CORP. 104.342 521,710 500,000 533,979 (4,736) 04/23/2015. | 10/30/2020.
1313dM  BE 2 |CALPINE CORP TL B5.....oovoeoreeereeeeeieseisesssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssosssssnsss | ovvsee | oo | eereri13 | e0ieBFE | vrrrirninnn 247,506 ..., 95.150 236,686 248,750 236,686 (10,845) 30 05/22/2015. | 05/27/2022.
17121H  AD 2 [CHRYSLER GROUP TL Bu..cossvverreererernriieeinssesnsessssssssssssssnsssssssssnssssssssssssssssssnssssansssnssssassssnns | ooeneen | o [eereree 13 | coeee8FE [ i 248,672 | ... 99.569 246,983 248,052 246,983 (1,354) (339) 04/22/2015. | 05/24/2017.
172967 DY 4 |CITIGROUP INC ...103.345 258,363 250,000 253,658 (3,123) 02/15/2012. | 02/15/2017.
172967 EM 9 |CITIGROUP INC ..107.719 149,729 139,000 149,596 (5,452) 12/26/2013.| 11/21/2017.
172967 GK 1 |CITIGROUP INC ...102.286 226,052 221,000 227,152 (152) 10/19/2015. | 07/30/2022.
20337E AN 1 [COMMSCOPE INC TL B.....uvveerureirrereiisnereesssssesssnenssssssssssssessesssssssssssessssssssssssssssssssssessssnnees | evveeee | oo | wvreee 13 [eeieFE | 199,001 | e 99.188 197,880 199,500 197,880 (1,121) 05/28/2015. | 12/29/2022.
22822T AT 3 |CROWN CASTLE OPERATING CO TL B...oouurverucrriiieereisienseisesensessseesessensensesseesssssnessessnsessssnnees | coneene | oo | eeveees 13 [ eeiie2FE | . 248,722 | 99.438 246,707 248,101 248,611 (115) 04/22/2015. | 01/31/2021.
23918Y  AC 2 | DAVITA HEALTHCARE TL B.....vrvirreieriieeiieniineeisessissssesessesssesssssssssesssssesssesssssssssesssssssssssseens | eeveee | oo | eevenen 13 | eerie8FE | i 248,731 | L0 99.458 246,766 248,111 246,766 (1,899) (70) 06/30/2015. | 06/24/2021.
24702N  AE 0 [DELL INTERNATIONAL TL B2......cerveeeurrreiemrerreisnemesssnnsenisssnsssssneessssnnsssessnssssssnsessssssssssssonnensees | evveeee | oo | wveree 13 [eeieFE | v 248,128 | ... 99.196 246,750 248,750 246,750 (1,471) 92 06/04/2015. | 04/29/2020.
25179M AV 5 |DEVON ENERGY CORPORATION........cevrrevumrreimmmerressnneissnessssssssssssssssssssssssssssssssssssssssssssssssnes | eenvens | oo | sevoneeed e 2FE | 999,650 ... 97.392 ..973,925 1,000,000 999,552 2 12/10/2015. | 12/15/2025.
254700  AF 6 |DISCOVERY COMMUNICATIONS.........covoemmreemierreiimnressmnensesssesesssssessssssessssssesssssssessssssesssssannens | evveeee | oo | cvesvevses [ eerii@FE | cvveverrnnnnn 1,029,340 | ..o, 94.276 ..942,760 ....1,000,000 | ..ocvvvveeene 1,019,963 (2,808) 07/09/2012. | 05/15/2022.
25674D  AE 3 |DOLLAR TREE TL Buucoouivirrieeeiieeiiseisseisesesssssssssssssssssesssessssssssssssssnsssssnsssssssssnsssssssssnssssnssssnnsss. | anveee | oo |evneec 13 | 10rie3FE | v 249,998 | ..., 99.563 248,285 249,375 248,285 (1,645) (70) 06/15/2015. | 07/06/2022.
29273R  AH 2 |ENERGY TRANSFER PARTNERS 105.153 105,153 100,000 106,751 (2,526) 03/27/2012.| 07/01/2018.
29273R  AQ 2 [ENERGY TRANSFER PARTNERS.......ccoourruuierrerierrriiierresseensesssenssssssssssssssenssssssssssssessssssnnnssesns | evveene | oo | veveeeend [ei2FE | e 52,729 | e 93.425 46,713 50,000 51,800 (264) 03/27/2012. | 02/01/2022.
29273R BE 8 |ENERGY TRANSFER PARTNERS........c.ccomviiimiiineirnsiiensisssssssesssssssnsssssssssnsssssssssssssssssssssssssnsssnnss | envsee | oo | sovsnein] | e0in2FE | vriiiiennnn. 409,075 | ... 72.711 363,555 500,000 409,676 601 09/28/2015. | 03/15/2035.
29336U AA 5 |ENLINK MIDSTREAM PARTNER........covvveienreiiirerreiimeersessnessesssensssssesnsssssensssssnensssssensssssesssssnnees | evveeee | oo | veveeeend [eei@FE | v 499,250 | ... 91.240 456,205 500,000 499,506 143 03/12/2014. | 04/01/2019.
29364G  AG 8 |ENTERGY CORP ...102.543 168,171 164,000 168,084 (3,843) 02/21/2013. | 01/15/2017.
30161M  AF 0 |EXELON GENERATION CO LLC, . 107.727 107,728 100,000 105,898 (1,448) 06/26/2012. | 10/01/2019.
30161M AH 6 |EXELON GENERATION CO LLC ...103.059 103,060 100,000 103,562 (725) 03/25/2013. | 10/01/2020.
32007U  BJ 7 |FIRST DATA CORP TL Clucouiiririrciiieriiseeisenissesieesisessssssesssesssssesssesssssesssssesssesssssssssesssssssnessseness | sevsee | oo | svineeerd | eereeFE | ovveriinennnn 250,313 | 000 98.569 246,423 250,000 246,423 (3,890) 07/21/2015. | 03/23/2018.
345397 WB 5 |FORD MOTOR CREDIT COLLC 100.800 100,800 100,000 100,853 (2,934) 12/26/2013. | 04/15/2016.
34540T DS 8 |[FORD MOTOR CREDIT CO LLC....courrverrmrreermenrisseressiensesssessssssessessesessessessssssssesssssnesssssnsensens | coneene oo | senvrnesd o0 2FE | i 100,450 | .o 99.797 99,797 100,000 100,000 08/14/2014. | 11/20/2022.
34540U AA 7 [FORD MOTOR CREDIT CO LLC......oooirveirirriiisreesiesressisssssssessssssssssssssssssssssessssssessssssssesssssnns | evveeee | oo | cvesvessess [ eeriFE | covvrevriirennnni 202,436 | oo 99.761 199,522 200,000 201,523 (723) 09/19/2014. | 01/16/2018.
365556 AK 5 [GARDNER DENVER INC......coocimiirrivrinrincnrninnensesssssssnessesssesssssssssssssenesssssssessssseesssssneessssnnes | ooneene | oe | eeveieee 13 | eeeeeFE | . 241,894 | s 89.725 222,605 248,096 222,605 (19,909) 665 04/15/2015. | 07/30/2020.
36962G 3H 5 |GENERAL ELEC CAP CORP. 106.627 266,567 250,000 251,404 (768) 04/22/2008. | 09/15/2017.
38141G  EG 5 | GOLDMAN SACHS GROUP INC.........ooevvvriirrriirerriesnrissnessisssesssssssssssssssessssssssssessssssessssnsens | conneee oo | svvveened | eoneIFE | . 247,660 | . 99.970 249,926 250,000 249,859 772 03/21/2013. | 03/22/2016.
38141G  EU 4 |GOLDMAN SACHS GROUP INC ...103.866 103,867 100,000 101,399 (1,290) 07/09/2012. | 01/15/2017.
410346 AN 0 [HANESBRANDSINC TLB ...100.208 248,641 248,125 248,125 04/28/2015. | 04/29/2022.
42804V AN 1 [HERTZ CORP TL B2.....ovvvoeeeoreeeeeeeeeseeeseeeeseeessseeesesessssesesesessnsessssssssesesesssnsssssesssssesssnsssnsssssessssnees | evveeee | oo | eoeeeee13 | eeieeBFE | i 247,466 | ... 98.906 245,373 248,087 245,373 (2,164) 75 06/11/2015. | 03/11/2018.
44043V AD 0 [HORIZON PHARMA INC TL Bu....overrvrierriiisneniissnssnisssessssssssssssnsesssssssssssssnesssssssssssssnessesnsssssns [ evveeee | oo | wveeenn 13 [eie3FE | i 247,508 | ... 93.750 233,203 248,750 233,203 (14,440) 143 04/29/2015. | 05/07/2021.
460146 CG 6 |INTL PAPER CO ...106.801 149,521 140,000 151,906 (350) 10/19/2015. | 02/15/2022.
464288 28 1 |ISHARES JP MORGAN EM BOND FD B | e | 4 131,080 127,465 127,465 (3,615) 08/10/2011. | ..o
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464288 58 8 |ISHARES BARCLAYS MBS BOND FD #... 543,462 538,500 543,462 14,313 | 02/05/2013. . .
481165  AJ 7 [JOY GLOBAL INC.......coorierieeeiirneiieisesesssssssssssssssssssssesssessssssssssssssssssessssssssssasssssssssssnssssssssensss | connees | o [evissesiens | c00ei2FE [ cviiniiinnnn. 195,698 | ... 78.279 195,697 250,000 195,698 (3,654) 17 O DO 5125 |.... 3.310 07/26/2012. | 10/15/2021.
494550 BC 9 |KINDER MORGAN ENER PART.......ccomerrviimerreiimnrnesssernsssssessssssssssssssenssssssesssssssesssssssesssssssesssssnnes | coneene | oo | wveveseenees | veeeni2FE | vviiverernrnnn 257,045 | 99.541 223,967 225,000 244,980 (3/430) | ooverreeererrriirennens | e | e 5.800 |..... 3.880 04/12/2012. | 03/01/2021.
49456B  AF 8 |KINDER MORGAN INC/DELAWA........commerriimmrrrirmenresnsessesssssssssssessessssssssssssssessessssssssesssssnssssssns | evveene | oo | vevvenend [eei2FE | i 746,985 | . 86.400 648,000 750,000 747,244 236 [ covveeeerriieenriens [ e [ e 4300 |...... 4.340 11/24/2014. | 06/01/2025.
51783Q AL 2 |LASVEGAS SANDS LLC TL B.....oooeireiceicreieceiereiecsisseissssissssssssssssssssssssssssssssssssssssssnsossnnes | coenne | oo | connees 13 [ 2FE | ... 248,566 | ... 98.875 245,310 248,101 248,488 ({72 USRI [OOSR DO 3.250 3.250 05/21/2015. | 12/19/2020.
540424 AN 8 |LOEWS CORP 100.825 211,735 210,000 210,004 (1<) USTOOOPTIPPIN DO DOOOOR 5250 |..... 5.240 03/18/2008. | 03/15/2016.
552662 AP 3 [MCCIOWA LLC TL Hurvvooeeoceicerieeeieeeiseeeiesessesesssessessesssssesssssssssssssssssssssssssssssssssssssssssssssssnns | conenee | o [eeveree 13 | coee3FE [ . 248,712 | . 98.063 243,286 248,092 243,286 (5,402) (28) 3.250 3.250 04/15/2015. | 01/29/2021.
55301H AN 2 [MGM RESORTS INTL TL B..coovuvveerrrrrierrrriiieneeisnenesissesnssssssssssnssssssssssssssssssssssssssssenssssssessssns | evveeee | oo | everee 13 [eeieFE | v 248,702 | ... 98.500 244,361 248,082 244,361 (4,227) (119) [ covverrerrveererrerieens [ e [ e 3500 |..... 3470 05/29/2015. | 12/20/2019.
564759 PS 1 [MANUFACTURES & TRADERS BANK.......covvumrrermenreinerneisensessenssessensesssssnssssssssssssssssssssenss | coneeee | or | eeveeees 13 oo IFE | 2,206,000 | .. 99.147 198,295 200,000 200,000 (VA1) [T DR PO 5585 |...... 4.170 09/24/2013. | 12/28/2020.
565849 AL 0 [MARATHON OIL CORP......ccoovvrerrrnrierenreissnnrnissnesresssessssssesssssssessssssssssssssesssssssssssssssesssssnnsssssns | coneene oo | vevrrresd o0 FE | ... 498,855 | ... 80.484 402,420 500,000 498,904 49 [ o [ e [ e 850 |...... 3.870 06/01/2015. | 06/01/2025.
579780 AH 0 |[MCCORMICK & CO 106.565 ...1,065,650 ....1,000,000 ..1,049,538 (8,547) 02/07/2012. | 07/15/2021.
62937N AT 4 [NRG ENERGY INC TLB......osvrerrrrirerernerircrirerinerssnesssesssssssssessssssssssssssssssssssssssesssnsssnssssensssans | eeveee | oo |eovveen 13 | eerieeFE | ovvirirnnnnnnn 247,466 | ..... 97.104 240,902 248,087 240,902 (6,651) 91 05/19/2015. | 07/01/2018.
64072U AB 8 [CSC HOLDINGS (NEPTUNE) TL Bu....ovvovrerrvirrnsresissnsssssnssssssssssssssssssssssssssssssssssssssnssssssssnssssssnsssssss | avvsens | oo | veeens 13 [eerieBFE | vvsrrriiirnnnnn 123,125 | . 99.719 124,649 125,000 123,161 36 09/25/2015. | 10/09/2022.
655044  AK 1 [NOBLE ENERGY INC......coovuumrrirmreinrrirereinerineressesssesssesessssssssenssssssesssssnssssssesssnssssessssssssssssssssssones | conenee |0 | sevenen] | c0een2FE [ ciiiiiinen...506,250 | ... 97.818 489,090 500,000 505,812 (439) 09/09/2015. | 05/01/2021.
656560 AJ 8 [NORTEK INC TL B...oovroveerrreeirreriinreiienssssssnsssssssssssessssssssssssssnssssssnsssssssnesssssnsesssssnesssssnnens | coveene | oo | eeveeees 13 [ eeein3FE | . 248,116 | 97.563 242,070 248,116 242,070 (6,047) 04/08/2015. | 10/30/2020.
66989H AD 0 |[NOVARTIS CAPITAL CORP 109.513 547,565 500,000 551,443 (8,742) 03/19/2015. | 04/24/2020.
69834F  AB 9 [PANDA TEMPLE PWR TL B......cvvvverrreeirreriiesereinnessissnsssssssessesssnsssssssesssssssesssssssssssssssesssssnnens | connene | oo | evveiees 13 | eeeiFE | . 247,500 | .. 88.000 220,000 250,000 220,000 (27,802) 302 04/07/2015. | 04/03/2019.
71338Q  AA 4 |PEPPERDINE UNIV.......coiiiiiiiiiiiriiieisesii st | seiees 110.848 171,815 155,000 171,390 (4,334) 02/05/2013. | 08/01/2019.
754907  AA 1 [RAYONIER INC.......ooiiiirriiinriiisnnissssisnsssissssssssssssssssssssssssnssssssssssssssssssssssssssssssssssssnssss | conneee oo | seveeesd [ 2FE | i 101,877 97.438 97,438 100,000 101,410 (199) 08/14/2014. | 04/01/2022.
76009W AR 1 |RENT-A-CENTER INC TL Bu..oovuveriurrieinrreesisenresseersessessssssensssssenssssssessssssesssssssenssssessssssnenssses. | wevere | oo [evneennc 13 | iiiee8FE | voviiiiiinnnnn 248,106 | ... 94.000 233,220 248,106 233,220 (14,886) 06/15/2015. | 03/19/2021.
811065 AA 9 [SCRIPPS NETWORKS INTERAC 100.710 503,550 500,000 505,684 (5,863) 08/15/2013. | 12/15/2016.
829229 AP 8 |SINCLAIR TELEVISION GROUP TL B......ovvvverrirreernnerriinenresssseenessesennsssssensssssessssssessssssesnsssnnes | coneene | oe | evveeee 13 | eeaiBFE | i 247,817 | 99.208 246,780 248,750 246,780 (1,043) 10 09/16/2015. | 07/30/2021.
84762N BB 6 | SPECTRUM BRANDS TL.....ciuuriiemeiereeeseiesesesssessssssssssssessssssssssssssssssesssssssssesssssssssesssssssssessssnnnsss | anvenne 210,481 99.557 210,074 211,009 210,074 (407) 55 06/16/2015. | 06/23/2022.
855031 AK 6 [STAPLES INC TL B...ourvereiernrierreeseeiirecessseesssesessessssesessessssessssessssessssesssesssssesssesssssssssesssssssssessssnes | coneees 248,750 |..... 98.708 246,770 250,000 248,750 04/24/2015. | 04/23/2021.
863667 AC 5 [STRYKER CORP.......ovuirieiimirrisiesseissessissss st ssss st s ssss s sssssessssssessssns | coneres 774,990 |...100.757 755,678 750,000 754,107 (5,439) 01/31/2012. | 09/30/2016.
86853T AP 8 [SUPERVALU INC TLoiioriiriireirseieessisseisessssnsssssssssssssssssssssssssssssssssssnssssesssssssssssssssssssensssnns | coennes | o [erveeen 13 | eieee8FE [ riiiniinnn. 249,439 | .. 98.521 244,527 248,198 244,527 (4,668) (253) 05/22/2015. | 03/21/2019.
87242H  AB 3 [TGIFRIDAYS INC TL...urvverrrriernrrriiesrsissenessisssessssssesssssssssssssessesssnssssssssssssnnesssssensessssonsessesns | eoveeee | oo | evenee 13 [ e BFE | 000 233,862 | oo 99.750 233,862 234,448 233,862 (82) 89 04/20/2015. | 07/15/2020.
883556 BE 1 | THERMO FISHER SCIENTIFIC........coomvrvieeirrierennrisnessisnessesssssssesssssssssessessssssssssssssssssessessnsens | soneene | ae | wveveseerens | veeeni2FE | viiininnnnnnn 507,100 | s 99.956 499,780 500,000 505,172 (1,607) 10/14/2014. | 02/01/2019.
88723A  AB 4 [TIME INC TLo.ooioeeerircrrieneerissesesnesssssnsssssssesssssssesssssesssssnsessssssssssssnsessssssssssssnnesssssnsssssns | evveeee | oo | woveeee 13 [eerieFE | v 249,041 | e, 98.500 244,389 248,111 244,389 (4,535) (123) 05/21/2015. | 04/26/2021.
891906  AA 7 |TOTAL SYSTEM SERVICES IN.....coocurrvermerreiimereessersesseesssssssessessssensesssesssssssensssssessssssnenssssnees | coneene | oe | wvervnseenees | veeeni2FE | rviivnerinnn. 499,855 | .. 98.961 494,805 500,000 499,929 28 05/15/2013. | 06/01/2018.
89604B AT 5 | TRIBUNE CO TL Bu..vvvverrririirrieeiieeeiiesiiesssessisssssesssssssssnessssesssesssnsssssesssssssssessssssssssssssnnns | vevses | oo | eveeen 13 [ eiie8FE | i 170,528 | ...l 98.344 167,286 170,103 167,286 (3,125) (315) 06/08/2015. | 12/27/2020.
903203 BN 6 [UPC BROADBAND HLDG TL AH.....ccirveeerrreeiireneeisseneessennesssnsnssssnsssesssnessssssesssssnsessssssssssssnnees | coveene | oe | eeveeeee 13 [ 0eein3FE | . 249,375 | 98.031 245,078 250,000 245,078 (4,388) 90 05/29/2015. | 06/30/2021.
90343T AN 3 [US TELEPACIFIC CORP TL Bu...coourerriirrernsieseisesesssessesessnsssnssssssssnssssnssssssssssnssssssssnsssnssssnssss | coenees | o [erveren 13 | coeidFE [ i, 249,671 | . 95.000 235,714 248,120 235,714 (13,816) (152) . 05/29/2015. | 11/25/2020.
92553P  AM 4 [VIACOM INC.......coviimrriirnenriiniesessneesisssessssssessssssnsssssssesssssssessssesssssssssesssssnsssssssnsesssssonsssssonnens | eoveee | oo | veovennend [eei@FE | 1,023,940 | ... 92.646 | ...ccooovvrreenn. 926,460 | .....ccc.... 1,000,000 | ..ooooverneeee 1,016,136 (2,342) 1,389 | .. 07/12/2012. | 06/15/2022.
931142 CU 5 |WAL-MART STORES INC......coorriiummmrreimmmeseissmesseesiessssssesssssssessssssesssssssessssssesssssssessssssesssssssnsens | coveees 106.996 | .oovvvvvnee 1,069,960 | ....ooovees 1,000,000 | ..o 1,063,688 (13,284) | ccvvveeerreerrnerniins | erveerrinneeneiinneennes | 00000:3.625 {1000 2.130 [ Wi | v 17,420 | v 36,250 | 06/28/2012. | 07/08/2020.
931427 AH 1 [WALGREENS BOOTS ALLIANCE..........covtverrrirerernerirnerssssrinenssssssnnessssssssesssssssssessssssssesssssssssessses | conenee | | sevrnen] | e0een2FE [ ciiiiiinnen.519,185 [, 97.016 485,080 500,000 517,513 (1,642) 2,269 19,000 | 01/12/2015. | 11/18/2024.
97381H  AM 9 [WINDSTREAM CORP TL B3.......cvvreermerverimenriesinensessmesssssesssssssssssssssssssssssessssssessssssnensesssesssssnnens | evveene | o | evrree 13 [eeieFE | v 247,791 | e 96.969 240,581 248,101 240,581 (7,210 2 [ [ e | 000003500 {10.3.560 [MON.... | woooorervierrnnn 362 | oo 5,044 | 05/19/2015. | 08/08/2019.
976656 CD 8 [WISC ELEC POWER.......cooiiiimiiiirireisiesiissssiss st | nenes ..101.058 | oo 1,010,580 | ..coveveve. 1,000,000 | ...covvrene 1,021,059 (3,388) 8,686 29,500 | 05/17/2012.| 09/15/2021.
982526 AU 9 [WMWRIGLEY JR CO..oucvvormuirrirrrresiieesisissesssesssssssessssssesssssssssssssssessssssssssssssssssssssssssssssssssssnses. | coneees ...100.266 501,330 500,000 499,462 183 | v | rveernrireennnnnenenns | 0002400 [0 2.440 |AO.coee. [ o 2,333 [ e 12,000 | 10/16/2013.| 10/21/2018.
983024 Al 9 [WYETH. it sisse bbb | s ...100.519 251,300 250,000 250,108 (868) [ cvvvvvverrveererrrirrreens [ ervvveererirnennriins [ 00005500 |00 5430 | FAwccvvis | vovivviricnnns 5194 | oo 13,750 | 04/08/2008. | 02/15/2016.
983919 AG 6 [XILINXINC.....rivveerrieirrerrinsesiissnsssessssssssssssessssessssssessesssessssssssssssssesssssssessssssnesssssessssssnennes | covnene | oo | wvevennennes | vone IFE | i, 497,385 | 99.108 495,540 500,000 498,294 508 3,128 10,625 | 03/05/2014. | 03/15/2019.
98919M  AD 7 |ZAYO GROUP LLC TL Bu.cooorrereierrmrreienrreiisersessssnsssssessssssmsssssssessssssssssssssnsssessnssssssnssssssnsssssns | eenvene | oo | evveeee 13 [ eeieFE | v 247,505 | ... 98.196 243,649 248,125 243,649 (3,856) 5 26 5,971 | 05/01/2015. | 05/06/2021.
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98978V AG 8 |ZOETIS INC......coviiiviciiiriiiesiiseie s sssssssssssssasssssssssssssssssssssssssssnsssssssssnsssnnness. | eevses | or | ovnevvsnnns | eeinlFE | v 499,715 | L 98.663 493,315 500,000 499,878 57 3,906 01/16/2013. | 02/01/2018.
BL1857 54 1 |POLYONE CORP TLB 100.000 40,000 40,000 39,805 5 11/06/2015. | 11/11/2022.
292505 AH 7 [ENCANA CORP......cccoosviiiriiniiiciississiissiisssissssssssssssssssssssssssssssssssssssssssnssssssssesssssssssensssnssssenss | conenee | A [ evvinniinnns | 000 FE [ 151,120 [ 97.497 151,120 155,000 151,120 (4,329) 19,565 04/25/2012. | 05/15/2019.
292505  AJ 3 [ENCANA CORP......coooirviriinrieriissrisesiisssisesissssssssesssssssssssssssssssssssssssssssssesssssssssensssnssssensssnessenss | conene | A | v |0t 2FE [ ciiii...206,355 | ... 82.542 206,355 250,000 206,355 193 42,344 05/01/2012. | 11/15/2021.
29250N AB 1 |ENBRIDGE INC 102.860 102,860 100,000 104,451 (3,484) 12/26/2013. | 04/01/2017.
C6901L  AD 9 |RESTAURANT BRANDS (BURGER KING) TL B.......covcriurrienriinerincniisesiincrissenissessssssissssssssssssnsssenns | cenieee | A e 13 [ lFE | 248,233 | L. 99.000 245,444 247,923 245,444 (2,605) (186) 05/29/2015. | 12/10/2021.
25243Y  AS 8 | DIAGEO CAPITAL PLC......comrreureeererereenerisesessenssesessssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | eevsee | F | ovsererseees | eereed TFE | . 999,380 | ... 99.943 [ .o 999,430 | ..vvvevevne 1,000,000 999,916 256 11/25/2013. | 04/29/2016.
36160B  AB 1 [ENGIE.......cooiiiiiciccisinccissssssisssissssisssssssssssssssssssssssssssssssssssssssssssssssssosssssssssonsssnns | eovsees | F | ovsrinsnens e TFE | 00,496,760 | ... 99.458 497,290 500,000 498,818 650 10/02/2012. | 10/10/2017.
404280 AK 5 |HSBC HOLDINGS PLC M1A75 | el 111750 | 1,000,000 | ...ooonene 1,123,690 (21,691) 12/05/2012. | 04/05/2021.
75625Q AA 7 |RECKITT BENCKISER TSY......cooiiicriicriiereisecisnesscissesssnsssssisssssssssssssssssssssssssssssssssssossssnness | woeeee | F | covvvenniens [ IFE | i, 752,688 | ... 99.080 743,100 750,000 751,540 (545) 01/13/2014. | 09/21/2018.
874060 AB 2 | TAKEDA PHARMACEUTICAL........omsiverrrierieneensieeseesnnesssssesnssssessssnsssssssssnsssssssssnssssassssssssssassssnnns | conneen | F [ evevnserirnns | cone IFE [ 1,008,210 | .. 99.906 ..999,070 ....1,000,000 .1,002,274 (1,849) 09/21/2012.| 03/17/2017.
90261X HE 5 |UBS AG STAMFORD CT....ccoovvvuurrimmreemerernenessenssssesssesssssesssesssssssssessssesssssessssesssssssssnessssesssesssssesssenes | eevsee | F | ovsererseees | eeneed TFE | i 506,300 | .... 99.883 499,415 500,000 505,240 (1,060) 03/19/2015. | 08/14/2019.
91311Q  AE 5 |UNITED UTILITIES PLC 107.297 107,298 100,000 106,931 (2,115) 03/27/2013. | 02/01/2019.
G9368P AV 6 [VIRGIN MEDIA INVESTMENT TL B....ooorvereeieieeneineiiesessseesessssssssesssssssssessssnssssssssnnssssssssnssssenns | coenees | F [ ervieen 13 | cieini8FE | i, 248,125 | .. 97.797 244,493 250,000 244,493 (3,710 78 05/21/2015. | 06/30/2023.
129678 AF 3 |ENDO LUXEMBOURG FINANCE | TL B.......cccooiviiirniinniieresnniienisscisensenssssessnssssssssssssssssssnsss | eovenee | F | e 13 [l BFE | 099,750 | ... 98.542 98,542 100,000 98,542 (1,208) 06/24/2015. | 09/26/2022.
L5137L  AE 5 |INTELSAT JACKSON HLDS TLB2.......ovvverveeeeveiessesneieienseenneeinsssssnsssisssssesssssssssssssssssssssssssonsssosssssnns | eoveeee | F | eeneriec13 [ i BFE | 250,313 | ... 94.357 235,893 250,000 235,893 (14,261) (159) 04/08/2015. | 06/30/2019.
NO30BW  AF 2 [AMAYA BV TL...ooioiiccisrescisscsseissessssssssssssssssssssssssnsssnsssssssssnsssssssssnsssssssnssnnnses | eovenee | F | e 13 [t AFE | 248,125 | 93.500 231,997 248,125 231,997 (16,128) 04/07/2015. | 08/01/2021.
N5945L AN 5 [NXP BV TL Bu.coooiiisiiiisiissssiiesiisssssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | annsee | B | evnnee 18| aerenFE | i 99,250 | .o.od 99.425 99,425 100,000 99,262 12 11/05/2015. | 12/07/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX s 38,707,530 | ... 38,491,999 | ............ 39,399,892 | .......... (209,865) ........... (166,253) 139,891 XXX XXX
Industrial & Miscell (Unaffiliated) - ial Mortgage-Backed Securities
00253C HW 0 |AAMES MTG TR 02 2 A2 ...100.874 385 382 382 12/19/2002. | 03/25/2033.
22541Q  4C 3 |CSFB MTG SECS CORP 03 29 6A1 ...100.606 116,319 115,618 115,287 17 01/31/2011. | 11/25/2018.
76110V LB 2 |RESIDENTIAL FDG MTG SECS 11 02 HId M1.......cooriiiriinrriieniincniieniiseniseseisenisssssssssssssssssssnens. | eenies | oe | svvnen T [l IFM 1,908 ] L 99.449 1,901 1,912 1,908 (1) 09/17/2002. | 10/25/2027.
79548K  XP 8 | SALOMON BROS MTG SECS VIl 97 HUD2 AWAC..........cccmmrerrrirerernererneresneessesssssssssesssessssssesssenssess | eeveee | oo | corveee e TEM] i 16,740 | ..ol 68.500 13,930 20,336 17,150 617 10/24/2002. | 07/25/2024.
86358R  XZ 5 |STRUCTURED ASSET SECS CORP 02 ALT A3........coooviiiimriisciiniiinnisnsissisnsississssssssssssnsssssses | eeneee | oo | covvenn T [t IFM ] cii0..9,824 | L1 98.317 10,991 11,179 9,845 45 04/24/2002. | 02/25/2032.
86359A ME 0 |STRUCTURED ASSET SECS CORP 03 ALT A.....ccooovuuuiiiiriiniiienissssiisenisssssssssnissssssssnssssssssnssssssenss | eonees | oo | svvnnnee] | oo TAM | i 48,741 |00 99.373 50,552 50,871 48,940 02/06/2003. | 04/25/2031.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX 194,078 200,298 193,512 0 778 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03063N  AA 5 |AMERICOLD LLC TRUST 10-ARTA A1 ...104.279 594,158 569,777 569,777 [ oo [ ceviissisnsiissiiinns | oo | e | coeeas 3.847 |..... 3.840 [MON... | ..cccocvvvnnnnne 1218 | o 21,921 | 12/09/2010. | 01/14/2029.
07388L AE 0 |BEAR STEARNS COM MTG 2006-PW13 A4. ...100.894 2,343,480 2,322,715 2,332,119 (28,167) | ccvvveerrrviernerriis | coeererisreneesinenenes | e 5540 |...... 4.350 [MON... | coooveri 10,723 ...134,181 | 06/08/2011. | 09/11/2041.
07388P AE 1 |BEAR STEARNS COMM MTG SECS 06 PW14 A4 ...101.155 2,883,015 2,850,096 2,852,047 (8:153:) ) ORI DO PO 5.201 |..... 4910 [MON...| ... 03/08/2010. | 12/11/2038.
12527E  AB 4 |CFCRE COMMERCIAL MORTGAGE TRUS 11-C1 A2 99.964 448,789 448,951 448,951 (1,201) ] oo | e [ e 3.758 ... 3.360 [MON...| ... 04/19/2011. | 04/15/2044.
12624P AE 5 | COMMERCIAL MORTGAGE PASS-THROU 12-CR3 A3.........cocvumerrimerinenireniesesieessisesssesssssssensssins | eovenee | oo | s d [ IFM] icicnii1,803,936 | ... 98.372 | oo 1,721,510 | oo 1,750,000 | ...ooonevee 1,787,534 (5,509) | .ooovverrierriiieniiens | e [ e 2.822 ... 2.440 [MON... 12/07/2012. | 10/15/2045.
17324D  AQ 7 |CITIGROUP COMMERCIAL MORTGAGE 15-P1 A1 99.337 468,767 471,896 AT1,892 | s e [ e [ | s 1.648 |...... 1.620 |MON... 648 08/06/2015. | 09/15/2048.
23305X AS 0 |DBUBS MORTGAGE TRUST 11-LC2A A1FL ..101.211 693,060 684,768 684,768 | ...ooovervverercrriens [ rerrerrnrerrissnenneines [ ceereeisneessiinennsiins | coeeeesiseesssssennes | e 1773 | 1.670 | MON... [ oo 689 | oo 10,666 | 06/17/2011.| 07/12/2044.
36249K AA 8 |GS MORTGAGE SECURITIES CORPORA 10-C1 A1 ...103.115 551,271 534,617 541,913 ((C1/2:1¢) ) U DO DO 3.679 |.... 2.960 [MON... | .cooovrvirrrnne 1,639 | oo 19,669 | 08/04/2010. | 08/10/2043.
46639E  AE 1 |JP MORGAN CHASE COMMERCIAL MOR 12-LCO AB.........oooiriiiricriiscriccniissnisssiissnisssssssnissnnnes | eenies | e | e [l IFM] 1,514,763 | L. 98491 | oo 1,477,365 | .....concee. 1,500,000 | .............. 1,509,398 (1,731) ] oo | e [ e 2.840 |..... 2.720 |MON... 3,550 26,625 |08/31/2015. | 12/15/2047.
50179M AE 1 |LB-UBS COMM MTG TR 06 C6 A4 ...101.355 3,007,092 2,966,890 2,992,036 (45,768) | ....ooooovrrriincrnis | o | e 5372 |.... 3.760 [MON...| ... 09/14/2010. | 09/15/2039.
92903P AA 7 |VNO 2010-VNO A1 ...101.230 796,738 787,057 787,056 (LCIE) T URURRROTRORIOR VOO DO 2.969 |..... 2.960 [MON...| .. 08/10/2010. | 09/13/2028.
92935V AC 2 |WF-RBS COMMERCIAL MORTGAGE TRU 11-C3 A2 ...100.064 502,245 501,924 501,924 (925) | covvovrriericsiiiicni | e | 3.240 |...... 2.980 |MON... 05/26/2011. | 03/15/2044.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities XXX | e 15,487,490 | ............ 15,388,691 | ............ 15,479,415 0 (94,508) 0 XXX XXX XXX | i 47,914 ....630,485 XXX XXX
Industrial & Mi (Unaffiliated) - Other Loan-Backed and iti
014480 AF 8 |ALESCO PREFERRED FUNDING LTD 8A PPNH.......ccccoocruinrrineriinerinerirnsrinessnsssssnensssenssesssssesssenees | eeneee | oo | svnee [t IFE | i 15,805 | ..o 33.801 27,199 80,465 15,805 | | ....11.400 ‘ MJSD.. | 03/11/2005. | 03/23/2035.
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erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
01449A  AD 6 |ALESCO PREFERRED FUNDING LTD 7A PPNT......coiiiirinriiniscniieneisenissneisesiesssssesisnssssssssenns | eevees | on | vvvee ] [ eviiccZ | i 91,726 | e 47.745 167,412 350,636 91,726 MJSD.. 04/05/2005. | 07/23/2035.
053635 AA 6 [AVERY POINT CLO LTD 13-2A A....ovvriirrirrirnerieniressisssessenssssssssenssssssesesssessssssssssssnsssssesssensssns | conenee | oo [eereeee 13 | cored IFE | 1,985,716 | ... 97.530 | .ovvreves 1,950,600 | ....cooouve. 2,000,000 | ..ooorrvenee 1,993,255 AA16 [ oo [ e | e 1425 |...... 1.560 |JAJO... | cooovvrrernens 6,014 | .ovvrvrnne 27,969 |08/07/2013. | 07/17/2025.
12549C  AA 4 [CIFC 2013-BA ATA oo | conenes | o [eereen 13 |l TFE [ 1100011..2,995,860 | ... 98.080 2,942,400 3,000,000 3,000,000 4140 [ [ | e 1.649 |...... 1.670 |JAJO... | oo 9212 | e 48,773 | 08/02/2013. | 10/24/2025.
126188 AD 9 |CNH EQUIPMENT TRUST 13-D Ad......ooiiiiiririineriisrnieniisesisesissenssesssesssessssssssoessssssssnssssnsnsns | eovenee | oo | conereensd [ IFE | iiiiii..499,888 | ... 99.438 497,190 500,000 499,949 31 | e | e | e 1.370 |...... 1.370 |MON.. 304 6,850 | 11/14/2013. | 10/15/2020.
14041N DX 6 |CAPITAL ONE MULTI-ASSET EXECUT 07-A7 A7 106.876 480,942 450,000 483,121 (19,060) | vvvooveerreeieriienies | e | e 5750 |...... 1.380 |MON... | cccvvivrnnn. 1,150 | oo 25,875 | 12/10/2013. | 07/15/2020.
17290H AA 3 [CITIHELD FOR ASSET ISSUANCE 15-PM3 A.......ccooiriiirinisnniienisnniesessssinsssssssssssssssssissssnnns | conenee | | eeveeen ] | el IFE | 00,499,919 [ 99.906 499,531 500,000 499,920 1 12/10/2015. | 05/16/2022.
210717 AA 2 |CONSUMERS SECURITIZATION FUNDI 14-A Al......ovviirinrrnerineneinessseesssessssessssesssossssssesssenssssens | conenen | o [evvnserernee | conen IFE [ . 397,554 [ .. 99.050 393,786 397,562 397,562 3 07/14/2014. | 11/01/2020.
210717  AB 0 |[CONSUMERS SECURITIZATION FUNDI 14-A A2. ...101.531 507,660 500,000 500,000 07/14/2014. | 11/01/2025.
348663 AC 9 [FORT SHERIDAN ABS CDO LTD 05 1A PPN2........couerrevrmmereismmrsessaseseessaesssssssesssssesssssssessssssessess | soneeee 54,719 39.290 94,164 239,662 54,719 03/17/2005. | 11/05/2041.
36320C  AA 8 | GALAXY CLOLTD 13-16A AT sssssnnes | seveeas .1,486,875 |..... 97.600 ...1,464,000 ....1,500,000 .1,492,719 5,844 07/08/2015. | 11/16/2025.
38137D AA 5 |GOLDENTREE LOAN OPPORTUNITIES 13-7A A ..1,980,200 |..... 97.827 ..1,956,540 ....2,000,000 ..1,986,175 5,975 06/09/2015. | 04/25/2025.
55818H AN 8 | MADISON PARK FUNDING LTD 12-10A A2........cocuereerererereirererneessenesnesssensssssssenssssssssessssssssenees. | eevsee | oo |eovreen 13 [t IFE | i 499,125 | ... 98.773 493,865 500,000 499,592 425 10/09/2014. | 01/20/2025.
57165L  AA 2 [MARRIOTT VACATION CLUB OWNER T 10-TA Aot ssssesssssesenas | eneees ...101.996 251,381 246,460 246,445 (134) 11/05/2010. | 10/20/2032.
59549P  AA 6 [MID-STATE TR A A...ooiiiiiii ittt | eniees ...101.140 5,698 5,634 5,698 (26) (59) 03/19/2002. | 04/01/2030.
65478T AD 4 [NISSAN AUTO LEASE TRUST 15-B A3.......oiiiiiriinriinniinniisnissnissisnsissssisssssssssssssssnssssssssnnes | conenee | | evveee ] | ciecl IFE | . 749,999 [ 99.727 747,960 750,000 749,999 11/04/2015. | 04/16/2018.
68268L AA 5 | ONEMAIN FINANCIAL ISSUANCE TRU 15-3A A......ovsvvumrririinenireniinensinsssisssissssssssisssssssssssssinnns | conenee | | eevene] | coicd IFE [ 499,913 [, 98.784 493,920 500,000 499,919 6 09/24/2015. | 11/20/2028.
87330L  AG 6 | TABERNA PREFERRED FUNDING LTD 05 1A PPN2........coooivireiinrieneinciisnessnisneisssisnssisnisinns | onenee | | eeveen] |2 | .. 67,260 | ... 35.776 109,857 307,064 67,260 03/08/2005. | 07/05/2035.
92867P AD 5 | VOLKSWAGEN AUTO LOAN ENHANCED 13-2 Ad........cooiiiiiiciiiisiiscneisesiisesiisesisessssssssssssnsnies | seniens e | AFE | 1,499,736 . 98.963 | ..coovvoue 1,484,460 | .............. 1,500,000 | ... 1,499,893 79 11/06/2013. | 03/20/2020.
01448P  AJ 1 |ALESCO PREFERRED FUNDING I1] B.......cviurrerrireiimerisseesesesnesssesssessssessssssssesssesssssesssesesssns | seveeee Fl oo 1Z | 9,272 | 23.208 15,096 65,044 9,272 04/19/2004. | 04/25/2034.
01448U AB 7 |ALESCO PREFERRED FUNDING LTD Vl......ooviiiiiiiriiiiiinsiesesssieseissisesssssssissssssssssssssssssnes | ceveees Floi | on8Z | 34,938 | 38.367 57,065 148,732 34,938 12/08/2004. | 12/23/2034.
26827E  AC 9 [ECAF LTD 15-TA A2, .ottt sttt | anninas Fl.owd [ FE | onn...500,000 |..... 99.063 495,315 500,000 500,000 [ ..oovieeriinininenies | o | | | oo 4.947 .1,099 12,161 | 06/15/2015. | 06/15/2040.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. XXX | e 15,136,041 | ............ 16,041,259 | ........... 15,127,967 (26) 1,667 0 0] XxX ...34,081 | .. ..213,976 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).......... . | ssniesnies 71,339,805 XXX | s 69,525,139 | ............ 70,122,247 | ............ 70,200,786 | ........... (209,891) (258,316) 139,891 0] XxX XXX XXX | e 386,527 | ......... 1,930,718 XXX XXX
Hybrid Securities - Issuer Obligati
369604 BM 4 | GENERAL ELECTRIC CO......oouuiiiiiiiiriiiiiiiesiissiiesiiesii s sssssessssnns | coneees ...100.000 308,000 308,000 308,000 [ ..oocveeerieecniienies [ v | e | s | e 4.000 |...... 4.000 [JD....... 12/03/2015. | 12/29/2049.
46625H HA 1 |JPMORGAN CHASE & CO......coooiriiiiiniicinsiisssssisssssssssssssissssssssssssssssssssssssssssssssssssssssssssssssens | wosein ...101.800 254,500 250,000 265,703 {(I20/5) ) ORI DO PO 7.900 |...... 5.000 |AO...... 12/26/2013. | 04/29/2049.
842400  FU 2 [SOUTHERN CAL EDISON........ccooumiiiiiiiiiisiiiniiissiissississssssssssssssssssssssssssssssssssssssssssssannns | oneees ..110.175 220,350 200,000 212,882 (1771 ] e | e [ e 6.250 |...... 5.000 |FA...... . . . 10/11/2012. | 08/29/2049.
949746 PM 7 |WELLS FARGO & COMPANY .....cuuiiuuiiiiuiiisiiisississssissssss st nssssnissnes | cosnes ...103.875 259,688 250,000 268,985 (8,039) | ..o | | e 7.980 |...... 4.330 [MS...... | oo 5874 | .o 19,950 | 04/10/2013. | 03/29/2049.
4299999. Hybrid Securities - Issuer Obligation: 1,094,063 XXX | s 1,042,538 | .............. 1,008,000 | .............. 1,055,570 0 (16,016) 0 0] XxX XXX XXX 14,977 52,609 XXX XXX
4899999. Total - Hybrid Securities. 1,094,063 PSS R 1,042,538 | .............. 1,008,000 | .............. 1,055,570 0 (16,016) 0 0] XxX XXX XXX [ i 14,977 | v 52,609 XXX XXX
Totals
7799999. Total - ISSUET OBGAtIONS. ... ... s | ensieaes 145,733,250 XXX ...145,127,605 | ......... 131,444,999 | ......... 142,563,840 | ........... (209,865) ........ (1,254,111) 139,891 0] XxX XXX XXX | e 1,471,778 | ......... 4,107,728 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 34,483,687 XXX 034,341,942 | i, 0 [ (196,909) 0 0] XxX XXX XXX ...91,383 ...1,076,572 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUNIIES. ..o | cnneeesnnes 15,898,785 XXX v 15,479,415 0 (94,508) 0 0] XxX XXX XXX | ... LA7914 | ...........630,485 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUIIES. .........cuuuu i | csssiseiees 15,142,798 XXX | ............15,136,041 | ...........16,041,259 | ............ 15,127,967 (26) 1,667 0 0] XXX XXX XXX [ i 34,081 | ...........213,976 XXX XXX
8399999, Grand TOtAl - BONGS.......cvuvuuuiriiisisiieississiisssssiisse s sk | siessian 211,258,520 XXX ....209,935,933 | .......... 196,235,293 | .......... 207,513,164 | ........... (209,891)] ........ (1,543,861) 139,891 0] XxX XXX XXX | e 1,645,156 | ........ 6,028,761 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to| Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary B/A.C.V. Total Foreign Exchange |  Desig- Date
CusIP ification D Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion i R i (15+16-17) Change in B/A.C.V. nation Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
857477 60 8 |STATE STREET CORP 5.900000000% 25.00 138,400 | ....... 27.680 138,400 129,985 6,637 8,775 8,775 ...P2LFE | 07/10/2015.
902973 83 3 |US BANCORP 6.5% . 25.00 229,760 | ........ 28.720 229,760 207,591 3,250 13,000 (5,840) (5,840) ...P2LFE | 12/26/2013.
949746 46 5 |WELLS FARGO & COMPANY 6.625%.........ccrurvveemusssissessiesesssssssensisssssssnnsenns | sossesies - |........10,000.000 25.00 287,300 | ........ 28.730 287,300 278,739 16,562 9,900 9,900 ...P2LFE | 09/19/2014.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 655,460 XXX 655,460 616,315 3,250 36,199 0 12,835 0 12,835 0 XXX XXX
8999999. Total - Preferred Stock 655,460 XXX 655,460 616,315 3,250 36,199 0 12,835 0 12,835 0] XXX XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16

F Rate per Current Year's Other- NAIC

or Share Used Than-Temporary Total Change in Total Foreign Market

ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Changein | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

002824 10 0 [ABBOTT LABORATORIES........ccoommmrorereveeermeeeseeesesssesssessesssssesssssssesesesssssssssesssesssssssssssasssssssssssssssssensssssssssessnseeses | sessennes | ooe 1,429.000 64,176 64,176 58,137 343 6,039 6,039 L | 10/06/2015.
03073E 10 5 |AMERISOURCEBERGEN CORP. 640.000 66,374 66,374 63,768 2,607 2,607 L | 12/04/2015.
031162 10 0 |AMGENINC 800.000 129,864 129,864 110,656 1,896 19,208 13,464 5,744 L | 04/13/2015.
037833 10 0 [APPLE INC....irrrcieiiiscr s sssssssssss s sssssssssssssssssssssss s ssssssssssssssssssssssssssssnsssssssssssssnnnens | sossosses | ooe 976.000 102,734 102,734 79,011 1,981 (4,997) (4,997) L | 05/13/2014.
053015 10 3 |AUTOMATIC DATA PROCESSING INC. 3,982.000 337,355 337,355 297,007 2,110 6,736 11,594 7,961 3,633 L | 04/06/2015.
099724 10 6 |BORG WARNERINC 1,369.000 59,182 59,182 59,182 178 95 (95) L | 10/06/2015.
117043 10 9 |BRUNSWICK CORPORATION 2,397.000 121,072 121,072 114,792 360 6,280 2860 3,420 L | 09/08/2015.
124857 20 2 |CBS CORPORATION 203 0 L | 09/08/2015.
166764 10 0 | CHEVRON CORP.....ciiiiriiitiimiscsissiissaisi s ssessssses s ssssssssss s bbbt ssssssssnsenss | svesesins B S 14,400.000 1,295,424 89.960 1,295,424 1,244,456 61,632 40,677 360,645 (319,968) L | 07/18/2014.
189754 10 4 |COACH INC 1,919.000 62,809 62,809 55,517 1,295 7,292 4,916 2,376 L | 08/06/2015.
194014 10 6 |COLFAX CORP 3,818.000 89,150 89,150 89,150 24,915 (24,915) L | 10/06/2015.
208242 10 7 |CONNS INC 3,725.000 87,426 87,426 59,592 17,805 17,805 L | 12/17/2014.
20825C 10 4 |CONOCOPHILLIPS. 20,800.000 971,152 971,152 971,152 61,152 (186,402) 278,894 (465,296) L | 07/18/2014.
245077 10 2 |DEL FRISCOS RESTAURANT GROU . 8,551.000 136,987 136,987 118,773 18,214 35,589 (17,375) L | 07/23/2015.
252784 30 1 |DIAMONDROCK HOSPITALITY CO. B [ 10,783.000 104,056 104,056 104,056 1,348 12,976 (12,976) L | 12/04/2015.
260003 10 8 |DOVER CORPORATION . 5,701.000 349,528 | ......... 61.310 349,528 325,983 7,975 23,545 72,901 (49,356) L | 08/13/2015.
30231G 10 2 |EXXON MOBIL CORPORATION B [ 17,450.000 | .................1,360,228 | ......... 77.950 1,360,228 1,339,348 50,256 (50,189) 202,836 (253,025) L | 07/18/2014.
302491 30 3 |FMCCORP, 1,651.000 64,604 39.130 64,604 60,186 272 4,417 4417 L | 10/06/2015.
31337# 10 5 |FEDERAL HOME LOAN BANK OF CINCINNATI 6,895.000 689,500 | ........ 100.000 689,500 689,500 20,628 0 A|01/03/2011.
315616 10 2 [F5 NETWORKS INC 611.000 59,243 59,243 59,243 4,614 (4,614) L | 12/04/2015.
31620M 10 6 |FIDELITY NATIONAL INFO SERV. 977.000 59,206 59,206 59,206 254 4,285 (4,285) L | 12/04/2015.
346375 10 8 |FORMFACTOR INC 7,692.000 69,228 69,228 52,152 17,076 22,315 (5,239) L | 05/15/2015.
375558 10 3 |GILEAD SCIENCES INC 1,268.000 128,309 128,309 105,737 1,636 8,257 593 7,664 L | 04/13/2015.
379890 10 6 |GLUMOBILE INC 20,192.000 49,067 49,067 49,067 16,269 (16,269) L | 11/10/2015.
478160 10 4 [JOHNSON & JOHNSON 3,261.000 334,970 334,970 304,414 8,566 27,802 31,602 (3,800) L | 08/13/2015.
482480 10 0 |KLA-TENCOR CORP 955.000 66,229 69.350 66,229 47,386 497 18,844 18,844 L | 09/08/2015.
512807 10 8 |LAMRESEARCH CORP. 827.000 65,680 65,680 54,028 248 11,652 6,134 5,518 L | 09/08/2015.
535678 10 6 |LINEAR TECHNOLOGY CORP 7,040.000 298,989 298,989 284,064 6,657 11,957 34,361 (22,404) L | 08/13/2015.
594918 10 4 |MICROSOFT CORP. 6,780.000 376,154 376,154 308,564 2,441 67,591 67,591 L | 10/08/2015.
61945C 10 3 | THE MOSAIC COMPANY 2,627.000 72,479 72,479 72,479 2,824 5,264 52,708 (47,444) L | 07/15/2014.
693656 10 0 |[PVHCORP, 696.000 51,260 A 51,260 51,260 26 12,977 (12,977) L | 11/10/2015.
701094 10 4 | PARKER HANNIFIN CORP......ccomirirmerirernsressesiesssessssssessesssessssssssssssssssesssssssssessssssssessssesssnesssensssssssssesssns. | sessseees 3,193.000 309,657 |.......... 96.980 309,657 309,657 4,023 45,720 (45,720) L | 08/14/2015.
704326 10 7 |PAYCHEXINC 6,255.000 330,827 52.890 330,827 292,207 7,006 37,150 2,559 34,591 L | 08/13/2015.
718546 10 4 |PHILLIPS 66 B I 14,250.000 | ......ccoc0v...... 1,165,650 | .......... 81.800 1,165,650 839,718 31,065 143,925 143,925 L | 07/18/2014.
731068 10 2 |POLARIS INDUSTRIES INC 1,033.000 88,786 88,786 88,786 547 28,333 (28,333) L | 11/10/2015.
747525 10 3 |QUALCOMM INC 7,074.000 353,594 353,594 353,594 8,855 269 119,885 (119,616) L | 12/07/2015.
755111 50 7 |RAYTHEON COMPANY.....cooiiiiiririiiiiiisessscissssisssssssssssss s sssssssss s sssssssssssssessssssssssssssssssssssssssssssssssss | sssssssns | aoe 2,777.000 345,820 345,820 266,421 4,906 72,630 21,972 50,658 L | 07/08/2015.
81616X 10 3 |SELECT COMFORT CORPORATION 3,781.000 80,951 80,951 80,951 16,743 (16,743) L | 08/07/2015.
86800U 10 4 |SUPER MICRO COMPUTER INC 4,835.000 118,506 118,506 115,093 3413 1,241 2,172 L | 11/18/2015.
87157D 10 9 |SYNAPTICS INC 1,467.000 117,859 117,859 98,526 16,870 16,870 L | 10/13/2014.
88076W 10 3 | TERADATA CORPORATION 4,227.000 111,677 111,677 111,677 5,054 (5,054) L | 11/10/2015.
88579Y 10 1 | BMCOMPANY ........oooirrrrrcsiisissses s ssssss s ssssss s sssssssss s sssssssssssssnsennes | s | von 2,115.000 318,604 318,604 299,122 7,442 (1,694) 19,120 (20,814) L | 08/13/2015.
90130A 10 1 [TWENTY - FIRST CENTURY FOX INC......ccoosmirrmrevecirinsnrnssssisisssenssssssssssssssssssssssssnssssssssssssssssssssssssssssssssnss | s | oon 6,050.000 164,318 164,318 163,229 908 1,089 33,311 (32,222) L | 05/12/2015.
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Changein | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
907818 10 8 |UNION PACIFIC CORPORATION 4,127.000 322,731 322,731 322,731 3416 82,143 (82,143) L | 12/07/2015.
9130177 10 9 |UNITED TECHNOLOGIES CORPORATION 3,612.000 347,005 347,005 321,432 7,585 22,796 78,519 (55,723) L | 08/13/2015.
917047 10 2 |URBAN OUTFITTERS INC. 2,975.000 67,681 67,681 66,674 1,008 13,301 (12,293) L | 12/04/2015.
91732 10 2 |USECOLOGY INC 3,138.000 114,349 114,349 114,009 340 765 (425) L | 11/12/2015.
92276F 10 0 | VENTAS INC....oooooiiiiiiisisssasasssasssssesssssssssssssssssasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssmnssnnns | onvenens | e 2,350.000 132,611 132,611 118,354 1,716 14,257 14,257 L | 11/10/2015.
92553P 20 1 |[VIACOMINC - CLASS B 1,209.000 49,762 49,762 49,762 484 1,153 30,708 (30,708) L | 08/06/2015.
931142 10 3 |WAL-MART STORES INC 5,899.000 361,609 361,609 359,134 2,415 7,164 (16,464) 88,323 (104,787) L | 12/07/2015.
978097 10 3 |WOLVERINE WORLD WIDE INC 5,071.000 84,736 84,736 84,736 304 27,300 (27,300) L | 10/06/2015.
983793 10 0 |XPOLOGISTICS INC 4,011.000 109,300 109,300 109,300 8,206 (8,206) L | 12/04/2015.
73755L 10 7 |POTASH CORPORATION OF SASKATCHEWAN INC.......csevvvermrreerneeessnesssssesssmsssssesssesssssssssssssssssssessessens | sossenees .. 4,479.000 76,680 76,680 76,680 1,702 38,266 (38,266) L | 09/08/2015.
055622 10 4 |BP PLC-SPONS ADR -|R 34,800.000 1,087,848 1,087,848 1,063,488 83,520 153,342 392,070 (238,728) L | 07/18/2014.
167250 10 9 |CHICAGO BRIDGE & IRON-NY SHR ~|R 2,334.000 91,003 91,003 91,003 163 654 6,979 (6,979) L | 11/17/2014.
16941M 10 9 |CHINA MOBILE LTD-SPON ADR -|R 2,057.000 115,871 115,871 115,871 2,024 16,945 (16,945) L | 06/09/2015.
74734M 10 9 |QIHOO 360 TECHNOLOGY CO-ADR R 1,659.000 120,792 120,792 79,350 41,442 251 41,191 L | 03/09/2015.
89151E 10 9 |TOTAL FINAELF SA-ADR R 11,100.000 ....498,945 498,945 498,945 7,370 30,963 69,375 (69,375) L | 07/18/2014.
92763W 10 3 [VIPSHOP HOLDINGS LTD - ADR .|R 7,560.000 115,441 115,441 114,526 915 915 L | 12/04/2015.
G30401 10 6 |ENDO INTERNATIONAL PLC .|R 2,521.000 154,336 154,336 148,109 6,227 8,828 (2,601) L | 11/05/2015.
G4617B 10 5 |HORIZON PHARMA PLC. .|R 5,761.000 124,841 124,841 83,658 40,439 40,439 L | 10/20/2015.
G5785G 10 7 |MALLINCKRODT PLC R 2,884.000 215,233 215,233 168,351 46,882 46,882 L | 11/10/2015.
H0023R 10 5 |ACELTD -|R 1,831.000 213,952 213,952 189,325 1,227 2,454 24,627 6,549 18,078 L | 05/12/2015.
N59465 10 9 |MYLANNV -|R 1,408.000 76,131 76,131 64,181 11,950 11,950 L | 11/10/2015.
Y62132 10 8 |NAVIGATOR HOLDINGS LTD. -|R 4,174.000 56,975 56,975 56,663 312 13,483 (13,171) L | 10/07/2015.
Y7542C 10 6 | SCORPIO TANKERS INC.......cccsiieiesesiiesesisesesisesesesssesesssesosesssesesssssesess s | avsvene Rl 14,150.000 113,483 113,483 113,483 7,004 5425 (5,425) L | 02/09/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 15,879,999 15,879,999 14,716,612 16,144 451,440 0 706,258 2385284 (1,679,026) 0 XXX XXX
Common Stocks - Mutual Funds
091936 73 2 |BLACKROCK GL L/S CREDIT-INS 78,770.618 769,589 769,589 847,824 39,346 (47,262) (47,262) L | 12/22/2014.
09256H 28 6 |BLACKROCK STRAT INC OPP-INS. 82,011.411 801,251 801,251 836,679 25,357 (27,631) (27,631) L | 12/28/2015.
19248A 10 9 |COHEN & STEERS SELECT UTILITY FUND. 6,499.000 124,001 124,001 123,936 10,398 (2,411) 21,246 (23,657) L | 05/13/2014.
277923 72 8 |EATON VANCE GLOBAL MACRO-I 31,664.141 286,560 286,560 313,475 15,883 (8,233) (8,233) L | 05/15/2013.
464287 16 8 |ISHARES DJ SELECT DIVIDEND INDEX B 109,246.000 | .................8,209,837 8,209,837 7,952,301 274,181 (408,382) (408,382) L | 09/04/2015.
464287 40 8 |ISHARES S&P 500/BARRA VALUE INDEX FUND 36,195.000 3,204,343 3,204,343 2,168,098 78,345 (189,662) (189,662) L | 04/25/2011.
464287 66 3 |ISHARES RUSSELL 3000 VALUE 25,395.000 3,235,069 3,235,069 2,177,494 82,291 (231,095) (231,095) L | 04/25/2011.
486606 10 6 | KAYNE ANDERSON MLP INVESTMEN........iivcriiiirereriereiensrsssnessesssssessssssssessessssssssesssssssssssssesssssessensesens | sessseees 9,000.000 155,610 155,610 150,660 23,648 (138,814) 49,196 (188,010) L | 12/26/2012.
67074U 10 3 |NUVEEN ENERGY MLP TOTAL RETURN B S 16,413.000 ...182,184 182,184 151,973 22,026 (137,668) 13,660 (151,328) L | 12/19/2013.
72201R 20 5 |PIMCO 1-5 YEAR US TIPS IN FD 2,000.000 102,660 102,660 102,540 500 (800) (800) L | 12/31/2009.
72201R 78 3 |PIMCO 0-5 YEAR H/Y CORP BOND 2,000.000 183,240 183,240 199,500 820 9,680 (18,420) (18,420) L | 06/26/2012.
76882K 70 2 |RIVERPARK SHORT TERM H/Y-INS 65,565.270 637,950 637,950 656,750 1,901 20,325 (12,457) (12,457) L | 02/21/2014.
78462F 10 3 | SPDR S&P 500 ETF TRUST......ooovvurivrivinsisisinssssisnsssssssssssssssssssss sttt | osvesens | o 53,473.000 10,901,541 10,901,541 9,091,002 64,785 212,676 (51,494) (51,494) L | 09/04/2015.
808524 79 7 |SCHWABUS DVD EQUITY ETF ... | oo 8,831.000 340,523 38.560 340,523 340,523 2,398 3,858 (3,858) L | 12/15/2015.
9299999. Total - Common Stocks - Mutual Fund 29,134,358 XXX 29,134,358 25,112,755 67,506 817,054 0 (1,274,329) 87,960 (1,362,289) 0 XXX XXX
9799999. Total - Common Stock. 45,014,357 XXX 45,014,357 39,829,367 83,650 1,268,494 0 (568,071) 2,473,244 (3,041,315) 0 XXX XXX
9899999. Total Common and Preferred Stock. 45,669,817 XXX 45,669,817 40,445,682 86,900 1,304,693 0 (555,236) 2,473,244 (3,028,480) 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.

0, the total $ value (included in Column 8) of all such issues $..........0.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.

912828  J2 7 |UNITED STATES TREASURY NOTE.......... 02/27/2015........ BARCLAYS CAPITAL.....ocvviiiiriieineieierissiesssssissssssesssesensssenes 200,071 | oo 200,000 166

912828 L3 2 |UNITED STATES TREASURY NOTE.......... 09/23/2015........ MERRILL LYNCH 398,592 ....400,000

912828 M6 4 |UNITED STATES TREASURY NOTE.......... 12/04/2015........ BMO CAPITAL MARKETS.... 500,256 ....500,000

912828 M7 2 |UNITED STATES TREASURY NOTE.......... 12/28/2015........ BMO CAPITAL MARKETS.... 1,496,079 ....1,500,000

912828 TM 2 |UNITED STATES TREASURY NOTE.......... 09/16/2015........ BMO CAPITAL MARKETS.... 996,996 1,000,000

912828 TW 0 |US TREASURY N/B...... 11/1712015........ BARCLAYS CAPITAL.....ocvuiiiiiiieineieierisiessssssssssssessssesessessanes 498,810 | v 500,000

912828  XB 1 |UNITED STATES TREASURY NOTE.......... 08/31/2015........ MERRILL LYNCH 298,359 ....300,000

0599999. Total - Bonds - U.S. Government.......... 4,389,163 4,400,000
Bonds - U.S. States, Territories and P

13063C  SP 6 [ CALIFORNIA ST.....ooviiiiiiiieineieieinsiesissieesesiesesssesesiesissenes 03/06/2015........ MERRILL LYNCH. ..o 194,750

13063C YL 8 [ CALIFORNIA ST...oouiiriiiicririeiieiinesiesiesisssesesseesseeserenes 11119/2015........ BARCLAYS CAPITAL.....ooivimriiieiieriiesienisssesssiisssissseseesessenns 591,550

574193  KY 3 |MARYLAND ST. 02/18/2015........ MERRILL LYNCH 276,738

57582P  SU 5 | MASSACHUSETTS ST. 01/14/2015........ MERRILL LYNCH 116,984

57582R  EL 6 | MASSACHUSETTS ST.....ccviieiniiieniiseiniiereiseieesiseeesisssssesessennees 06/25/2015........ MERRILL LYNCH 1,440,550

677522 FG 4 |OHIO ST...covvvrvcreriins 09/18/2015........ MERRILL LYNCH 206,458

70914P VY 5 |PENNSYLVANIA ST 01/06/2015........ MERRILL LYNCH. ....cvviviiriririeienierienes 215,640

76222R QP 0 |RHODE ISLAND ST & PROVIDENCE P.... 06/15/2015........ FTN FINANCIAL SECURITIES CORP 568,870 3,264

1799999. Total - Bonds - U.S. States, TEITHOMES & POSSESSIONS...............ccvuveivseeeereeeerereeirseseeseeressssesssessstesaess ovessesssesesasssssssesesssssasesssesesssstasesssssasesetasassssssassessessssesssassssseesassassssessasssssseaneisas 3,611,540 6,130
Bonds - U.S. Political Subdivisions of States

073900 E5 7 |BEAUFORT CNTY SC SCH DIST.. 03/17/2015........ US BANCORP PIPER JAFFRAY.......coovtiiiiiiiiiirineisinsiesssisseesissines 1,214,540

132285 2Q 9 |CAMBRIDGE MA.........cccovvrvmirins 06/03/2015........ MERRILL LYNCH 286,415 2,194

178882  LX 2 |CLACKAMAS & WASHINGTON CNTYS O 03/11/2015. US BANCORP PIPER JAFFRAY.. 978,832

178882  LZ 7 |CLACKAMAS & WASHINGTON CNTYS O 03/06/2015........ US BANCORP PIPER JAFFRAY. 913,875

249164 LJ 1 |DENVERCITY & CNTY CO... 12/28/2015........ MERRILL LYNCH 285,500 5,873

402892 BZ 5 | GUNNISON CO WATERSHED SCH DIST 10/19/2015........ MERRILL LYNCH 152,603 ....135,000 2,776

438670 2T 7 [HONOLULU CITY & CNTY Hl...cooevvrieieiiseiieriesirnriienies 03/18/2015........ MERRILL LYNCH. 1,977,284 ....1,625,000

495098  XJ 9 |KING CNTY WA SCH DIST #405 BEL .1 03/19/2015. TD SECURITIES... 1,911,972

567137  E4 2 |MARICOPA CNTY AZ ELEM SCH DIST 05/28/2015........ STIFEL-HANIFEN DIVIS.......ooiiieiieeiieieieieie e 514,610

599632 KC 9 |MILFORD OH EXEMPT VLG SCH DIST.....c.cevvveerrerrirrirnes 03/13/2015........ RBC DAIN RAUSCHER INCORPORATED.........ceiiieieiciinieriereeiseeesesesssesesesseseensnes 1,273,768 .

797508  GA 0 | SAN DIEGUITO CA UNION HIGH SCH 04/16/2015........ STIFEL-HANIFEN DIVIS......ooiiiiiiiiiinisissiseieississss s 530,665 ....500,000

2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of SEALES............rrurueriieiiriiisriissiis st 110 e 10,040,064 | ...oovvovrinnicniincisciniian 8,435,000 | .oooovvinriiniinien i 10,843
Bonds - U.S. Special R e and Special A

010268 AU 4 | ALABAMA FEDERAL AID HIGHWAY Fl....o.ovvviiiiiiieriniirssnnississinerssineens 04/24/2015........ JEFFERIES & COMPANY INC 783,885 | ..o 750,000 6,417

040484  MS 3 |ARIZONA BRD OF RGTS UNIV ARIZO.........cccovviirerriirerineiesireieienieresinsenes 04/22/2015........ VARIOUS ..ot 1,147,620 ....1,000,000

04048R LG 9 | ARIZONA BRD OF RGTS ST UNIV SY....ccovvvirirrrirvirniirnns 03/05/2015........ WELLS FARGO FINANCIAL........coiviiveriiieiriseississreesenienes 1,924,402 1,615,000

047870  MT 4 | ATLANTA GA WTR & WSTWTR REVENU.... 11/06/2015........ MERRILL LYNCH. ... 251,619 ....205,000 313

047870  MZ 0 |ATLANTA GA WTR & WSTWTR REVENU.... 02/26/2015........ LOOP CAPITAL MARKETS.. 578,770 ....500,000

059231  ZR 4 |BALTIMORE MD REVENUE.......... 03/04/2015........ WELLS FARGO FINANCIAL........covviiveriiieieriseiesissseseseenes 1,767,225 | oo 1,500,000 20,000

15504R  GA 1 |CENTRL PUGET SOUND WA REGL TRA. 12/01/2015........ BARCLAYS CAPITAL 599,860

15504R  GC 7 |CENTRL PUGET SOUND WA REGL TRA. 08/05/2015........ JP MORGAN SECURITIES INC 1,300,750

160429 TZ 9 |CHARLESTON SC WTRWKS & SWR REV 07/16/2015........ WELLS FARGO FINANCIAL 565,310

235416 6T 6 | DALLAS TX WTRWKS & SWR SYS REV.....ccoiiuiiiiiiiiiieiiesicesie st 05/26/2015........ BARCLAYS CAPITAL 582,020

25477G  EB 7 |DIST OF COLUMBIA INCOME TAX SE 02/10/2015........ MERRILL LYNCH. ..ot 117,765

29270C  H7 3 |ENERGY N W WA ELEC REVENUE 04/24/2015. JP MORGAN SECURITIES INC 584,265

3134G6 XL 2 |FREDDIE MAC 05/06/2015........ MERRILL LYNCH. ..ot 199,800

3136G0  4S 7 |FANNIE MAE........cooiiiiiiiieieiseice e 09/15/2015........ MERRILL LYNCH. .c..ocveiiiiiisereeecenieis 250,013
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
3137BD GP 5 |FREDDIE MAC -4392AC.......... 10/21/2015........ KEY BANC CAPITAL MARKETS 861,398

353590  HT 2 | FRANKLIN IN CMNTY MULTI-SCH BL......cvevviiiinrcrerieirinnns 09/25/2015........ FIFTH THIRD SECURITIES INC.....oovvrnviviriereieieieieriseieniniees 275,313

353590 HV 7 |FRANKLIN IN CMNTY MULTI-SCH BL. 09/25/2015........ FIFTH THIRD SECURITIES INC......c.ovvrvieieiereieeirereeeceesienes 544,605

416498 BM 4 [HARTFORD CNTY CT MET DIST CLEA.......ccoiiirtiiiriieiciectisciesisi st 03/04/2015........ FTN FINANCIAL SECURITIES CORP 899,813 | .vvvrerernrreerenrererneneee 190,000 | i 11,979
447168 KL 8 |HUNTSVILLE AL WTR SYS REVENUE ... | 08/19/2015........ US BANCORP PIPER JAFFRAY. 526,250 | ..o 00,000 | i 1111
451152 F9 8 |IDAHO ST BOND BANK AUTH REVENU .| 08/13/2015........ US BANCORP PIPER JAFFRAY. 582,330 .

455280 RS 2 |INDIANAPOLIS IN LOCAL PUBLIC I. 08/28/2015........ MERRILL LYNCH. ..o 853,313 | oo 750,000

46263R  MS 1 |IPS MULTI-SCH BLDG CORP IN... 04/01/2015........ SIEBERT BRANFORD... 762,949 ....630,000

46613S DF 4 |JEAFL ELEC SYS REVENUE 07/08/2015........ JP MORGAN SECURITIES INC....oouvvrreiiiniiieiseieeriseiesisieessneenes 1,189,010 .1,025,000

495289 X4 7 |KING CNTY WA SWR REVENUE 04/15/2015........ GUGGENHEIM CAPITAL MARKETS.........coviverniiernnirereniennes 582,205

495289 X8 8 |KING CNTY WA SWR REVENUE 04/17/2015........ STERNE AGEE & LEACH................ 583,080

544435 4B 3 |LOS ANGELES CA DEPT OF ARPTS.......coocomuviririnirinerirerirerensenns 02/06/2015........ MORGAN STANLEY & CO.....coorririviirierirrirnsiiesineriesisesessenns 599,165

544435  4F 4 |LOS ANGELES CA DEPT OF ARPTS 02/06/2015........ MORGAN STANLEY & CO 587,470

545904 MN 1 |LOUDOUN CNTY VA SANTN AUTH WTR ..ottt ensnes 08/05/2015........ JP MORGAN SECURITIES INC 517,775

574204  ZE 6 |MARYLAND ST DEPT OF TRANSPRTNC.........ccccovvnruevrirrirnnirenes 03/06/2015........ MERRILL LYNCH 100,698

592647  AX 9 |MET WASHINGTON DC ARPTS AUTH A 07/08/2015........ MORGAN STANLEY & CO... 586,890

59333P  H7 6 |MIAMI-DADE CNTY FL AVIATION RE 01/12/2015........ MORGAN STANLEY & CO. 578,205 | ..ocovvvveiniirierinrininnneen 900,000 | o 7,222
594615 BM 7 |MICHIGAN ST BLDG AUTH REVENUE 07/31/2015. JP MORGAN SECURITIES INC 564,350

64465P B9 8 | NEW HAMPSHIRE ST MUNI BOND BAN........cccovrmiriimiinieierisersnsesisisnsenns 03/11/2015........ MESIROW FINANCIAL INC 1,572,402

650009 G2 3 |NEW YORK ST THRUWAY AUTH 01/09/2015........ SIEBERT BRANFORD... 597,940 | ..o 800,000 | o 1,875
67759H DY 7 |OHIO ST SPL OBLG 01/14/2015........ PNC CAPITAL MARKETS 612,170

67760H  JS 1 |OHIO ST TURNPIKE COMMISSION 01/13/2015........ MERRILL LYNCH. ....cvvrviiriririerienierienes 239,360 | .oovrrreerirerinrininnreeni 00,000 | i 4,404
682001 CU 4 |OMAHA NE PUBLIC PWR DIST ELECR... 01/14/2015. PERFORMANCE TRUST CAPITAL PARTNERS........cccovvmirrinrierserereeieenenienes 606,830 903
682001 DQ 2 |OMAHA NE PUBLIC PWR DIST ELECR... .| 03/03/2015........ GOLDMAN SACHS................. 595,835 2,431
68607D SE 6 | OREGON ST DEPT OF TRANSPRTN HI 03/11/2015........ RBC DAIN RAUSCHER INCORPORATED..........cceiiieiireiinsierierssiseeesesenssseesesseseensees 1,449,228 8,167
68607D  SK 2 | OREGON ST DEPT OF TRANSPRTN HI 02/10/2015........ MERRILL LYNCH. ..o 277,545 453
696543  PK 7 |PALM BEACH CNTY FL PUBLIC IMPT. 05/06/2015........ MERRILL LYNCH 146,720

709221 QS 7 |PENNSYLVANIA ST TURNPIKE COMMI.. 04/24/2015. MERRILL LYNCH. 254,943

71884A  YY 9 |PHOENIX AZ CIVIC IMPT CORP EXC 04/22/2015........ WELLS FARGO FINANCIAL 584,440
73358W  VZ 4 |PORT AUTH OF NEW YORK & NEW JE........coiiiiiiiiiiirieieiseieniessiesiesssesessenssssseenississess | revsesnesnnens 04/28/2015........ MERRILL LYNCH. ..ot 687,738 678
773426  BC 4 |ROCKINGHAM CNTY NC LTD OBLG 03/17/2015........ RW. BAIRD.....cooiiiriiieiiie st snees 837,760

796253  S9 4 | SAN ANTONIO TX ELEC & GAS REVE 01/26/2015........ MERRILL LYNCH. ....cvviviivirinierienierienes 290,545 6,490
810489 QB 3 | SCOTTSDALE AZ MUNIPROPERTY CO.....couiiiriiiieirireriniiieiesiesssesiesesiss e sssssseniessesssssssene 03/04/2015........ JEFFERIES & COMPANY INC 917,175 6,563
837227 Y6 8 |SOUTH CENTRAL CT REGL WTR AUTH.....coiiiiiiieiieiieinsiessiseisssssesssssessssssssessssssssensnss | sosessessessns 02/18/2015........ MERRILL LYNCH. ... 122,848 206
850578 TS 4 | SPRINGFIELD IL ELEC REVENUE 11/13/2015........ SALOMON SMITH BARNEY.........cccovvmvnrireririrs 550,070

873545 GV 3 | TACOMA WA SWR REVENUE 02/12/2015........ JP MORGAN SECURITIES INC....coouvrriiiniicieieesiseeesssisisssienes 696,227

875124  BQ 1 | TAMPA BAY FL WTR REGL WTR SPLY 06/19/2015........ MERRILL LYNCH. ... 290,585 ....250,000 2,882
91412G YR 0 |UNIV OF CALIFORNIA CA REVENUES, 03/13/2015........ BARCLAYS CAPITAL......vuiiiriniieieireieistiesissiessssisesesissesesssieees 1,613,705 .1,385,000

95308R  JJ 9 |WHARRIS CNTY TXREGL WTR AUTH 12/02/2015........ MESIROW FINANCIAL INC....cooovvivirisiireissississsssiesisanienes 531,300 | oo 500,000 [ .. 1,167
3199999. Total - Bonds - U.S. Special REVENUE A SPECIAI ASSESSMENES. ... . ruiuueeiteriersersisersseseeseeaseerseessesesassasass | eesesessessesasssesesseesesesseesetsesseseeseeseesesassetsesseseessesessesassessessessesassessnsansessesssssnsassessesanes 35,323,489 | ..coooieieeeee 30,674,264 | ..o 106,355

Bonds - Industrial and Mi:

00164D  AM 5 | AMC ENTERTAINMENT TL B....covvuiriiiiirieseeieieeieiesiseiesisssesenienees 06/15/2015........ CITIGROUP GLOBAL MARKETS........cooeiiiiriiiieinsieie s sssseessssssssessesessss 250,000

02376C AP 0 | AMERICAN AIRLINES TL B.....ououiiiiiiiiiierissiscieri st 05/21/2015........ DEUTSCHE BANK ...ttt 250,000

05508T AP 7 |B&G FOODS INC TL B....cvuerirririeiriieissisienssiessessseesenssssssssnenes 10/22/2015........ BARCLAYS CAPITAL 49,750

07014Q  AG 6 | BASS PRO GROUP TL B....covuiiirriiiiererieiseisie ittt 05/29/2015. JP MORGAN SECURITIES INC 249,375

07177M  AF 0 | BAXALTAINC .....oiiiiiiiiicieiieiesie st 06/18/2015........ UBS WARBURG............ 499,695
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12513V AC 0 |CEC ENTERTAINMENT TL B 04/07/2015........ DEUTSCHE BANK ...ttt 248,125
12543K AN 4 |CHS/COMMUNITY HEALTH SYSTL H. 05/14/2015........ CREDIT SUISSE FIRST BOSTON.........cooviierrrirerinieines 250,000
126408  GT 4 | CSX CORP.....cooiiierrricesieeeere e 04/23/12015........ US BANCORP.......ciiritreieie et 538,715 9,147
13134M  BE 2 |CALPINE CORP TL B5..........cconc... 05/22/2015........ MORGAN STANLEY & CO....ccoovvuiririnriniiirisieissineieniseiseresissenes 248,750
17121H  AD 2 |CHRYSLER GROUP TLB............... 04/22/2015........ CITIGROUP GLOBAL MARKETS 250,625
17290H  AA 3 |CITI HELD FOR ASSET ISSUANCE 15-PM3 A 12/10/2015........ CITIGROUP GLOBAL MARKETS 499,919
172967  GK 1 | CITIGROUP INC.....covvrrriririiiireiinsississississsssessnsssssesssssssenes 10/19/2015........ MERRILL LYNCH. ...oovoivviiiiicreeisissienns 227,304 2,039
17324D  AQ 7 |CITIGROUP COMMERCIAL MORTGAGE 15-P1 A1 . 08/06/2015........ CITIGROUP GLOBAL MARKETS.........ccevieireiiierinsiseeesissiseieese s essssssssessenesnses 499,996 412
20337E AN 1 [ COMMSCOPE INC TL B......eviriiicriieierierieiesinsieisssiesesieins 05/28/2015........ JP MORGAN SECURITIES INC....coouvvreriiiinrieinniierissiesesisseenssnees 199,500
22822T AT 3 |CROWN CASTLE OPERATING CO TL B....ouviiiciieieieincieisisciesisnsesesiessssssiesissssnesesssssneses | woensesesesinns 04/22/2015........ CITIGROUP GLOBAL MARKETS........couiiiiriiiieiinsieiesisisssesse s essesesssns 250,625
23918Y AC 2 |DAVITAHEALTHCARETL B 06/30/2015........ JP MORGAN SECURITIES INC.....ccoovvrverireriiieirerieieiiseieriesessiesinenees 250,625
24702N  AE 0 |DELL INTERNATIONAL TL B2 06/04/2015........ BANK OF AMERICA.... 249,375
25179M AV 5 | DEVON ENERGY CORPORATION 12/10/2015........ MORGAN STANLEY & CO 999,550
25674D  AE 3 | DOLLAR TREE TL Bu..ovoiiiieiieiececieesisie s enssnees 06/15/2015........ JP MORGAN SECURITIES INC... 250,625
29273R  BE 8 |ENERGY TRANSFER PARTNERS..........ccoviiiimiiiniiereinreieseienieis 09/28/2015........ BANK OF AMERICA.... 409,075 | ooeveveeevereeenrerienennes 500,000 | i 1,089
32007U  BJ 7 | FIRST DATA CORP TL C.couiiiiriiiieieritiseisie ettt 07/21/2015........ CREDIT SUISSE FIRST BOSTON.......c.ccovrirerimririreriinaes 250,313
36320C  AA 8 | GALAXY CLOLTD 13-16A A1... 07/08/2015........ BARCLAYS CAPITAL.....corimiiiieiinirienisissesiessisssiensesesssssssens 1,486,875 3,677
365556 AK 5 | GARDNER DENVER INC 04/15/2015. UBS WARBURG... 243,750
38137D  AA 5 | GOLDENTREE LOAN OPPORTUNITIES 13-7A A 06/09/2015........ WELLS FARGO FINANCIAL........covvrrieririeirnrineienissisesnenenes 1,980,200 3,647
410346 AN 0 [HANESBRANDS INCTLB 04/28/2015........ JP MORGAN SECURITIES INC......ovvveriiriiieiiiereisesereisseesiennes 250,000
42804V AN 1 [HERTZ CORP TL B2.....cooiiuiiiiriiiiieiiicisiie ittt | evsssnssnnins 06/11/2015........ DEUTSCHE BANK ..ottt 249,375
44043V AD 0 |HORIZON PHARMA INC TL B.....vvrrerrrieriicriesiineeiesisisssiesssssiensesesseens 04/29/2015........ CITIGROUP GLOBAL MARKETS........couiiuiimiiirirenisisseisessisssessssessssessssessenssesesssien 248,750
460146 CG 6 |INTL PAPER CO 10/19/2015 MERRILL LYNCH 152,256
46639E  AE 1 |JP MORGAN CHASE COMMERCIAL MOR 12-LCO AB........cvvrireriiiririnsissiesssisisssssssssssessensns | nevsssssnesnnens 08/31/2015........ NOMURA SECURITIES INTL 746,016
51783Q AL 2 |LAS VEGAS SANDS LLC TL Bu.oorrriiceiricieeiereeseieessiscesesienaes 05/21/2015........ SCOTIA CAPITAL INC...... 250,469
552662 AP 3 |MCC IOWALLC TL H.......... 04/15/2015........ JP MORGAN SECURITIES INC....ccoocvrreiririiieiirieieiiseieseseseienieiees 250,625
55301H AN 2 |MGM RESORTS INTL TL B....cooucververciiiinnes 05/29/2015........ BANK OF AMERICA.... 250,625
565849 AL 0 | MARATHON OIL CORP.... 06/01/2015. JP MORGAN SECURITIES INC... 498,855
62937N AT 4 [NRG ENERGY INC TL Bu...uoouiiririiiiiiieissisciesi sttt sessans 05/19/2015........ CITIGROUP GLOBAL MARKETS........cceiumiiiiriierinsiesesssisssessse st ssssssessesssssessssssssans 249,375
64072U  AB 8 | CSC HOLDINGS (NEPTUNE) TL B, 09/25/2015........ JP MORGAN SECURITIES INC.....coovvrviririnrieireniereieeiesiesisseesienenes 123,125
65478T  AD 4 |NISSAN AUTO LEASE TRUST 15-B A3.... 11/04/2015........ CITIGROUP GLOBAL MARKETS.......cctiiiieiiierisieiiesisisssesise st esssssss s sssssesnses 749,999
655044  AK 1 |[NOBLE ENERGY INC........otviiiiiieriieiesiriseiisssiesiesisssesessssssesssesesseons 09/09/2015........ MORGAN STANLEY & CO. 506,250 | ..ooovvrieinneriiniieiininnreen 800,000 | i 10,391
656560 AJ 8 |[NORTEKINC TLB.......ccccone. 04/08/2015........ WELLS FARGO FINANCIAL 250,000
66989H  AD 0 | NOVARTIS CAPITAL CORP....ccovtiverrieieieiersiesieseseissssssssssenes 03/19/2015........ BANK OF AMERICA.... 560,185 9,167
68268L  AA 5 | ONEMAIN FINANCIAL ISSUANCE TRU 15-3AA...... 09/24/2015........ CITIGROUP GLOBAL MARKETS.........ccevierriiiierinsiieesissieeseese s ssssesesssssssesessenssnses 499,913
69834F  AB 9 |PANDA TEMPLE PWRTLB 04/07/2015........ GOLDMAN SACHS................. 247,500
76009W AR 1 |RENT-A-CENTERINC TL B .o 06/15/2015........ JP MORGAN SECURITIES INC... 250,000
829229 AP 8 | SINCLAIR TELEVISION GROUP TL B1 09/16/2015........ JP MORGAN SECURITIES INC... 249,063
84762N BB 6 | SPECTRUM BRANDS TL.....ooiuuiiririiiiiriiseiissie s sssisssesse sttt sssssssssnsas 06/16/2015........ DEUTSCHE BANK......cuutiriiririretieisessie et ssen 249,375
855031  AK 6 | STAPLESINC TL B.....cvuriieciiricrecsciesieieniseiesesieeenienees 04/24/12015........ BARCLAYS CAPITAL......couiiiviiieiirieieriesiresis s 248,750
86853T AP 8 |SUPERVALU INC TL............ 05/22/2015........ GOLDMAN SACHS................. 251,250
87242H  AB 3 | TGI FRIDAYS INC TL...ooiieieriiieriniirereeierieeieersesseeenes 04/20/2015........ CREDIT SUISSE FIRST BOSTON.........cocotieriniirireniirans 249,375
88723A  AB 4 | TIME INC TL..ooieiiieiiicitiiecee st 05/21/2015........ CITIGROUP GLOBAL MARKETS........cooiuiiuieiiirisiciesissiesiesie s 250,938
89604B AT 5 |TRIBUNECOTLB......coeevuee 06/08/2015........ JP MORGAN SECURITIES INC....oouvveriieirrieissisiessssiessesssseensssnes 250,625
903203 BN 6 |UPC BROADBAND HLDG TL AH.. 05/29/2015. SCOTIA CAPITAL INC...... 249,375
90343T AN 3 |US TELEPACIFIC CORP TL B 05/29/2015........ CREDIT SUISSE FIRST BOSTON.......c.cccviierriiririniiies 251,563
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931427  AH 1 | WALGREENS BOOTS ALLIANCE.........ccccoomirvrnrinen. 01/12/2015........ MORGAN STANLEY & CO....ccooveririierrirereisrireresiseeenisenes 519,155 | oo 500,000 3,008
97381H AM 9 | WINDSTREAM CORP TL B3 05/19/2015........ JP MORGAN SECURITIES INC 249,688 ..250,000
98919M AD 7 |ZAYO GROUPLLCTLB . 05/01/2015.. MORGAN STANLEY & CO... . 249,375 ..250,000
BL1857 54 1 |POLYONE CORPTLB 11/06/2015 CITIGROUP GLOBAL MARKETS.........cooviiiiiiiiiiiinsissiissisisessss s 39,800
C6901L  AD 9 | RESTAURANT BRANDS (BURGER KING) TL B............. A 05/29/2015........ JP MORGAN SECURITIES INC.......cvoviriiriireireieiesriesieersiienienes 250,313
26827E  AC 9 |ECAFLTD 15-1A A2 .| F.. .| 06/15/2015.. DEUTSCHE BANK ..ottt 500,000
90261X  HE 5 [UBS AG STAMFORD CT......oeovvrriireriieiernisisssisiessssssessesssnens F 03/19/2015........ UBS WARBURG............ 506,300 | ..ovorrrrernrirrienrnnrienrnnneseD00,000 | o 1,319
G9368P AV 6 |VIRGIN MEDIA INVESTMENT TL B...oovvrrreercieeeeeies F 05/21/2015........ SCOTIA CAPITAL INC...... 248,125
L29678  AF 3 |ENDO LUXEMBOURG FINANCE | TL B F 06/24/2015........ DEUTSCHE BANK .....ouitriiiitieiieisee s 99,750 .
L5137L  AE 5 | INTELSAT JACKSON HLDS TL B2......c.covvireiirireinirierieiceiseines F 04/08/2015........ BANK OF AMERICA.. 250,313 | oo 250,000
NO306W ~ AF 2 | AMAYABY TL...ocviivircrriicierinnns F 04/07/2015........ MORGAN STANLEY & CO 250,000 ..250,000
N5945L AN 5 [NXP BV TL B.....iiiiiiiiiiiiciiisisisis s F 11/05/2015........ CREDIT SUISSE FIRST BOSTON 99,250 ..100,000
3899999. Total - Bonds - Industrial and Miscellaneous.. . OO OO OO O PO PO SO P P PO OO PP PO PO PO PPO PO PSP POTPPT PSPPI . . 22,478,468 | ..o 22,476,000 | ..o s 45,252
Bonds - Hybrid Securities
369604 BM 4 | GENERAL ELECTRIC CO.....cvoiiiiiiiiiniinisissisensissisensnnens I I 12/03/2015........ EXCHANGE ... 308,563 | .. 308,563
4899999,  Total - BONMAS = HYDIA SEOUIMHES. ... eurtetriiteisertstt sttt ettt E o1 fE1eE b oL b oEE£EEEEE R EE LS E bbb bbb . 308,563 | ..o 308,563 | ..... 0
8399997. Total - BONS - Part 3. s 76,151,287 .69,493,827
8399998. Total - Bonds - Summary Item from Part 5..........cccovorieiiirnisieissceeeineeas . 1,000,813 . ...1,000,000
8399999, TOAl = BOMGS. .....evuteerereeissseseeerssss e erss e ses s en e ees st 8188128808488 E 08001088080 E80e LE1eEEeL LA oL 8o R oL LR Lt R LR . . 77,152,100 | oo 70,493,827
Preferred Stocks - Industrial and Miscell:
857477 60 8 | STATE STREET CORP 5.900000000%.......ccreriernimsmesimemrssmssseenssnessesenssnsses | | 07/10/2015........ MERRILL LYNCH. ..ot 3,000.000 77,905 [
8499999. Total - Preferred Stocks - Industrial and Miscellaneous . . OO PP PO PP OO PP PO OO PP PPO OO PP PP PPRPO . 77,905 XXX 0
8999997. Total - Preferred Stocks - Part 3..............cccuoviuiveiiiiieieiccee e 77,905 XXX ] 0
8999999. Total - Preferred Stocks.................. 77,905 XX | 0
Common Stocks - Industrial and Miscell
002824 10 0 |ABBOTT LABORATORIES 10/06/2015........ RAYMOND JAMES... 1,429.000 58,137 XXX
03073E 10 5 |AMERISOURCEBERGEN CORP 12/04/2015........ RAYMOND JAMES... 640.000 63,768 XXX
031162 10 0 |AMGEN INC.....ccevoriverriirerrircieninne 04/13/2015........ RAYMOND JAMES........ccoiuiniiriniicinrieresiseeesisnees 800.000 124,120 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING INC..... 04/06/2015........ MERRILL LYNCH 1,674.000 141,304 XXX
099724 10 6 |BORG WARNER INC.......oviiiiiriieiiieiic et nssssssesessessnssenes. | sesesisensnnenes 10/06/2015........ RAYMOND JAMES... 1,369.000 59,277 XXX
117043 10 9 | BRUNSWICK CORPORATION 09/08/2015. RAYMOND JAMES... 2,397.000 117,652 XXX
189754 10 4 |COACH INC 08/06/2015.. RAYMOND JAMES 1,919.000 60,433 XXX
194014 10 6 |COLFAX CORP, 10/06/2015 RAYMOND JAMES... 3,818.000 114,065 XXX
245077 10 2 | DEL FRISCOS RESTAURANT GROU........ccviiiieriiieiiiinsiseisiensssiesesissins 07/23/2015. RAYMOND JAMES... 8,551.000 154,362 XXX
252784 30 1 |DIAMONDROCK HOSPITALITY CO 12/04/2015.. RAYMOND JAMES 10,783.000 117,032 XXX
260003 10 8 |DOVER CORPORATION 08/13/2015. MERRILL LYNCH 3,355.000 228,357 XXX
302491 30 3 |FMC CORP...ceoeec e 10/06/2015 RAYMOND JAMES... 1,651.000 60,186 XXX
315616 10 2 |F5 NETWORKS INC.. . 12/04/2015.. RAYMOND JAMES 611.000 63,856 XXX
31620M 10 6 |FIDELITY NATIONAL INFO SERV. 12/04/2015........ RAYMOND JAMES... 977.000 63,491 XXX
346375 10 8 |FORMFACTOR INC......cccoevvrirernriniinee 05/15/2015........ RAYMOND JAMES... 10,218.000 91,593 XXX
375558 10 3 | GILEAD SCIENCES INC... 04/13/2015........ RAYMOND JAMES... 135.000 13,849 XXX
379890 10 6 | GLU MOBILE INC.....ooiiiiiiieiicie st nesssnine | sesesisesinnins 11/10/2015........ RAYMOND JAMES.........coooiiiiireineireieeiseeninnnes . 37,433.000 121,122 XXX
478160 10 4 |JOHNSON & JOHNSON.... 08/13/2015........ MERRILL LYNCH 1,866.000 190,710 XXX
482480 10 0 [KLA-TENCOR CORP........cocoviiiriiiiieiiiiesnsissesssisssssssse s 09/08/2015........ RAYMOND JAMES... 1,214.000 60,237 XXX
512807 10 8 |LAM RESEARCH CORP........cociiiiiiiiiieierieissieieissiesi st ssssssssenienens | sesesisessenines 09/08/2015........ RAYMOND JAMES........ccoouiiirinirersrireresiseeesinenees 827.000 60,162 XXX
535678 10 6 |LINEAR TECHNOLOGY CORP.......ccccovirrirmrriirerrririererinines 08/13/2015........ MERRILL LYNCH. ..ot 5,109.000 226,387 XXX
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594918 10 4 |MICROSOFT CORP 10/08/2015........ MERRILL LYNCH..... 6,780.000 308,564 XXX

693656 10 0 |PVH CORP....oovviiiierriereicieiee st 11/10/2015........ RAYMOND JAMES... 696.000 64,237 XXX

701094 10 4 |PARKER HANNIFIN CORP............. 08/14/2015........ MERRILL LYNCH 3,193.000 355,377 XXX

704326 10 7 |PAYCHEXINC. ..ottt 08/13/2015........ MERRILL LYNCH 4,965.000 236,677 XXX

731068 10 2 |POLARIS INDUSTRIES INC.......cootiiiiieiiieieiseiresisiiseieninnees 11/10/2015........ RAYMOND JAMES... 1,033.000 117,119 XXX

747525 10 3 | QUALCOMM INC......coiiiieiircriiitietistiseeesiei sttt ssseninnens | eesesiserinsines 12/07/2015........ MERRILL LYNCH 5,362.000 339,807 XXX

755111 50 7 |RAYTHEON COMPANY .....oooiiimimiiinrineienisisisssiesenisenes 07/08/2015........ MERRILL LYNCH. ..o 1,900.000 199,356 XXX

81616X 10 3 |SELECT COMFORT CORPORATION 08/07/2015........ RAYMOND JAMES... 3,781.000 97,695 XXX

86800U 10 4 | SUPER MICRO COMPUTER INC.......cooivrriiiririiicisriieisseienienisines 11/18/2015........ RAYMOND JAMES... 5,684.000 138,083 XXX

88076W 10 3 | TERADATA CORPORATION.......ceviviereririireinrrieninnees 11/10/2015........ RAYMOND JAMES... 4,227.000 116,731 XXX

88579Y 10 1 |3M COMPANY.........cc...... 08/13/2015........ MERRILL LYNCH 1,052.000 164,745 XXX

90130A 10 1 [TWENTY - FIRST CENTURY FOX INC......c.ovvimiriirirririiiniinsiiesiesissesssissssiessesssssessssssssienins | seveesienesiens 05/12/2015........ RAYMOND JAMES.........ocvmriririrniieiissrienienenseeans 6,050.000 196,540 XXX

907818 10 8 | UNION PACIFIC CORPORATION 12/07/2015........ MERRILL LYNCH 4,739.000 458,982 XXX

913017 10 9 |UNITED TECHNOLOGIES CORPORATION.. 08/13/2015........ MERRILL LYNCH 2,149.000 234,483 XXX

917047 10 2 |URBAN OUTFITTERS INC........ 12/04/2015........ RAYMOND JAMES... 2,975.000 79,974 XXX

91732 10 2 |USECOLOGY INC................. 11/12/2015........ RAYMOND JAMES... 3,138.000 114,774 XXX

92276F 10 0 [VENTASINC......cccoovurrenns 11110/2015........ RAYMOND JAMES... 2,350.000 118,354 XXX

92553P 20 1 |VIACOM INC - CLASS B 08/06/2015. RAYMOND JAMES 1,209.000 80,470 XXX

931142 10 3 |WAL-MART STORES INC. 12/07/2015........ MERRILL LYNCH 3,246.000 238,556 XXX

978097 10 3 |WOLVERINE WORLD WIDE INC.. 10/06/2015........ RAYMOND JAMES... 5,071.000 112,037 XXX

983793 10 0 | XPO LOGISTICS INC 12/04/2015........ RAYMOND JAMES... 4,011.000 117,506 XXX

73755L 10 7 |POTASH CORPORATION OF SASKATCHEWAN INC | 09/08/2015........ RAYMOND JAMES... 4,479.000 114,946 XXX

16941M 10 9 | CHINA MOBILE LTD-SPON ADR R 06/09/2015. RAYMOND JAMES... 2,057.000 132,815 XXX

74734M 10 9 |QIHOO 360 TECHNOLOGY CO-ADR R 03/09/2015........ RAYMOND JAMES... 2,326.000 111,503 XXX

92763W 10 3 | VIPSHOP HOLDINGS LTD - ADR. R 12/04/2015........ RAYMOND JAMES... 7,560.000 114,526 XXX

G30401 10 6 |ENDO INTERNATIONAL PLC R 11/05/2015........ RAYMOND JAMES... 2,521.000 156,938 XXX

G4617B 10 5 |HORIZON PHARMAPLC........cccocuu.. R 10/20/2015........ RAYMOND JAMES... 3,799.000 59,112 XXX

G5785G 10 7 |MALLINCKRODT PLC..... R 11/10/2015 RAYMOND JAMES... 3,116.000 182,613 XXX

HO023R 10 5 |ACELTD...ccevrvrrrrrrvrrirrrenns R 05/12/2015........ RAYMOND JAMES... 1,831.000 195,875 XXX

N59465 10 9 | MYLAN NV R 11/10/2015........ RAYMOND JAMES... 1,408.000 64,181 XXX

Y62132 10 8 | NAVIGATOR HOLDINGS LTD.....cvuiiiiirerieireieiisisssisssisssiessessssiessssssssnsenes R 10/07/2015........ RAYMOND JAMES... 4,174.000 70,146 XXX

Y7542C 10 6 | SCORPIO TANKERS INC......ccoiiiiiimmiiimiinisntisssiisniissnienesssessasssnienas R 02/09/2015........ RAYMOND JAMES 14,150.000 118,908 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous 7,401,730 XXX ] 0

Common Stocks - Mutual Funds

09256H 28 6 | BLACKROCK STRAT INC OPP-INS 12/28/2015........ DIVIDEND REINVESTMENT.... 765.753 7,489 XXX

464287 16 8 |ISHARES DJ SELECT DIVIDEND INDEX........ccosuiiireriniirieriieirnninesessssiersssssenes 09/04/2015........ MERRILL LYNCH 7,015.000 501,078 XXX

78462F 10 3 | SPDR S&P 500 ETF TRUST. 09/04/2015........ MERRILL LYNCH 2,625.000 501,737 XXX

808524 79 7 |SCHWAB US DVD EQUITY ETF 12/15/2015........ MERRILL LYNCH 8,831.000 344,381 XXX

9299999. Total - COMMON STOCKS = MULUAI FUNGS............couiviiveiiieeieiitititeit ettt sttt see b s e ess s esssse essssesssssessssessessss et essessebseseesesses et ees st eb s e ss s st et st e b et s s s esse s et st essesssssssessessnsnes 1,354,685 XXX | 0
9799997. Total - Common Stocks - Part 3.............c.ccceeeierernnenns 8,756,415 XXX ] 0
9799998. Total - Common Stocks - Summary Item from Part 5..........cccccciviiiiiiiniiisniiniinns 8,510,572 XXX

9799999. Total - Common Stocks.........ccovvniarenes 17,266,987 XXX 0
9899999. Total - Preferred and Common Stocks........ 17,344,892 XXX ] 0
9999999. Total - Bonds, Preferred and COMMON SOCKS...........couiieueiiiieieieiectetescie sttt es et s sss e sessseetsssaetass eesetetasatssessssetesesesssseses et et s eseee s s se et s ss e s et et ea et s s s et e s e s et et s e s et e s e s et et s antetassneesesanes 94,496,992 XXX e 174,421
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2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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Bonds - U.S. Government
36178U UW 1 |GOVERNMENT NATL MTG ASSOC Il #AB7797.........covvvveriinnn | 1200172015, | PAYDOWN........ooviiriiiiiciieiieiiciieiieiieiisesisesinnies. [ eoreeonionniinsisninnies | cviveniens 126,821 | .......... 126,821 | ... 136,412 127,501 (679) (679) 126,821 0 11/20/2042.
36296U SY 7 [GOVERNMENT NATL MTG ASSOC #701735... < | 1210172015, | PAYDOWN........ooiriiriiiniinsiinsiissiisssissiisssiienns | coerevississsesssiiens | coveesiens 319,924 .319,924 326,522 320,762 (838) (838) 319,924 0 03/15/2039.
36297 TV 6 |GOVERNMENT NATL MTG ASSOC #713464... .. | 12/01/2015. | PAYDOWN 61,032 61,032 | 62,901 61,194 (162) (162) 61,032 0 06/15/2039.
38373A D9 4 |GINNIE MAE 2009-69 PV .| 12/01/2015. | PAYDOWN 231,793 231,793 234,582 232,149 (356) (356) 231,793 0 08/20/2039.
742651 DA 7 |PRIVATE EXPORT FUNDING .| 05/15/2015. | MATURITY 220,000 220,000 225,122 220,303 (303) (303) 220,000 0 05/15/2015.
912828 NZ 9 |UNITED STATES TREASURY NOTES........ccoocrnmrinnrinnrinnriniinnens -1 09/30/2015. [ MATURITY ....cvvunrieiieniiniierisrissnississiessisssisssisssessnees | eonnessmessessnesnnesnnees | ensensnens 300,000 300,000 302,484 300,381 (381) (381) 300,000 0 09/30/2015.
0599999. Total - Bonds - U.S. Government ...1,259,570 | ........ 1,259,570 ....1,288,023 ....1,262,290 (2,719) 0 (2,719) 0 [ e 1,259,570 0 0 0 XXX
Bonds - U.S. States, Territories and F ions.
452152 MK 4 |ILLINOIS ST .| 01/06/2015. | SIEBERT BRANFORD...........ooorviereiinriisreiinniinneas | v | coveeeeens 858,698 | ........... 750,000 | ........... 844,425 835,450 (220) (220) 835,230 [ ..oovvecrinnes | o 23,467 | ......... 23,467 | ....... 16,458 | 08/01/2022.
97705L EV 5 |WISCONSIN ST. . | 05/01/2015. | PREREFUNDED 250,000 250,000 256,375 250,345 (345) (345) 250,000 0 6,250 | 05/01/2024.
1799999, Total - Bonds - U.S. States, Territories & Possession: ....1,108,698 | ........ 1,000,000 ....1,100,800 ....1,085,795 (565) 0 (565) 0o 1,085,230 | ..o 0 ... 23,467 | ... 23,467 | ....... 22,708 XXX
Bonds - U.S. Political Subdivisions of States
181059 BM 7 |CLARK CNTY NV SCH DIST .. | 06/15/2015. | SECURITY CALLED BY ISSUER at 101.000........cccc. [ rruerrierrirrirnians e 1,615,000 | ........ 1,500,000 ...1,622,220 ....1,620,363 (6,243) [ oo | v 1,514,121 879 879 | ... 37,500 | 06/15/2017.
406036 EQ 2 |HALL CNTY NE SCH DIST #2 GRAND, .| .. | 07/06/2015. | MESIROW FINANCIAL INC ...1,035797 | ........ 1,015,000 ,128,365 1,083,864 | ....ccovveeviccnn | cerereee(10,249) | s [ (10,249) | ..o 1,023,616 | ..o | e 12,182 | ........ 12,182 | ....... 28,758 | 12/15/2020.
439239 HJ 6 |HOOVER AL BRD OF EDU CAPITAL O .| 02/15/2015. | PREREFUNDED ..1,350,000 ..1,350,000 ..1,431,230 1,351,291 |. (1,291) .1,350,000 0 ..33,750 |02/15/2020.
488575 KC 4 |KENDALL & KANE CNTYS IL CMNTY.. .| .. [ 01/06/2015. [ SIEBERT BRANFORD..........coroirriiriinriirciinriines [ o | ceveienees 811,131 | ........... 775,000 821,671 780,840 (128) 780,712 [ oo | o 30,418 | ........ 30,418 | ... 21,248 | 01/01/2023.
763665 UA 2 |RICHLAND CNTY SC SCHDIST #1......cooiriiiiicsissiiscsinens .. 1 03/01/2015. | PREREFUNDED..........coocooiiiiiiieiciinssisiiisssisssiissens | conreissnisssissesisnss | covssesiens 675,000 | ........... 675,000 .739,456 676,313 (1,313) 675,000 0. 16,875 | 03/01/2017.
2499999. Total - Bonds - U.S. Palitical Subdivisions of States. ....5,386,928 | ........ 5,315,000 ,742,942 ....5,362,671 | o0 ] (19.224) | el | (19,224) | ..o 0 [ 5,343,449 | ............... 0 [..... 43479 | ......... 43479 | ....138,131 XXX
Bonds - U.S. Special Revenue and Special A
15504R AN 9 [CENTRL PUGET SOUND WA REGL TRA. .| 05/01/2015. | PREREFUNDED 260,000 260,000 272,633 260,674 (674) 260,000 0 11/01/2017.
3128H7 X8 0 |FEDERAL HOME LOAN MTG CORP #E99703. .|| 12/01/2015. | PAYDOWN corvennnn 47,638 47,705 (67) 47,638 0 10/01/2018.
3128MJ 'S4 3 |FEDERAL HOME LN MTG CORP #G08538.. < 1210172015, | PAYDOWN.......cooiriiiriiniiinniiscsissnsissssiessisesiienns | coeresoesiisssssessiens | ceveesions 610,507 610,838 (331) 610,507 (V] I 11,929 | 07/01/2043.
3128PN AW 8 |FEDERAL HOME LOAN MTG CORP #J09921.. .. | 03/24/2015. | VARIOUS. 1,269,645 | ... 1,195,603 ,213,537 ......1,208,894 (1,008) [ .ooveveveererres | v 1,207,888 | ... | e 61,757 | ......... 61,757 | ....... 14,900 | 07/01/2024.
3128PN BR 8 |FEDERAL HOME LOAN MTG CORP #J09948..............cccovucveruunn .. | 03/24/2015. | VARIOUS. 1217775 | 1,147,363 ...1,159,828 (LCZX) | P 1,158,885 | ...covvecricacs [ e 58,890 | ......... 58,890 | ... 14,341 | 07/01/2024.
3128PP 5B 9 |FEDERAL HOME LOAN MTG CORP #J10845.. .. | 12/01/2015. | PAYDOWN cevennenn 48,541 ...48,541 48,647 (106) 48,541 (1 I 1,689 | 10/01/2024.
3128PQ UU 3 |FEDERAL HOME LOAN MTG CORP #J11495.. .. | 03/24/2015. | VARIOUS. oo 1,077,672 ..1,001,733 ....1,037,504 (1,383) | oo | e 1,086,121 | oo [ e 41,550 | ......... 41,550 | ....... 14,303 | 02/01/2025.
3128PU ND 0 |FEDERAL HOME LOAN MTG CORP #J14888.. < 1210172015, | PAYDOWN.......ccoomriiriirriinsiirnesiisssisessiessssesiinns | cveresoesiisssssenisens | coveesions 171,803 171,803 | ... 172,018 (215) 171,803 0 3,089 | 04/01/2026.
312962 5L 3 |FEDERAL HOME LOAN MTG CORP #B10851. .|| 12/01/2015. | PAYDOWN 20,566 | .. ...20,566 | ... . 20,618 (52) 20,566 0 562 | 11/01/2018.
312964 E9 6 |FEDERAL HOME LOAN MTG CORP #B11960............coeuvvvrvienncee .| 12/01/2015. | PAYDOWN 19,245 | 19,245 | .cccooea 19,389 19,255 (10) 19,245 0 [ 469 |01/01/2019.
31306X 2B 8 |FEDERAL HOME LN MTG CORP #J20770... .. | 12/01/2015. | PAYDOWN 251,369 251,369 264,232 252,553 (1,184) 251,369 0 3,382 | 10/01/2027.
31307B 6T 2 |FEDERAL HOME LN MTG CORP #J23582... .. | 12/01/2015. | VARIOUS. 593,765 | ........... 578,644 594,557 588,715 (1,010 587,705 | ..o | v 6,060 | ........... 6,060 | ....... 12,330 | 05/01/2028.
3130A2 7B 6 |FEDERAL HOME LOAN BANK .| 06/09/2015. | CALLED BY ISSUER at 100.000. 250,000 250,000 249,750 249,762 19 249,780 220 220 | .o 1,900 | 06/10/2019.
3132GT PH 4 |FEDERAL HOME LN MTG CORP #Q08224............cccccoovvmrvvunen. .. | 12/01/2015. | VARIOUS. ...5977,588 | ........ 5,699,013 ...5,748,010 5,742,982 (1,666) | ..o | e 5,741,316 | .o | e 236,272 |........ 236,272 | ....... 64,810 | 05/01/2042.
3132L5 AF 0 |FEDERAL HOME LN MTG CORP #V80006.............cccoveucreerrrenns .| 12/01/2015. | PAYDOWN 249,778 249,778 260,979 250,397 (619) 249,778 (V1 I 4,385 | 04/01/2043.
3134G4 ZK 7 |FREDDIE MAC .. | 04/14/2015. | CALLED BY ISSUER at 100.000. 245,000 245,000 245,184 245,066 (66) 245,000 0 | 1,378 | 04/14/2017.
3136A5 DW 3 |FANNIE MAE 12-36 BV, .| 12/01/2015. | PAYDOWN 83,537 | ........ 83,537 | oo 88,197 84,299 (762) 83,537 0 2,269 | 07/25/2039.
3136AF EC 4 [FANNIE MAE 13-72NA .. | 12/01/2015. | PAYDOWN 252,727 252,727 253,813 252,844 (117) 252,727 (11 I 3,478 | 08/25/2042.
3136AF W6 7 |FANNIE MAE 13-83 MH .. | 12/28/2015. | VARIOUS. ...1,800,490 | ........ 1,697,209 | ........1,805,406 11,800,820 | oo | (16,238 [ s [ (16,238) | ..o | e 1,784,581 | ..o [ e 15,909 | ......... 15,909 | ....... 66,485 | 08/25/2043.
3136AG VN 9 |FANNIE MAE 13-100 PK .. 12/01/2015. | PAYDOWN 51,826 | ..cocconue 51,826 | ............. 54,093 52,001 (175) 51,826 0 973 | 03/25/2043.
3137A1 X9 9 |FREDDIE MAC -3719 LE - | 1210172015, | PAYDOWN........oooirriiriiniiinnissiisnsisssssississssiinns | convesississnssisssisnns | coveeeiens 173,929 | .......... 173,929 | .......... 178,685 175,108 (1,178) 173,929 0 3,691 | 08/15/2028.
3137A3 RL 5 [FREDDIE MAC -3782 PG .| 12/01/2015. | PAYDOWN 292,536 292,536 299,210 293,936 (1,400 292,536 0| 3,490 | 11/15/2028.
3137A5 X2 5 |FREDDIE MAC -3786 WE .1 1210172015, [PAYDOWN.......oouriiiiiiiniiciiniisiieiiesissississsssienns. | coveissssssisssnnisnns | oo 661,845 | ........... 661,845 | ........... 672,704 664,387 (2,542) 661,845 0 6,972 | 12/15/2028.
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3137B8 F5 1 [FREDDIE MAC -4302 PA .| 12/01/2015. | PAYDOWN .116,496 .116,496 117,026 (530) (530, 116,496 0 2,493 | 12/15/2043.
3137B8 JF 5 |FREDDIE MAC -4315 KP .. | 12/01/2015. | PAYDOWN 104,817 105,074 (257) (257 104,817 08/15/2041.
3137BD GP 5 |FREDDIE MAC -4392 AC .| 12/01/2015. | PAYDOWN 23,498 (6) (6) 23,498 07/15/2037.
3138A3 DM 6 |FEDERAL NATIONAL MTG ASSOC #AH1907................... .. | 12/01/2015. | PAYDOWN 91,523 91,827 (303] 91,523 03/01/2026.
3138A6 ZQ 6 |FEDERAL NATIONAL MTG ASSOC #AH5250.. .| 12/01/2015. | PAYDOWN .178,091 178,091 178,460 (369 178,001 03/01/2026.
3138MF P7 6 |FEDERAL NATIONAL MTG ASSOC #AQ0445.. . | 12/01/2015. | PAYDOWN 7,936 7,936 78,099 (163 77,936 10/01/2042.
3138MG LE 3 |FEDERAL NATIONAL MTG ASSOC #AQ1224.. .. | 12/01/2015. | PAYDOWN 172,920 | .. 172,920 173,336 6 172,920 11/01/2042.
3138MK  5J 1 |FEDERAL NATIONAL MTG ASSOC #AQ4448.. .| 12/01/2015. | PAYDOWN 594,320 594,320 595,642 (1,322 594,320 11/01/2042.
3138X6 A5 4 |FEDERAL NATIONAL MTG ASSOC #AU6327.. .. | 03/24/2015. | VARIOUS. ......1,832,802 | .......1,755,336 e 1,788,967 [ o (3170) [ oo | s 1,785,797 | .o 08/01/2028.
31397N 5G 6 |FANNIE MAE 09-38 AB, .| 12/01/2015. | PAYDOWN 299,098 299,098 302,109 (3,011 299,098 06/25/2024.
31397U XA 2 [FANNIE MAE 11-61 MG .| 12/01/2015. | PAYDOWN .454,859 457,893 (3,034 454,859 07/25/2026.
31398C D4 7 |FREDDIE MAC -3527 DA .. | 12/01/2015. | PAYDOWN 76,666 (362) 76,304 04/15/2029.
31398M FS 0 [FNR2010-17 CA .. 07/01/2015. | PAYDOWN 14,645 (75) 14,570 11/25/2023.
31398P QS 1 |FANNIE MAE 10-40 DN .. | 12/01/2015. | PAYDOWN 168,703 (738 167,965 03/25/2028.
31418A MW 5 |FEDERAL NATIONAL MTG ASSOC #MA1272. .| 12/01/2015. | PAYDOWN 83,565 83,742 (176 83,565 12/01/2042.
452226  4W 0 [ILLINOIS ST SALES TAX REVENUE . | 06/10/2015. | OPPENHEIMER & CO. INC. 975,302 979,933 (4,843) 975,090 06/15/2020.
45528S FL 5 |INDIANAPOLIS IN LOCAL PUBLIC | .|..101/02/2015. | PREREFUNDED 250,000 250,000 0 250,000 01/01/2017.
575566 L3 6 |MASSACHUSETTS ST BAY TRANSPRTN... .| 03/01/2015. | SINK FUND PAYMENT. 485,000 484,338 662 662 485,000 (V] I 15,035 | 03/01/2016.
62888V AB 4 |NCUA GUARANTEED NOTES 10-R1 2A .. | 12/04/2015. | PAYDOWN . 312,5% | .. 312,5% | ...........312,568 312,572 24 24 312,596 0 3,055 | 10/07/2020.
62888X AB 0 [NCUA GUARANTEED NOTES 10-C1 A2.. .. 06/22/2015. | MORGAN STANLEY & CO......ccooovmrviirieriiinniinniis | o | o 512,578 | .......... 500,000 | ........... 498,725 499,484 17 171 499,655 12,923 | ......... 7,089 | 10/29/2020.
646139 D8 5 |NEW JERSEY ST TURNPIKE AUTH. ..| 01/01/2015. | SINK FUND PAYMENT. 275,000 275,000 279,125 275,000 0 275,000 0 5,847 | 01/01/2016.
647110 DX 0 |NEW MEXICO ST EDUCTNL ASSISTAN.. .| 09/01/2015. | MATURITY 250,000 250,000 264,523 251,750 [ oo | e (1,750) (1,750 250,000 0. 10,000 | 09/01/2015.
649907 XP 2 |NEW YORK ST DORM AUTH REVENUES ..| 07/14/2015. | RBC DAIN RAUSCHER INCORPORATED. 500,980 500,000 500,000 500,000 0 500,000 980 | .......... 2,743 | 12/01/2016.
79575D UJ 7 [SALT RIVER AZ PROJ AGRIC IMPT .. | 07/06/2015. | MORGAN STANLEY & CO cen4,092,040 | ... 4,000,000 | ........4,161,280 4,028,678 | | e (14,832) | oo [ e (14,832) | oo | e 4,013,846 | ...cooovvvrrnnne 78,194 | ....204,444 | 01/01/2035.
914713 L4 2 |UNIV OF NORTH CAROLINANC AT C......coovvvvrriiarinnee .| 12/01/2015. | PREREFUNDED...........cooetviriiiciiisnisiiesinniiieens | o | oo 165,000 | ........... 165,000 | ........... 184,122 169,696 | .....ocvvvurriicnis | e (4,696) (4,696) 165,000 0 8,250 | 12/01/2034.
928172 MS 1 |VIRGINIA ST PUBLIC BLDG AUTHP........cccoevuniiniiirininans . 1 08/01/2015. | PREREFUNDED ......1,260,000 | ........1,260,000 | ........1,415,056 | ..., 277,151 | .ccooovivviinnnes | v (17151 [ oo [ (A1) Y [ 1,260,000 0 ... 63,000 | 08/01/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 28,995,042 |....... 28,194,306 |.......29,202,509 | .........28,499,642 | ..o [ oo (88,072) 0 (88,072) 28,435,069 0 559,972 | .....655,327 XXX
Bonds - Industrial and Miscellaneous
00164D AM 5 [AMC ENTERTAINMENT TL B .| 09/30/2015. | SINK FUND PAYMENT. 1,276 1,276 1,276 0 1,276 0 7 [ 12/15/2022.
00253C HW 0 [AAMES MTG TR 02 2 A2 .| 09/01/2015. | PAYDOWN 39 39 39 39 0 39 0 1| 03/25/2033.
009363 AJ 1 |AIRGAS INC .| 09/14/2015. | SECURITY CALLED BY ISSUER at 100.000 250,000 250,000 251,575 250,895 (838) (838) 250,057 (57) | voonenn 7,741 | 10/01/2015.
03063N  AA 5 [AMERICOLD LLC TRUST 10-ARTA AT ... .| 12/11/2015. | PAYDOWN 96,180 96,180 0 96,180 0 2,020 | 01/14/2029.
031162 BL 3 |AMGEN INC .. 03/12/2015. | MIZUHO SECURITIES..........osmvviriiriieiiinsnsineninens | cosrevieniieseinesiiees | ceveeneons 767,153 767,040 (1,902) 765,138 2,014 6,354 | 11/15/2016.
05531F AF 0 |BB&T CORPORATION .. | 03/06/2015. | WELLS FARGO FINANCIAL 1,034,250 | 1,000,000 | .. ,054,860 1,013,768 | s cevennn(1,984) (1,984) | oo | e 1,011,785 | oo 22,465 | ....... 14,483 | 04/29/2016.
06051G EQ 8 |BANK OF AMERICA CORP. ..| 07/16/2015. | BANK OF AMERICA « 1,037,670 | ... 1,000,000 | ........1,027,850 L0173 i | e (3,334) (3,334) | oo | e 1,010,379 | .o 27,291 | ....... 32,184 | 03/22/2017.
07014Q AG 6 |BASS PRO GROUP TLB .. | 12/31/2015. | SINK FUND PAYMENT. 1,875 1,875 1,870 0 1,875 0 9 | 06/05/2020.
073730 AE 3 |BEAMINC .| 03/13/2015. | US BANCORP 996,240 | ........ 1,000,000 | ........... 958,380 958,380 0 958,380 37,860 | ... 11,104 | 05/15/2022.
07388L AE 0 |BEAR STEARNS COM MTG 2006-PW13 A4, .. | 12/01/2015. | PAYDOWN 524,953 524,953 553,334 528,814 | ..o [ v (3,861) (3,861) 524,953 0| . 21,307 | 09/11/2041.
07388P AE 1 |BEAR STEARNS COMM MTG SECS 06 PW14 A4 <[ 1210172015, | PAYDOWN........oooiiiiriiiiinniissiissiisssississssiinns | cosrenissiisnissssisens | coveeniens 149,904 | .......... 149,904 | ........... 152,059 150,163 (260) (260) 149,904 0| 5,682 | 12/11/2038.
115637 AN 0 [BROWN-FORMAN CORP. .| 07/16/2015. | KEY BANC CAPITAL MARKETS.........cocoomiriimmriiimnnie | omreieeriiiesiincniiiees | cevieniens 985,300 | ........ 1,000,000 | ........... 973,860 979,821 3,612 3,612 983,433 1,867 | ....... 10,167 | 01/15/2018.
12513V AC 0 |CEC ENTERTAINMENT TL B .. | 12/31/2015. | SINK FUND PAYMENT. 1,894 1,894 1,880 1 1 1,894 0 35 | 02/12/2021.
12527E  AB 4 |CFCRE COMMERCIAL MORTGAGE TRUS 11-C1 A2 . | 12/01/2015. | PAYDOWN 959,828 959,828 | .......... 974,225 962,193 (2,365) (2,365) 959,828 0 28,502 | 04/15/2044.
12543K AN 4 |CHS/COMMUNITY HEALTH SYS TL H....cooovvirrirririinas .| 12/31/2015. | SINK FUND PAYMENT. 1,250 1,250 1,250 0 1,250 0 20 | 01/27/2021.
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126650 CA 6 |CVS CAREMARK CORP ..| 02/17/2015. | RBC CAPITAL MARKETS 749,715 749,816 13 13 749,829 4,049 L4049 | 1,875 | 12/05/2016.
13134M  BE 2 |CALPINE CORP TL B5 .. | 12/31/2015. | SINK FUND PAYMENT. 1,250 1,250 1,244 0 1,250 0 19 | 05/27/2022.
14313N AD 4 |CARMAX AUTO OWNER TRUST 13-3 A4.... .| 02/12/2015. | FTN FINANCIAL SECURITIES CORP 002,008,203 | ... 2,000,000 1,999,901 | ...........1,999,937 3 K OO 1,999,941 01/15/2019.
14313P  AD 9 |CARMAX AUTO OWNER TRUST 13-4 Ad.... .1 07/01/2015. | DEUTSCHE BANK.........ooooiiiiiiiiiiiinisinnieiens e | v 999,063 | ........1,000,000 | ...........999,905 999,934 13 13 999,947 05/15/2019.
166764 AA 8 |CHEVRON CORP .| 02/17/2015. | JP MORGAN SECURITIES INC 997,370 | ........ 1,000,000 ....1,000,000 | ...........1,000,000 (U OO [ 1,000,000 12/05/2017.
17121H AD 2 |CHRYSLER GROUP TL B .| 12/31/2015. | SINK FUND PAYMENT. 1,948 1,948 1,953 (2) (2) 1,948 05/24/2017.
172967 HU 8 |CITIGROUP INC .. | 07/16/2015. | MARKETAXESS ...1,001,410 | ........ 1,000,000 997,050 997,197 327 327 997,524 07/29/2019.
17303M EH 8 |CITICORP. .| 12/18/2015. | MATURITY 80,000 X K 82,122 (2,122) (2,122) 80,000 12/18/2015.
17324D AQ 7 |CITIGROUP COMMERCIAL MORTGAGE 15-P1 Af.......cccovrvuuce. .. | 12/01/2015. | PAYDOWN 28,104 | .. 8,104 | ... 8,104 0 28,104 09/15/2048.
20030N BD 2 [COMCAST CORP .| 04/13/2015. | JEFFERIES & COMPANY INC.........oovvviriinnriinrians | oo | o 780,930 | ........... 750,000 | ........... 786,233 779,197 [ oo | v (1,031) (1,031) 778,167 07/15/2022.
20337E AN 1 |COMMSCOPE INC TL B. .| 12/29/2015. | SINK FUND PAYMENT. 500 500 499 1 1 500 0 9 | 12/29/2022.
210717  AA 2 |CONSUMERS SECURITIZATION FUNDI 14-A AT......oovovivniins | 1110172015, | PAYDOWN........ooviriiiiicrierienieiisesisesisesisenssesinenes. [ eoneesmesnesneesnsesnnees | cveeniens 102,438 | ........... 102,438 | ........e. 102,436 102,437 1 1 102,438 11/01/2020.
22160K AF 2 [COSTCO WHOLESALE CORP .| 04/13/2015. | CITIGROUP GLOBAL MARKETS. ....1,000,930 ..1,000,000 997,760 998,393 91 91 998,483 12/15/2019.
22541Q 4C 3 |CSFB MTG SECS CORP 03 29 6AT.......oouiuieiiiieiiciiciieiis .. | 12/01/2015. | PAYDOWN 58,242 | .. 58,217 24 24 58,242 11/25/2018.
22822T AT 3 |CROWN CASTLE OPERATING COTL B .| 12/31/2015. | SINK FUND PAYMENT. 1,899 1,899 (1) (1) 1,899 0 24 1 01/31/2021.
23305X AS 0 |DBUBS MORTGAGE TRUST 11-LC2A A1FL.... .| 12/10/2015. | PAYDOWN 150,934 | ... 150,934 0 150,934 (1 I 1,283 | 07/12/2044.
23918Y AC 2 |DAVITAHEALTHCARE TL B .. | 12/31/2015. | SINK FUND PAYMENT. 1,889 1,889 1,894 0 1,889 0 16 | 06/24/2021.
24702N  AE 0 |DELL INTERNATIONAL TL B2 .| 10/30/2015. | SINK FUND PAYMENT. 1,250 1,250 1,247 4 4 1,250 0 13 | 04/29/2020.
25674D AE 3 |DOLLARTREETL B. .. | 10/15/2015. | SINK FUND PAYMENT. 625 625 627 0 625 0 6 |07/06/2022.
26483E AE 0 |DUN & BRADSTREET CORP .| 11/15/2015. | MATURITY ...1,000,000 | ........ 1,000,000 996,470 999,343 657 B57 | oo | e 1,000,000 0. 28,750 | 11/15/2015.
268648 AP 7 |EMC CORP ..| 07/16/2015. | MARKETAXESS. ..1,002,210 ..1,000,000 .998,660 998,976 162 162 999,138 ..11,979 | 06/01/2018.
31428X AY 2 |FEDEX CORP. .| 03/11/2015. | MARKETAXESS..........oooirmiimreireiinnisnniesecseniienenes | s | coveeeeeas 808,320 | .......... 750,000 .795,743 794,890 (894) (894) 793,996 | ...ooooovvviinnns | 14,324 | 14324 | 20,083 | 01/15/2024.
31677A  AA 2 |FIFTH THIRD BANK .| 02/01/2015. | MATURITY 250,000 250,000 268,313 250,639 (639) (639) 250,000 0 5,938 | 02/01/2015.
36249K AA 8 |GS MORTGAGE SECURITIES CORPORA 10-C1 AT......ccvovvineas | 1200172015, | PAYDOWN........oevimiririiierierierieiisesisesisesisenssesinenns. [ eoneeseesnsesneesnnennees | eveeniens 378912 | ........... 378,912 390,272 380,194 | ..o [ v (1,282) (1,282) 378,912 0 | 6,870 | 08/10/2043.
365556 AK 5 |GARDNER DENVER INC. .| 12/31/2015. | SINK FUND PAYMENT. 1,904 1,904 1,856 3 3 1,904 0 36 | 07/30/2020.
410346 AN 0 |[HANESBRANDSINC TLB .. | 12/30/2015. | SINK FUND PAYMENT. 1,875 1,875 1,875 0 1,875 0 23 | 04/29/2022.
42804V AN 1 |HERTZ CORP TL B2 .| 12/31/2015. | SINK FUND PAYMENT. 1,913 1,913 1,909 0 1,913 0 18 | 03/11/2018.
428236 BW 2 |HEWLETT-PACKARD CO. .| 03/11/2015. | WELLS FARGO FINANCIAL........cooovuvrirriirinrinnniirncns | correieniieseineninens | ceveenians 511,845 | ........... 500,000 | ........... 476,745 486,358 999 999 487,357 | oo | e 24,488 | ... 24,488 | ... 6,536 |09/15/2017.
44043V AD 0 [HORIZON PHARMA INC TL B .| 12/31/2015. | SINK FUND PAYMENT. 1,250 1,250 1,244 1 1 1,250 0 20 | 05/07/2021.
46625H HW 3 |JPMORGAN CHASE & CO .| 03/12/2015. | CITIGROUP GLOBAL MARKETS, 1,014,320 | 1,000,000 983,700 995,971 811 811 996,782 | ..oovvvuerienis | e 17,538 | ........ 17,538 | ....... 17,478 | 01/15/2016.
478111 AB 3 |JOHNS HOPKINS HEALTH SYS ..| 04/10/2015. | DA DAVIDSON ....1,005,620 ..1,000,000 <eeernn. 1,000,000 0 [ | e 1,000,000 | ..coooveerinrin | e 5,620 | ..o 5,620 | ....... 11,529 | 05/15/2023.
50179M AE 1 |LB-UBS COMMMTG TR0B CB A4..........coocvvviriirircicnciins .| 12/11/2015. | PAYDOWN 33,110 ..33,110 | ... - 33,498 (388) (388) 33,110 0. 1,512 | 09/15/2039.
51783Q AL 2 |LASVEGAS SANDSLLCTLB .| 12/31/2015. | SINK FUND PAYMENT. 1,899 1,899 1,902 0 1,899 0 21 | 12/19/2020.
532457 BB 3 |ELILILLY & CO. .| 02/17/2015. | FTN FINANCIAL SECURITIES CORP ...1,086,790 | ........ 1,000,000 1,131,050 1,088,489 | | e (5,392) (5,392) [ oo | v 1,083,097 3,693 3,693 22,389 |03/15/2017.
552662 AP 3 [MCCIOWALLCTLH .| 12/31/2015. | SINK FUND PAYMENT. 1,908 1,908 1,913 0 1,908 0 24 | 01/29/2021.
55301H AN 2 |MGM RESORTS INTL TL B .. | 12/31/2015. | SINK FUND PAYMENT. 1,918 1,918 1,923 0 1,918 0 21 |12/20/2019.
57165L AA 2 [MARRIOTT VACATION CLUB OWNER T 10-1A A.......cccvviriae .| 12/20/2015. | PAYDOWN 88,600 | ............. 88,600 | ........ 88,590 88,458 142 142 88,600 0| 1,638 | 10/20/2032.
59549P AA 6 |MID-STATETR4A .. 10/01/2015. | PAYDOWN 2,708 2,708 2,863 2,722 (14) (14) 2,708 (V1 I 142 | 04/01/2030.
62937N AT 4 |[NRGENERGY INCTLB .| 12/31/2015. | SINK FUND PAYMENT. 1,913 1,913 1,909 0 1,913 0 18 | 07/01/2018.
65476H AD 2 |NISSAN AUTO RECEIVABLES OWNER 11-A Ad.........cc.ccucvuce. < | 07/15/2015. | PAYDOWN.......coouriiriiiiiennineniiessisessissssssesiienns | coeressesissssssnessiens | coveenions 460,016 | ........... 460,016 | ........... 459,913 460,007 9 9 460,016 (11 I 2,800 |09/15/2017.
656560 AJ 8 [NORTEKINCTLB .. | 12/31/2015. | SINK FUND PAYMENT. 1,884 1,884 1,884 0 1,884 0 23 | 10/30/2020.
666807 BF 8 |NORTHROP GRUMMAN CORP .. 03/11/2015. | RBC CAPITAL MARKETS.........cocovivimriinnriinniieciiiens | o | o 748,785 | .......... 750,000 | ........... 744,990 746,000 237 237 746,237 2,548 2,548 3,828 | 06/01/2018.
68235P AD 0 [ONE GAS INC .1 03/16/2015. | WELLS FARGO FINANCIAL ....1,005,120 ....1,000,000 ...1,000,000 | ...........1,000,000 (U ORI ISP 1,000,000 | ...ooovveerrirni | e 5,120 | .o 5120 | ....... 13,110 | 02/01/2019.
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76009W AR 1 |RENT-A-CENTERINCTLB .| 12/31/2015. | SINK FUND PAYMENT. 1,894 1,894 1,894 0 1,894 0 21| 03/19/2021.
76110V LB 2 |RESIDENTIAL FDG MTG SECS 11 02 HI4 M1.........cooiviriciicineee .. | 12/01/2015. | PAYDOWN 3,393 3,393 3,387 3,395 (2) (2) 3,393 (1] I 126 | 10/25/2027.
78573A AB 6 |SABMILLER HOLDINGS INC .| 03/11/2015. | JP MORGAN SECURITIES INC.........coconrriiriincrirns | o | o 765,803 | ........... 750,000 | ........... 773,040 763,873 [ oo | ceviiees (1,400) (1,400) 762,473 3,330 3,330 | ....... 12,301 | 01/15/2017.
79548K XP 8 | SALOMON BROS MTG SECS VIl 97 HUD2 AWAC...........cccccuuuuee .. | 12/01/2015. | PAYDOWN 1,239 1,239 1,020 1,227 12 12 1,239 0 07/25/2024.
829229 AP 8 [SINCLAIR TELEVISION GROUP TLB1.....coocvvivriiiriiciciciis .. | 12/31/2015. | SINK FUND PAYMENT. 1,250 1,250 1,245 0 1,250 0 7 1 07/30/2021.
84756N AB 5 [SPECTRA ENERGY PARTNERS .| 03/11/2015. | WELLS FARGO FINANCIAL ......1,083,850 ..1,000,000 1,047,950 |. (1,442) 1,046,508 |.....coooovriiiens | 200 37,342 | 037,342 11,628 | 06/15/2021.
84762N BB 6 | SPECTRUM BRANDS TL .. | 12/31/2015. | SINK FUND PAYMENT. 38,991 42 38,991 0 70 |06/23/2022.
86358R  XZ 5 [STRUCTURED ASSET SECS CORP 02 AL1A3... .| 12/01/2015. | PAYDOWN 2,752 2,752 2,442 0 2,442 310 310 51 |02/25/2032.
86359A ME 0 |STRUCTURED ASSET SECS CORP 03 AL1 A. .. | 12/01/2015. | PAYDOWN e 10,935 | s 10,935 10,520 0 10,520 | .o [ e 415 | 415 | 196 | 04/25/2031.
86853T AP 8 |SUPERVALU INC TL .| 06/17/2015. | SINK FUND PAYMENT. 1,802 1,802 0 1,802 0 03/21/2019.
87242H AB 3 |TGIFRIDAYS INC TL .| 11/03/2015. | SINK FUND PAYMENT. ..15,552 | .. 32 32 15,552 0 E 07/15/2020.
88723A AB 4 |TIMEINCTL .. | 12/31/2015. | SINK FUND PAYMENT. 1,889 1,889 1,896 (1) (1) 1,889 0 22 | 04/26/2021.
887317 AC 9 |TIME WARNERINC .| 03/12/2015. | WELLS FARGO FINANCIAL 808,260 854,835 810,896 | ....ovourivcris | ceriies (6,787) (6,787) 804,109 | ..oovveecrienns | e 4,151 | . 4,151 | ... 14,932 | 11/15/2016.
89604B AT 5 |TRIBUNECOTLB .. | 12/31/2015. | SINK FUND PAYMENT. cerenneenn 19,897 | 79,897 | 80,097 (1) (1) 79,897 0 389 | 12/27/2020.
90331H MC 4 [US BANK NA CINCINNATI .| 02/17/2015. | JEFFERIES & COMPANY INC ......1,002,580 | ........ 1,000,000 999,850 999,895 7 7 999,902 2,678 2,678 | ... 6,111 | 01/30/2017.
90343T AN 3 |US TELEPACIFIC CORP TL B, .| 12/31/2015. | SINK FUND PAYMENT. 1,880 1,880 1,891 (1) (1) 1,880 0 23 | 11/25/2020.
904764 AL 1 |UNILEVER CAPITAL CORP. .. | 06/02/2015. | VARIOUS. 508,183 | .......... 500,000 522,265 510,691 [ .o | e (3,621) (3,621) 507,070 [ oo | v 13 | 1113 | .. 10,561 | 02/10/2016.
907818 DM 7 |UNION PACIFIC CORP. .| 04/13/2015. | CITIGROUP GLOBAL MARKETS. 775,073 777,570 772,372 (762) (762) 771,610 | [ v 3,463 | .o 3,463 | ... 16,655 | 01/15/2023.
92903P AA 7 |VNO 2010-VNO A1 .. | 12/10/2015. | PAYDOWN . 147,565 | .. 147,565 .147,565 147,465 99 99 147,565 0 2,388 | 09/13/2028.
92935V AC 2 [WF-RBS COMMERCIAL MORTGAGE TRU 11-C3 A: < | 1210172015, | PAYDOWN........oooriiiriiniinniisciissiisssississssiinns | osvesssisssisssiens | coveeneens 498,076 | ........... 498,076 503,047 498,898 (822) (822) 498,076 (V) 13,853 | 03/15/2044.
92976B DT 6 |WACHOVIA BK COMM MTG TR 06 C23 A4. . | 11/01/2015. | PAYDOWN 587,296 587,296 641,712 596,810 (9,514) (9,514) 587,296 0 23,911 | 01/15/2045.
939640 AD 0 |WASHINGTON POST CO. .| 08/06/2015. | MERRILL LYNCH 268,000 250,000 290,370 275,551 [ oo | e (3,534) (3,534) 272,017 | oo [ s (4,017)] .......... (4,017)] ....... 18,628 | 02/01/2019.
97381H AM 9 [WINDSTREAM CORP TL B3, .| 12/31/2015. | SINK FUND PAYMENT. 1,899 1,899 1,896 0 1,899 0 22 | 08/08/2019.
98160N AD 1 |WORLD OMNI AUTO RECEIVABLES TR13-B Ad.......cevvvvvviinnne .1 07/01/2015. | BARCLAY'S CAPITAL......ovvuiiriiririnrierisressinnins [ eoneesnmesnmeneenninnies | cveeniens 499,531 | ........... 500,000 | ........... 499,864 499,903 20 20 499,924 | oo [ e (392) | covoreennd (392) | evvene 3,703 | 01/15/2020.
98919M AD 7 |ZAYO GROUPLLCTLB .. | 12/31/2015. | VARIOUS. 1,875 1,875 1,870 0 1,875 0 27 | 05/06/2021.
780088 VJ 2 |ROYAL BANK OF CANADA A|01/06/2015. [ MATURITY. 500,000 500,000 500,990 500,990 0 500,990 (990) (990) 589 | 01/06/2015.
89352H AH 2 | TRANS-CANADA PIPELINES, A|03/12/2015. | WELLS FARGO FINANCIAL 998,140 | ........ 1,000,000 994,590 997,525 501 501 998,026 | ......oovvvvienis | e M4 | 14 | ... 5,042 | 01/15/2016.
C6901L AD 9 [RESTAURANT BRANDS (BURGERKING) TLB......cccooovererrrrinnae A | 12/31/2015. | SINK FUND PAYMENT. 2,077 2,077 2,079 (1) (1) 2,077 0 24 | 12/10/2021.
05567L G6 8 |BNP PARIBAS, F | 03/11/2015. | MATURITY ......1,000,000 | ........ 1,000,000 | ........1,052,130 | ........... 1,002,436 (2,436) (2,436) | ..o | e 1,000,000 0. 16,250 | 03/11/2015.
21685W DD 6 | RABOBANK NEDERLAND UTREC.........cccccommmiinriiriiisniresiies F | 04/13/2015.|HSBC SECURITIES USA INC 539,545 500,000 | ........... 544,250 535,266 ) (1,318) 533,949 | ... | 005,596 | ........5,596 | ... 13,347 | 02/08/2022.
44328M AL 8 |HSBC BANK PLC F | 03/12/2015. | MIZUHO SECURITIES, 500,000 531,730 512,989 ) (1,950) 511,039 | .o | 002,466 | ... 2,466 | ... 4,865 | 05/24/2016.
65557F AB 2 |NORDEA BANK AB F | 06/11/2015.| GOLDMAN SACHS...........covvvinrinnriinrisnrissniisnnies | conrersesisneissniinns | coveeeneen 13,895 | i 750,000 | ........... 764,220 756,964 . ) (1,371) 755,593 | ..covvcvvviienns | 218,302 | ... 18,302 | ... 17,057 | 03/20/2017.
90261X GD 8 [UBSAG STAMFORD CT F | 12/18/2015. | TENDER OFFER 277,453 250,000 292,925 282,139 [ [ e (5,239) (5,239) 276,900 | ...oovrvrerens | ereeeen853 | 583 | 16,724 | 08/04/2020.
NO306W AF 2 |AMAYA BV TL F | 12/31/2015. | SINK FUND PAYMENT. 1,875 1,875 1,875 0 1,875 0 47 108/01/2021.
3899999. Total - Bonds - Industrial and Miscellaneous 35,907,450 35,298,225 |....... 36,109,242 | ......... 35494932 | ..o 0] (58,687) 0 (58,687) 0 35,647,280 0. 260,169 |........ 260,169 | ....578,713 XXX
Bonds - Hybrid Securities
025816 AU 3 |AMERICAN EXPRESS .. | 08/05/2015. | VARIOUS. 256,250 250,000 275,625 263,350 [ ..oovveniicnis | e (4,589)] ..........1,577 (6,162) 257,188 (938) (938)] ....... 16,008 | 09/01/2066.
369604 BM 4 |GENERAL ELECTRIC CO .. | 12/17/2015. | CASH IN LIEU FRACTIONAL SHARES 563 563 563 0 563 0 1| 12/29/2049.
369622 SN 6 |GENERAL ELEC CAP CORP . [ 12/03/2015. | EXCHANGE........ccoooiiiiiiiississicssississsssisnnis | o | o 308,563 250,000 293,750 286,997 [ .o | v, (3,907) (3,907) 283,090 [..coovoiiiciniis | e 25472 | ......... 25472 |....... 17,219 | 12/29/2049.
4899999. Total - Bonds - Hybrid Securities. 565,376 500,563 569,938 550,347 0 (8492)] ........ 1,577 |.......... (10,069) 0 540,841 0 .. 24534 | ... 24534 | ... 33,228 XXX
8399997. Total - BONAS - PaAM 4. i | e 73,223,064 |....... 71,567,664 74,013,454 | ........ 72,255,677 | oo 0. (177,759) | ........ 1,577 | ......... (179,336) | ...covovveeaen [ 72,311,439 | .o 0... 911,621 |........ 911,621 | ..1,452,945 XXX
8399998. Total - Bonds - SUMMAry HEM fTOM Part 5.t i | eeiniiaan 970,075 | ........ 1,000,000 ..1,000,813 (2,031) (2,031) 998,782 ...(28,707) ] ........ (28,707)| ....... 10,746 XXX
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8399999. TO8I = BONGS. ..t oL L | cenieas 74,193,139 |....... 72,567,664 |...... 75,014,267 72,255,677 | ccoovvvieeenl0 | i (179,790) ] ......... 1,577 |......... (181,367) | .. 0 e 73,310,221 0... 882,914 |........ 882,914 | ..1,463,691 XXX
Common Stocks - Industrial and Miscell
02079K 30 5 [ALPHABETINC-CLA .. | 02/06/2015. | RAYMOND JAMES............ccocoomiiiriinninniiinsisniiinnns | o 122.000 | ............65,716 XXX 64,741 (3,027) (3,027) 61,713 XXX
037833 10 0 |[APPLEINC .. | 11/10/2015. | RAYMOND JAMES, 330.000 XXX [ e 24,847 | 36,425 | ) [ oo [ [ (11,578) 24,847 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING INC..........cccoooimviinriiriinens .. | 03/06/2015. | MERRILL LYNCH XXX )] SRS PO DO (11,921) 52,774 XXX
075896 10 0 |BED BATH & BEYOND INC. .| 01/08/2015. | RAYMOND JAMES. ..2,057.000 XXX ) (30,394) 126,288 XXX
12541W 10 0 [C.H. ROBINSON WORLDWIDE INC.........cccrvviiriririririrniiririeries .. | 01/05/2015. | MERRILL LYNCH. 3,014.000 213,064 XXX 225,718 | ........ (20,058) (20,058) 205,660 XXX
12541W 20 9 |CHROBINSON WORLDWIDE INC .. | 01/05/2015. | MERRILL LYNCH 545.000 38,527 XXX 40,815 (736) (736) 40,079 XXX
13342B 10 5 |CAMERON INTERNATIONAL CORP........ccccccouiiiiiiiiiciiciiciiciins .1 02/09/2015. | RAYMOND JAMES...........coovmiiniiniiniiniininniniinii | e 1,247.000 | .............57,025 XXX [ 03,618 | 62,288 | ........... 1,330 1,330 63,618 XXX
208242 10 7 |[CONNSINC .| 06/11/2015. | RAYMOND JAMES...........cocooommvinniinninnisnniisniinns | covineees 3,489.000 | ........... 101,100 XXX 65,209 0 65,209 XXX
20854P 10 9 [CONSOL ENERGY INC .. | 02/09/2015. | RAYMOND JAMES. 2,871.000 94,306 XXX 97,069 0 97,069 XXX
23331A° 10 9 |DRHORTON INCORPORATED .. | 01/08/2015. | RAYMOND JAMES, 5,200.000 XXX | el 7156 | e 131,508 | ........ (14,352) | oo e | eerienend (14,352) 117,156 XXX
25470F 10 4 |DISCOVERY COMMUNICATIONS-A........oooomiviucriinericriieriannees .. | 06/09/2015. | VARIOUS. 5,617.000 XXX ] 183,929 | 193,506 | .......... (9,577) | eovveerireriiens | v 11,150 (20,727) 172,779 .13,308 XXX
260003 10 8 |DOVER CORPORATION .. | 06/09/2015. | MERRILL LYNCH. 874.000 XXX ..60,411 60,411 0 60,411 ..5,784 XXX
291011 10 4 |EMERSON ELECTRIC CO .| 02/03/2015. | MERRILL LYNCH ..4,015.000 XXX 247 846 247 846 0 247 846 ...(13,024) XXX
30231G 10 2 |EXXON MOBIL CORPORATION .| 08/07/2015. | VARIOUS. ..2,769.000 XXX 255,994 255,994 | ..ot [ | e 18,215 ..(18,215) 237,779 XXX
302491 30 3 [FMC CORP. .| 05/13/2015. | RAYMOND JAMES, ..1,131.000 XXX 7,567 72,068 . XXX
30249U 10 1 [FMC TECHNOLOGIES INC. .. | 04/15/2015. | VARIOUS. 3,863.000 XXX ] 174,829 | 180,943 | (6,114) [ [ 31,150 (37,264) 143,678 12,932 XXX
336433 10 7 |FIRST SOLARINC .. 1 03/09/2015. [RAYMOND JAMES............coovvvirernrerireeeeeenseiissinnes | ovvenins 1,336.000 XXX 4,277 63,856 | ..ooovecrrieies | e 17,353 17,353 XXX
34354P 10 5 |FLOWSERVE CORP .. | 03/09/2015. | RAYMOND JAMES, ..3,036.000 XXX 181,644 (5,196) (5,196) 176,448 2,984 2,984 XXX
345370 86 0 |FORD MOTOR COMPANY. .. | 02/09/2015. | VARIOUS. ..6,482.000 XXX 100,471 5,833 5,833 106,304 (2,843) (2,843) 972 XXX
346375 10 8 [FORMFACTORINC .. | 12/04/2015. | RAYMOND JAMES, ..2,526.000 XXX 0 17,126 5,364 5,364 XXX
372460 10 5 |GENUINE PARTS COMPANY. .| 02/03/2015. | MERRILL LYNCH 2,578.000 XXX ] 225158 | o 274737 | (49,580) | ...ovveureiecriies | cerriinriineniiinns [ e (49,580) 225,158 | ..o | e 17,499 17,499 XXX
375558 10 3 |GILEAD SCIENCES INC .| 11/10/2015. | RAYMOND JAMES............ovvviiriiriiireieirnninnins [ v 602.000 conn..05,434 XXX | 49,299 | e 56,745 | (7,445) (7,445) 49,299 | ..o | 16,135 .16,135 XXX
379890 10 6 |GLUMOBILE INC .. | 12/04/2015. | RAYMOND JAMES...........coooomiiiiniinriinniieniiisniienns | v 17,241.000 ......51,875 XXX 0 55,787 (3,911) (3,911) XXX
406216 10 1 |HALLIBURTON COMPANY. .. | 01/08/2015. | RAYMOND JAMES, XXX 2,182 2,182 63,379 ceennn(795) | ...(795) XXX
413086 10 9 [HARMAN INTERNATIONAL INDUSTRIES...........cccoooemmvuvmrurnnnnns | .. | 02/06/2015. | RAYMOND JAMES, XXX | 56,555 | ... 66,374 | L. (9,818) (9,818) 56,555 .26,106 .26,106 XXX
423452 10 1 |HELMERICH & PAYNE .. | 02/06/2015. | RAYMOND JAMES. XXX 0 52,453 XXX
440694 30 5 |HORSEHEAD HOLDING CORP. .. | 04/14/2015. | VARIOUS. . ...99,183 XXX cenenn 109,743 | 118,978 | .......... ({1 1) O I 14,590 (23,826) 95,153 XXX
450911 20 1 |ITT CORP .1 06/10/2015. | VARIOUS..........coovvcrricrirniiienicsciisenisssiseniicenions | 002,886,000 | e 121,993 XXX | 112,785 116,768 (3,982) (3,982) 112,785 XXX
478160 10 4 |JOHNSON & JOHNSON .. | 10/07/2015. | MERRILL LYNCH, .102,632 XXX 101,736 | e 107,301 | ...couce (5,564) (5,564) 101,736 XXX
481165 10 8 |[JOY GLOBALINC .. | 10/06/2015. | VARIOUS. . ...40,298 XXX 112,434 114,439 (V0[015) OO I 75,706 |........... (77,711) 36,728 XXX
482480 10 0 |KLA-TENCOR CORP. ..| 11/10/2015. | RAYMOND JAMES. 259.000 ..17,309 XXX 0 12,851 XXX
535678 10 6 |LINEAR TECHNOLOGY CORP .. | 10/08/2015. | MERRILL LYNCH 3,812.000 .168,473 XXX | el ATUATO | 166,876 | ........... 4,295 4,295 171,170 XXX
576853 10 5 |MATRIX SERVICE CO .. | 04/14/2015. | VARIOUS. ......90,535 XXX 99,190 [ ..ovvcvierienies [ e [ e 21,153 (21,153) 78,037 XXX
580135 10 1 [MCDONALDS CORP. .. | 01/05/2015. | MERRILL LYNCH. 252,915 XXX 254,784 254,958 (173) (173) 254,784 XXX
594918 10 4 |MICROSOFT CORP .| 01/05/2015. | MERRILL LYNCH 253,555 XXX | 240,819 | ... 253,431 | ........ (12,612) | coooeveeriicriens | e [ e (12,612) 240,819 XXX
61166W 10 1 |MONSANTO COMPANY. .. | 01/05/2015. | MERRILL LYNCH. XXX 261,655 258,653 3,003 3,003 261,655 XXX
61945C 10 3 | THE MOSAIC COMPANY. .. | 04/14/2015. | RAYMOND JAMES, R XXX 61,426 58,843 2,583 2,583 61,426 R XXX
655044 10 5 |NOBLE ENERGY INC .. 1 01/08/2015. | RAYMOND JAMES.........coovvviiiiiieiinniineiineiineiieisneenns | ceveenns 1,218.000 XXX [ 63,466 57,770 5,696 63,466 (11,005) | ........ 11,005) | oo XXX
655844 10 8 |NORFOLK SOUTHERN CORPORATION.. .| 08/11/2015. | VARIOUS. 2,233.000 XXX .220,179 199,641 (994) (994) 3,205 XXX
666807 10 2 |NORTHROP GRUMMAN CORPORATION .| 01/05/2015. | MERRILL LYNCH.......coiviiiinriinniinciissiiscsiisniiis | v 1,851.000 XXX .228,179 228,179 [ oo | e 40,844 | ......... 40,844 |......cccoou. XXX
704326 10 7 |PAYCHEXINC .1 10/07/2015. [MERRILL LYNCH........oovoiiiiininininissiseiseiseiens | e 4,236.000 XXX | e 173,843 | oo 195,576 | ........ (21,733) (21,733) 173843 | oo | e 31,100 | ......... 31,100 | ......... 4,005 XXX
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
707569 10 9 |PENN NATIONAL GAMING INC. .| 02/09/2015. | RAYMOND JAMES. 8,952.000 XXX .105,320 122,911 (17,591)|. ...(17,591) 105,320 .37,364 37,364 |. XXX
742718 10 9 |PROCTER & GAMBLE CO/THE .. | 08/07/2015. | VARIOUS. 2,952.000 XXX 244227 268,898 | ........ (24,671) 9,292 (33,963) 234,934 XXX
747525 10 3 |QUALCOMM INC .| 06/05/2015. | MERRILL LYNCH ..1,910.000 .134,969 XXX .139,760 135,821 3,939 3,939 139,760 XXX
T4762E 10 2 |QUANTA SERVICES INC .. | 09/08/2015. | RAYMOND JAMES, ..3,583.000 XXX 101,721 101,721 0 101,721 n(15,274) | . XXX
74834L 10 0 |QUEST DIAGNOSTICS INCORPORATED..........cccooommrumimririnninnns .| 01/05/2015. | MERRILL LYNCH ..4,063.000 XXX (27,966) 244,499 32,319 XXX
755111 50 7 |RAYTHEON COMPANY. .| 10/07/2015. | VARIOUS. ..1,577.000 XXX ...(15,210) 154,433 XXX
80004C 10 1 [SANDISK CORP .. | 03/09/2015. | RAYMOND JAMES, .1,121.000 XXX (24,686) 85,149 ..6,775 XXX
80007P 30 7 [SANDRIDGE ENERGY INC .. | 04/14/2015. | RAYMOND JAMES, 59,218.000 XXX 107,777 0 107,777 | oo | e 11,042 11,042 XXX
803062 10 8 |SAPIENT CORPORATION .1 02/09/2015. | TENDER OFFER.........ccccooiiiniirinrinnienisnienieninns | i 5,068.000 126,700 XXX 126,092 | ........ (51,858) (51,858) 74,234 XXX
845467 10 9 |SOUTHWESTERN ENERGY CO .. | 02/06/2015. | RAYMOND JAMES...........cccooommvmnninriinninnisniinns | o 1,919.000 .....50,802 XXX 0 52,370 XXX
86800U 10 4 |SUPER MICRO COMPUTERIINC. . | 11/10/2015. | RAYMOND JAMES, 849.000 24,922 XXX 0 21,748 XXX
88579Y 10 1 |3M COMPANY. .1 10/07/2015. | MERRILL LYNCH........ovouriiirininirseiseieeeseieens | v 592.000 XXX | 83,248 | 97,277 | s (14,030) | e s | e (14,030) 83,248 XXX
895848 10 9 |TRIANGLE CAPITAL CORP .| 05/13/2015. | RAYMOND JAMES..........ccoooomivimiriniinnisssiesiiinns | v 1,858.000 XXX (1,945) 35,754 XXX
90187B 10 1 |TWO HARBORS INVESTMENT CORP.........ccccoomiimiiniiniiriinnis .. | 04/14/2015. | RAYMOND JAMES.........cooovviimirniniiieissisiinnis | v 14,693.000 XXX 4,352 151,576 XXX
90346E 10 3 [US SILICA HOLDINGS INC .. | 04/14/2015. | RAYMOND JAMES...........coooovmmviiniiniinnisniisniinns | v 5,886.000 XXX 151,211 0 151,211 XXX
907818 10 8 |UNION PACIFIC CORPORATION..... .| 10/07/2015. | MERRILL LYNCH 612.000 55,306 XXX 0 54,107 XXX
913017 10 9 [UNITED TECHNOLOGIES CORPORATION. . | 06/05/2015. | MERRILL LYNCH, 905.000 | ........... 108,467 XXX 104,075 | ........... 1,351 1,351 105,426 XXX
931142 10 3 |WAL-MART STORES INC .| 06/05/2015. | MERRILL LYNCH........coooiiriiiriincriieniincriiesnsiscniins | covereniin 433.000 XXX ] 33,238 | 37,186 | (3,948) (3,948) 33,238 XXX
143658 30 0 | CARNIVAL CORPORATION R| 07/20/2015. | RAYMOND JAMES, 3,370.000 XXX 162,762 | ... (28,794) (28,794) 123,968 XXX
709631 10 5 |PENTAIRINC F | 01/08/2015. | RAYMOND JAMES...........cccooommvvmniinnriinninnnisniiinns | v 2,782.000 XXX 184,780 268 268 185,048 XXX
74734M 10 9 |QIHOO 360 TECHNOLOGY CO-ADR... R| 12/04/2015. | RAYMOND JAMES. 667.000 XXX 0 31,903 XXX
806857 10 8 |SCHLUMBERGERLTD. R 01/08/2015. | RAYMOND JAMES............ccccovvvmmmvinmiinniiinniisneiinnis | o 735.000 XXX 613 63,389 XXX
G46178 10 5 |HORIZON PHARMA PLC R| 12/04/2015. | RAYMOND JAMES. 8,072.000 XXX (3,060) 100,988 XXX
G5785G 10 7 |MALLINCKRODT PLC R 12/04/2015. | RAYMOND JAMES...........coovrirvriierinninsiiseisssisssisnsins | coenins 1,275.000 | .. XXX (7,926) 109,624 XXX
Y62132 10 8 [NAVIGATOR HOLDINGS LTD. R 12/17/2015. | VARIOUS. 5,304.000 e 13,355 XXX 111,702 1,702 | e [ | s 29,198 (29,198) 82,504 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneou: 8,030,009 XXX 21,612,535 | .. 7,883,474 | ... (CYENATAY I— 0 [ 230,992 |......... (709,709) | ...covoneenne 0] s 7,381,541 | .o 0. 648,467 |........ 648,467 | ....... 46,848 XXX
Common Stocks - Mutual Funds
72201M 45 3 |PIMCO UNCONSTRAINED BOND-P. .1 12/21/2015. | MERRILL LYNCH.......oooviiiiriiniinriineriisesieneniisenians | v 27,127.386 XXX .314,630 ..303,284 | ........ 11,346 |. v 11,346 314,630 (26,266) | . XXX
72201M 81 8 |PIMCO EMRG MARKETS BOND-P... .1 09/01/2015. | VARIOUS.........oroirireieciisceiesisseieseseeisninas | s 11,679.537 XXX cevenn 131,106 . 118,430 | ... 12,675 |. cirre 12,909 (234) 118,196 | .ooooeecves [ e (461) XXX
808090 63 3 |SCHRODER ABS RET EMD&CUR-INV........ccocvveiiiiicniiciiicsinns .. 109/01/2015. | VARIOUS.......ooooiiiiiiciiciissiscsissississiisniies | e 65,933.309 XXX ] 670,633 644,828 25,805 | ..o | i 46,245 (20,440) 624,388 |.....occoovceniis | o (656) XXX
9299999. Total - Common Stocks - Mutual Fund: ....1,029,831 XXX ..1,116,369 1,066,542 | ........ 49,826 0 59,154 (9,328) 0 1,057,214 ......(27,383) XXX
9799997. Total - Common Stocks - Part 4. 9,059,840 XXX ..8,728,904 8,950,016 | ...... (428,891) | ..o, 0 ... 290,146 |........ (719,037) [ ... 0 .8,438,755 O 621,084 |........ 621,084 | ....... 57,775 XXX
9799998 Total - Common Stocks - Summary Item from Part 5 ........1,983,893 XXX 8,510,572 | L [ [ 708,935 |......... (708,935) | .. .7,801,637 e 182,256 |........ 182,256 | ....... 51,713 XXX
9799999. T0tal = COMMON SHOCKS. ... es bttt | e 17,043,733 XXX 2 17,239,476 | ... 8,950,016 | ...... (428,891) | oo, 0. 999,081 | ......(1,427,972) | .. 6,240,392 | ............0 | ... 803,340 |........ 803,340 | .....109,488 XXX
9899999. Total - Preferred and COMMOM SEOCKS..........uuuuieusiiuiie i biiess ekt | cniiea 17,043,733 XXX o 17,239,476 | ........... 8,950,016 | ...... (428,891) | ... 0 ... 999,081 |......(1,427,972) | ....cccveuuuc. 0] e 16,240,392 0 803,340 803,340 | .....109,488 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS.............. it esbsese s nisnienes | coniead 91,236,872 XXX . 92,253,743 | ......... 81,205,693 | ...... (428,891)] ....... (179,790) | .....1,000,658 | ......(1,609,339) [ ................. [ 89,550,613 |.........c..... 0 |.1,686,254 |....1,686,254 | ..1,573,179 XXX
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Bonds - U.S. Special Revenue and Special A
3133ED GY 2 |FEDERAL FARM CREDIT BANK I ‘ 01/14/2015 | MERRILL LYNCH. .......cccosiiniiiiiiiniiniens 04/09/2015 | CALLED BY ISSUE at 100.0......cccccccveiee | covniianies 250,000 | ............ 250,500 250,000 250,000 (500) (500) 0 2,573 ... 1,529
3199999. Total - Bonds - U.S. Special Revenue and Special A 250,000 | ............ 250,500 250,000 250,000 (500) 0 (500) 0 0 0 0 2,573 ... 1,529
Bonds - Industrial and Mi:
16384Y AB 3 |CHEMOURS (EI DUPONT) TL B .. | 05/08/2015 | JP MORGAN SECURITIES INC.............. 09/30/2015 | VARIOUS. 250,000 220,075 248,782 32 32 (28,707) (28,707) ] ......... 3,748 | .o
40419V AH 5 |HJHEINZCO TL B1 .| 05/29/2015 | JP MORGAN SECURITIES INC.. 07/02/2015 | SINK FUND PAYMENT... ....250,000 250,000 250,000 (625) (625) 0 500
129678 AC 0 |ENDO LUXEMBOURG TL B F | 04/22/2015 | CREDIT SUISSE FIRST BOSTON.. 09/25/2015 | SINK FUND PAYMENT.... cirveen.250,000 250,000 250,000 (938) (938) 0 3,925
3899999. Total - Bonds - INdustrial aNd MISCEIANEOUS. ...t ettt | snsieissiens 750,000 | ............750,313 | ............ 720,075 | ..o, YELNEY — (153 [ 0 [ioiinas (1,531) 0 0 (28,707) (28,707)] ......... 8173 | oo 0
8399998. Total - Bonds .........1,000,000 | ......... 1,000,813 970,075 998,782 (2,031) (] I (2,031) 0 0 (28,707) (28,707)] ....... 10,746 |....... 1,529
Common Stocks - Industrial and Miscell
00287Y 10 9 [ABBVIE INC .| 03/09/2015 | RAYMOND JAMES, 06/09/2015 | RAYMOND JAMES..........cccooommvimmrrimnniens | o 1,123.000 62,333 76,146 62,333 0 13,813 13,813
009363 10 2 |AIRGAS INC .. | 05/12/2015 | RAYMOND JAMES! 07/09/2015 | RAYMOND JAMES 648.000 65,126 66,511 65,126 0
02079K 30 5 [ALPHABETINC-CLA .| 01/08/2015 | RAYMOND JAMES..........ccccooovvrirmrrinnnens 02/09/2015 | RAYMOND JAMES, 232.000 | ............ 116,578 | ..occvennae 123,737 116,578 0 [ | e | eerreene 1,159 | e 1,189 [ [
038222 10 5 |APPLIED MATERIALS INC .. | 08/06/2015 | RAYMOND JAMES! 10/06/2015 | RAYMOND JAMES..........cccooviiviinninninn cerenn.3,576.000 60,854 53,535 52,531 8,322 | .o (8,322) | ..o [ e
054303 10 2 |AVON PRODUCTS INC .. | 05/12/2015 | RAYMOND JAMES 07/09/2015 | RAYMOND JAMES, 22,539.000 | ....ooooce. 194,636 | ..ccocvvnae 138,980 141,004 53,542 (53,542) (2,114)
084670 70 2 |BERKSHIRE HATHAWAY INC-CL B .| 04/13/2015 | RAYMOND JAMES, 09/08/2015 | RAYMOND JAMES. .1,300.000 195,154 . 175,973 182,914 | oo [ e | e 12,239 | ooiieeen(12,239) [ oo | e ....(6,941)
09257W 10 0 |BLACKSTONE MORTGAGE TRU-CL A .| .. | 05/13/2015 | RAYMOND JAMES. 09/11/2015 | RAYMOND JAMES cerennn.3,748.000 114,578 ..106,815 104,269 | ..o [ e | v 10,309 |...........(10,309) 2,546
093671 10 5 |H&RBLOCKINC .| 05/13/2015 | RAYMOND JAMES..........cccoomvriirrriinniens 07/09/2015 | RAYMOND JAMES..........ccocovmmvimmmvimnnins | o 1,979.000 62,130 60,123 62,130 0 (2,007) (2,007) 396
097023 10 5 |BOEING COMPANY (THE) .. | 03/09/2015 | MERRILL LYNCH.... 05/04/2015 | MERRILL LYNCH.... .2,091.000 325,114 301,266 313,817 [ s v [ e 11,297 | (11,297) | oo | e | s (12,551) | ... (12,551) .
124857 20 2 |CBS CORPORATION .. | 09/08/2015 | RAYMOND JAMES. 12/04/2015| RAYMOND JAMES. .3,713.000 | ... 199,923 | ..ccovvveae 182,872 148,149 | oo [ | s 51,774 (B1,774) | oo e | s 34,723 | ......... 34,723
12541W 20 9 |CH ROBINSON WORLDWIDE INC........cc.cccooiiinrinrinniaas ..| 07/07/2015 | MERRILL LYNCH.... . | 12/15/2015| MERRILL LYNCH.... .5,872.000 | ............ 425,286 366,139 378,222 | ..o [ [ e 47,064 |........... (47,064) | oo | o | e (12,083) ] ........ (12,083) ] ......... 5,537 | oo
149123 10 1 |CATERPILLARINC .. | 02/06/2015 | RAYMOND JAMES. .| 03/09/2015 | RAYMOND JAMES. ....7118.000 60,174 58,149 60,174 0 (2,025) (2,025)
163851 10 8 [CHEMOURS COMPANY .| 07/0172015 | SPINOFF.........oooiiiericriireriieniiieniis 07/08/2015 | MERRILL LYNCH. 850.400 13,827 13,792 13,827 0 (35) (35)
200340 10 7 |COMERICA INC .. | 10/06/2015 | RAYMOND JAMES! 12/04/2015 | RAYMOND JAMES .1,397.000 58,974 63,860 58,974 0 ...4,886 ..4,886 |.
20854P 10 9 [CONSOL ENERGY INC .. | 04/14/2015 | RAYMOND JAMES, 05/11/2015 | RAYMOND JAMES, cieren4,585.000 | oo 130,927 | oo 148,272 130,927 0 17,345 17,345
21870U 20 5 |CORENERGY INFRASTRUCTURE TRU.......ccccevveriunnee .| 08/06/2015 | RAYMOND JAMES. 10/07/2015 | RAYMOND JAMES..........cccocooviiviiniiniis | v 21,642.000 126,047 | ...c.ccoeee 100,364 95,658 |.....ocvveiiieiies [ [ e 30,390 (30,390)
231021 10 6 |CUMMINS INCORPORATED .| 10/08/2015 | MERRILL LYNCH . | 12/07/2015 | MERRILL LYNCH .2,849.000 .395,260 267,326 308,735 ..86,525 |....
260003 10 8 |DOVER CORPORATION .| 04/13/2015 | RAYMOND JAMES. .| 06/09/2015 | RAYMOND JAMES. .2,711.000 191,907 | v 198,178 187,551 ..4,355 | ...
26138E 10 9 |DR PEPPER SNAPPLE GROUP INC .| .. | 06/09/2015 | RAYMOND JAMES. .| 08/06/2015 [ RAYMOND JAMES.........cccocomirnernirininin .1,802.000 132,490 | oo 148,389 132,490
263534 10 9 DU PONT (El) DE NEMOURS & COMPANY. .| 06/08/2015 | MERRILL LYNCH.... . | 07/08/2015 | VARIOUS .9,166.000 | ... 660,628 643,745 629,319 [ ..o | | e 31,309 (31,309)
26969P 10 8 |EAGLE MATERIALS INC .. | 07/09/2015 | RAYMOND JAMES. .| 09/08/2015 | RAYMOND JAMES. .3,193.000 | ............ 247,881 265,472 247,881 0 17,592 17,592
291011 10 4 |EMERSON ELECTRIC CO .| 01/05/2015 | MERRILL LYNCH .| 02/03/2015 | MERRILL LYNCH .1,559.000 95,488 91,180 95,488 0 ..(4,309) ..(4,309)].
30040W 10 8 |EVERSOURCE ENERGY. .| 06/09/2015 | RAYMOND JAMES. .| 08/06/2015 | RAYMOND JAMES. .1,390.000 64,592 68,541 64,592 0 3,949 3,949
30231G 10 2 |EXXON MOBIL CORPORATION .. | 04/06/2015 | MERRILL LYNCH.... . | 08/10/2015| MERRILL LYNCH.... .1,499.000 | ..ovveveen 134,674 | oo 116,256 127,592 | oo | e | v 7,082 | .o (7,082) [ oo [ e | e (11,336) | ........ (11,336) | ..ocenee 1,796 [ .o
302445 10 1 |FLIRSYSTEMS INC .| 03/10/2015 | RAYMOND JAMES. .| 05/13/2015 | RAYMOND JAMES. .1,975.000 61,860 62,615 61,860 0 755 755
302491 30 3 |FMC CORP. .. | 04/14/2015 | VARIOUS, 05/13/2015 | RAYMOND JAMES 631.000 36,514 36,820 36,514 0
30249U 10 1 [FMC TECHNOLOGIES INC. .. | 02/09/2015 | RAYMOND JAMES 04/15/2015 | RAYMOND JAMES 270.000 10,471 10,907 9,993 478 (478)
315616 10 2 |F5NETWORKS INC .| 04/14/2015 | RAYMOND JAMES, 05/11/2015 | RAYMOND JAMES. 548.000 62,335 69,286 62,335 0
34354P 10 5 |FLOWSERVE CORP .. | 08/06/2015 | RAYMOND JAMES 11/10/2015| RAYMOND JAMES .5,170.000 | ............ 251,962 245,093 229,254 22,708 (22,708)
346375 10 8 |[FORMFACTORINC .| 05/13/2015 | RAYMOND JAMES, 11/10/2015 | RAYMOND JAMES cereen4,530.000 39,178 38,630 30,713 8,465 |............. (8,465) | ...ovverrvirnns | o L1916 |
371559 10 5 |GENESEE & WYOMING INC .| 04/13/2015 | RAYMOND JAMES........cccovvvrvrriirriinnns 09/08/2015| RAYMOND JAMES..........cccovvmmvmmrrnrirnnns | woveriens 1,352.000 | ....ccoouce 117,811 87,256 102,995 | ..oovoevervenes | s | e 14,815 | ....oone (14,815) | ceveovevns | e | v (15,740)
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372460 10 5 |GENUINE PARTS COMPANY. .| 01/05/2015 | MERRILL LYNCH.... .| 02/03/2015 | MERRILL LYNCH 623.000 66,386 58,640 66,386 0 (7,745)] ....
423452 10 1 |HELMERICH & PAYNE .. | 01/08/2015 [ RAYMOND JAMES. .| 02/06/2015 | RAYMOND JAMES. 201.000 12,359 13,634 12,359 0 L1275
446150 10 4 [HUNTINGTON BANCSHARES INC .| 05/13/2015 | RAYMOND JAMES...........ccccoovviivmniiinnens 07/09/2015 | RAYMOND JAMES..........cccooommvivmmiinnies | o 5,556.000 62,357 61,807 62,357 0 (551)
450911 20 1 |ITT CORP .| 04/13/2015 | RAYMOND JAMES, 06/10/2015 | VARIOUS. 342.000 13,804 14,495 13,804 0 691
481165 10 8 [JOY GLOBALINC .. | 09/08/2015 | RAYMOND JAMES 10/06/2015| RAYMOND JAMES.............ccooevimmmimnniinns | o 5,303.000 | ....ccco...c 169,444 | ........... 130,038 118,396 | ..ovoovevecriienes [ e | s 51,048 (51,048) | oo [ e | s 11,641 | ......... 11,641 | .coeerin 858 | o
493267 10 8 |KEYCORP .. | 04/14/2015 | RAYMOND JAMES, 11/10/2015 | RAYMOND JAMES...........cccooovvemmivimmninans | o 13,563.000 191,946 ..188,025 181,449 | oo [ | e 10,497 | ..........(10,497) 6,575 6,575
499064 10 3 |KNIGHT TRANSPORTATION INC........ccooovvimiiniiriiriiis .. | 07/09/2015 | RAYMOND JAMES! 11/10/2015 | RAYMOND JAMES e 4,765.000 | .. 132,195 | ...........129,654 114,360 | ..o [ e | e 17,835 | .iveeeen(17,835) [ oo [ o
501889 20 8 |LKQ CORP. .| 03/09/2015 | RAYMOND JAMES..........cccooomvviimrvinnnens 05/11/2015 | RAYMOND JAMES.........ccocovmmvivmniinniin | s 4,795.000 | ....cooo.ce. 114,581 | oo 132,000 114,581 0 [ | e | e 17419 | il AT419 [ [
50540R 40 9 |LABORATORY CRP OF AMER HLDGS.... .. | 03/09/2015 | RAYMOND JAMES! 04/14/2015| RAYMOND JAMES 517.000 62,794 64,294 62,794 0
518439 10 4 |ESTEE LAUDER COMPANIES INCCLA.. .| 09/11/2015 | RAYMOND JAMES 10/06/2015| RAYMOND JAMES.............ccoocvvimmmimnniiinns | corneieae 1,479.000 | ............ 127,968 | ..ccceoeee 122,632 7,910 | oo [ | s 10,057 | ........... (10,057) | covvvvovveies [ o
576853 10 5 |MATRIX SERVICE CO .| 03/09/2015 | RAYMOND JAMES, 04/15/2015 | RAYMOND JAMES, .1,966.000 35,962 41,475 34,523 [ .o [ [ e 1,439 | (1,439)
577081 10 2 |MATTEL INC .. | 04/14/2015 | RAYMOND JAMES! 05/12/2015 | RAYMOND JAMES crerennn2,563.000 62,773 69,208 62,773 0
594918 10 4 |MICROSOFT CORP .. | 04/14/2015| RAYMOND JAMES...........ccocoovvrirmrrinnnens 05/12/2015 | RAYMOND JAMES..........ccccoovmmvivmrimnnins | o 1,492.000 61,846 70,633 61,846 0
65339F 10 1 |NEXTERAENERGY INC .. | 05/12/2015 [ RAYMOND JAMES. .| 08/06/2015 | RAYMOND JAMES. 652.000 65,088 69,004 65,088 0
655844 10 8 |NORFOLK SOUTHERN CORPORATION..........cccoomvvvennnee .. | 05/04/2015 | MERRILL LYNCH.... 08/13/2015 | VARIOUS...........ccooovriinrieriinniisneinns | o 1,783.000 | ............ 188,941 | ..cccooonee 146,266 155,763 33,178 (33178) | covvverienenns e | eveeene(9,497) [ e (9,497) | 02,353 |
693475 10 5 |PNC FINANCIAL SERVICES GROUP INC.........cccoooevrvunncee .| 05/13/2015 | RAYMOND JAMES, 11/10/2015 | RAYMOND JAMES 657.000 61,963 61,724 58,604 3,359 | (3,359)
693656 10 0 |PVHCORP .. | 03/09/2015 | RAYMOND JAMES. 04/14/2015| RAYMOND JAMES 611.000 62,457 66,528 62,457 0 [ | e | oo 071 | 071 [ [ e
693718 10 8 |PACCARINC .| 02/09/2015 | RAYMOND JAMES...........ccoommriirmrriinnnens 08/06/2015 | RAYMOND JAMES, 970.000 61,174 61,156 61,174 0 | o | e | e (18) | e (18) | 427 |
70931T 10 3 |PENNYMAC MORTGAGE INVESTMENT.......ccccccvvvviinnnane .. | 04/13/2015 | RAYMOND JAMES! 07/10/2015| RAYMOND JAMES .6,200.000 | ........... 133,048 | ..ot 110,965 108,066
724479 10 0 [PITNEY BOWES INC .| 07/23/2015 | RAYMOND JAMES, 10/06/2015 | RAYMOND JAMES .3,048.000 64,247 62,020 60,503
74144T 10 8 |T ROWE PRICE GROUP INC .. | 07/09/2015 [ RAYMOND JAMES. .| 10/07/2015 | RAYMOND JAMES. 829.000 63,549 59,379 57,616
742718 10 9 |PROCTER & GAMBLE CO/THE .. | 05/04/2015 | MERRILL LYNCH.... .| 08/11/2015 | MERRILL LYNCH.......coovvviierieriicnincnns | coereens 2,063.000 | ............ 178,121 | e 156,695 161,409
745867 10 1 |PULTE HOMES INC. .| 06/09/2015 | RAYMOND JAMES..........cccoommrvirmrriinnnens 09/08/2015 | RAYMOND JAMES..........cocovmmvimmrvimnnrin | s 3,408.000 64,303 69,881 64,303
TA762E 10 2 |QUANTA SERVICES INC .. | 08/05/2015 | RAYMOND JAMES! 09/08/2015 | RAYMOND JAMES.........ccccovvimviiniiniiinins | e 4,442.000 | ............ 118,345 | ............ 107,172 118,345 (V1 IRUPOTORPUROS IRUPIURIORIORPION IOV (11,173) ] oo (11,173)].
751212 10 1 |RALPH LAUREN CORP. . | 09/08/2015 | RAYMOND JAMES 11/10/2015| RAYMOND JAMES 529.000 58,802 69,699 58,802 (VN PO IR PP 10,897 | ......... 10,897
78486Q 10 1 |SVBFINANCIAL GROUP. 10/07/2015 | RAYMOND JAMES 11/10/2015 | RAYMOND JAMES 973.000 115,779 ..130,015 115,779 (V1 EUUPOPORUORORS IRV IO 14,236 | ......... 14,236 |.
78709Y 10 5 |SAIAINC .| 11/10/2015 | RAYMOND JAMES. .| 12/04/2015 | RAYMOND JAMES .6,433.000 .229,238 171,591 201,897 [ oo | e | e 27,341 (27,341) (30,306) (30,306) | .
80004C 10 1 [SANDISK CORP. .. | 02/09/2015 | RAYMOND JAMES, 03/09/2015 | RAYMOND JAMES. 368.000 30,456 30,177 30,456 0 (279)
845467 10 9 |SOUTHWESTERN ENERGY CO .. | 01/08/2015 | RAYMOND JAMES. 02/06/2015 | RAYMOND JAMES 536.000 13,145 14,190 13,145 0 ..1,044 .
86800U 10 4 [SUPER MICRO COMPUTER INC .. | 09/08/2015 | RAYMOND JAMES, 11/10/2015 | RAYMOND JAMES...........cccoouvvmmrimnnrirans | v 2,665.000 66,180 78,230 66,180 0 12,050 |.
895848 10 9 |TRIANGLE CAPITAL CORP .| 04/13/2015 | RAYMOND JAMES 05/15/2015 | RAYMOND JAMES .3,724.000 85,446 85,690 85,446 0 244
966837 10 6 |WHOLE FOODS MARKET INC .| 11/10/2015 | RAYMOND JAMES. .| 12/04/2015 | RAYMOND JAMES. .2,093.000 71,983 61,943 65,842 6,141 (3,899) 224
980745 10 3 |WOODWARD GOVERNOR CO . | 04/13/2015 | RAYMOND JAMES 07/10/2015 | RAYMOND JAMES. crreee2,586.000 | s 126,643 | .......c.... 137,668 126,643
98400J) 10 8 |XCERRA CORP. .. | 07/23/2015 | RAYMOND JAMES. 10/08/2015 | RAYMOND JAMES..........ccooevmirmmrnerners | covveas 20,013.000 162,640 ..136,588 126,198 36,442 (36,442)
404280 40 6 |HSBC HOLDINGS PLC-SPONS ADR.......cccccosvvvvmriirnriiins R| 05/12/2015 | RAYMOND JAMES, 11/10/2015 | VARIOUS.........coovveriieriirnieriinnienins | e 2,712.000 | ... 131,322 | ............106,876 102,731 28,592 (28,592)
66987V 10 9 |NOVARTIS AG-ADR R| 01/08/2015 | RAYMOND JAMES. 02/09/2015 | RAYMOND JAMES .1,233.000 | .covvenees 117,505 | ..o 126,983 117,505 0
G60754 10 1 |MICHAEL KORS HOLDINGS LTD. . |R] 05/27/2015 | RAYMOND JAMES. .1 09/08/2015 | RAYMOND JAMES. .1,316.000 86,352 58,623 55,390 | .o [ | e, 30,961 (30,961)
9099999. Total - Common Stocks - INUSTIAl ANA MISCEIBMEOUS..........vuuuuieuiiue e sise oeiiiee s ebs s sis bbb bbb bbbtk bbbt | beoisnies 8,185,854 | ......... 7,661,826 | .........7.476,915 | oo | i 0 s 708,935 |......... (708,935) | ......occcveud 0 ] 0].....184,905 |........ 184,905 | ....... 49,504 | ............. 0
Common Stocks - Mutual Funds
808524 79 7 |SCHWAB US DVD EQUITY ETF I ‘ 03/20/2015 | MERRILL LYNCH........occvoiiriinniiicriies 04/02/2015 | MERRILL LYNCH........coocvoimniincricnniienns | e 8,196.000 324,718 322,073 324,718 | 0 | (2,645) | (2 645)] 2,212 |
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SCHEDULE D - PART §

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

(A=

2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current

F Year's Other-

or Unrealized Than- Total Foreign Foreign Interest and Paid for

el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Dividends Accrued

g Date Disposal or Number of Carrying Value at Increase (Amortization) / [ Impairment BJ/A.CV. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and

CUSIP Identification Descripti n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends

9299999. Total - COMMON SIOCKS = MULUAI FUNGS...........cvoitiitieitieitieitteet sttt et es s esssesss | oestsessseesesseeessee s et eee s et eeeteee s et eee A et ee A et e Ao et et et et et e L e L e A et et et ee b e ee et e et et ee bt es s ens st entenssentenss | ensiisssanes 324,718 322,073 324,718 0 0 0 0 0 (2,645) (2,645) 2,212 0
9799998. Total - Common Stocks 8,510,572 | ......... 7,983,899 | .........7,801,633 | ..o | i 0 s 708,935 |......... (708,935) | ............... 0 | 0].....182,260 |........ 182,260 | ....... 51,716 | oo, 0
9899999. Total - Preferred and Common Stocks. 8,510,572 | ......... 7,983,899 | .........7,801,633 | ..oooooienn0 | 0 [ 708,935 |......... (708,935) | ............... ([ P 0].....182,260 |........ 182,260 | ....... 51,716 [ oo, 0
9999999. Total - Bonds, Preferred and COMMONM SHOCKS.......... ...t rib i oehsbssesss e essseebs bbb bbb bbb bbbt bt b s bbb bbb bbb | bisenies 9,511,385 | ........ 8,953,974 | .........8,800,415 | .....cc...c..... ceeennn(2,031) 708,935 |......... (710,966) | .............. 0 o 0]....153,553 |....... 153,583 | ....... 62,462 |....... 1,529
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual |  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis|  Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares | % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1

ecember 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Owned D
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Bonds - U.S. Special Revenue & Special Obligations and all N Obligations of Ag and ities of and Their U.S. Political - Issuer Obli
FEDERAL FARM CREDIT BANK ‘ ........... | . | 06/29/2015. | MERRILL LYNCH 01/12/2016. 90,093 (1,527) 90,000 91,620 1,556 23680 | ... 0.300 [JJ....... ....1,656
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligation: 90,093 0 (1,527) 0 0 90,000 91,620 1,555 0 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligation 90,093 0 (1,527) 0 0 90,000 91,620 1,555 0 XXX XXX
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obli
TOYOTA MOTOR CREDIT CORP ‘ @....... | . | 07/22/2015.| TOYOTA MOTOR DIRECT T....ccoooviiviiiiissiins 01/06/2016. 2,999,859 461 3,000,000 2,995,240 |...oooviviiniiniinins [ | o | s 0.341 [N/A.... [ | o,
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 2,999,859 0 461 0 0 3,000,000 2,995,240 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 2,999,859 0 461 0 0 3,000,000 2,995,240 0 0 XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: 3,089,952 0 (1,066) 0 0 3,090,000 3,086,860 1,556 0 XXX XXX XXX
8399999. Subtotals - Bonds 3,089,952 0 (1,066) 0 0 3,090,000 3,086,860 1,555 0 XXX XXX XXX
Exempt Money Market Mutual Funds
31846V 20 3 [FIRST AMERICAN GOV OBLIG - Y....ccosviuuriiiriiiniieriseiesiesessesississenes | cvvvnnenes | oo 1212412015, [ DIRECT.......oiiiiiiieriiniieniessieseessssesisssesiesinss. | covens D.9,%, S 617,388 617,388 MON..
46636U 86 8 | JAPMORGAN US GOVT MMKT EAG.......ccccosiiiniiniisiiississississississississsinnes | coveniis . 112/04/2015. | DIRECT......couiiiiiiiiiianiisnicssissicssississississississins | cnveas 0., S 289,441 289,441 MON..
8899999. Total - Exempt Money Market Mutual Funds. .906,829 0 0 0 0 906,829 0 0 XXX XXX XXX
Class One Money Market Mutual Funds
30249G 10 2 |FFIINSTITUTIONAL FUND. | [ 1212112015, [ DIRECT......oooivriiereiseiessiesisssssississnssissssnines. | covene XXX eoooo | oo LTOA007 | s [ [ [ e s | o 1,794,097 MON..
61747C 71 5 [MORGAN STANLEY LIQUID PRIME INSTL MMF . 109/25/2015. | DIRECT ...t | ceeeas XXX..... 451,179 MON.. 236
8999999. Total - Class One Money Market Mutual Funds 2,245,276 0 0 0 0]. 2,245,276 0 0 XXX XXX
9199999. Total - Short-Term Investment: 6,242,057 0 (1,066) 0 0 6,238,965 1,555 0 XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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Safe Auto Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
PNC PRIME MONEY MARKET FUND. 2,291 | XXX
ML BANK DEPOSIT PROGRAM 2 1] XXX
BBIF MONEY FUND CLASS 4........oouioiiiiiitiiies ittt shsiessss bbb bbb | ceriiia 93,855 | XXX
PREFERRED DEPOSIT (BUS). 508,198 | XXX
JP MORGAN CHASE 3,726,248 | XXX
MERRILL LYNCH 130,092 | XXX
FEDERAL HOME LOAN BANK 2 61,088 | XXX
US BANK ...ttt bbb hs e4se s RS e e | crienrin 97,232 | XXX
PITNEY BOWES 128,004 | XXX
NEAM 49,548 | XXX
INTEREST RECEIVED DURING YEAR ON DISPOSE.........cotiuiiiiiiiiiiiiniiins eiseisesssessessses bbb bbb bbb | aeniaeens 881 XXX
0199999. Total - Open Depositorie: XXX XXX 885 0 4,796,557 | XXX
0399999. Total Cash on Deposit: XXX XXX 885 0 4,796,557 | XXX
0599999. Total Cash XXX XXX 885 0 4,796,557 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 3,237,079 | 4. April 2,241,900 |7. July. 7,137,953 | 10. October. 8,596,178
2. February 6,131,795 | 5. May. 5,426,157 |8. August 6,633,272 | 11. November. 11,292,533
3. March 3,509,324 |6. June 1,374,895 | 9. September. 7,867,085 |12. December. 4,796,557
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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
Description { Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

EXXON MOBIL CORP [ [ 111712015 oo 0.140 | 0111412016 1,099,895 448
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation 1,999,895 448
3899999. Total - Industrial and Miscellaneous (Unaffiliated). 1,999,895 448
Total Bonds

7799999. Subtotals - Issuer Obligation: 1,999,895 448
8399999. Subtotals - Bonds. 1,999,895 448
8699999. Total - Cash Equivalent: 1,999,895 448
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Poli All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o
2. Alaska...
3. Arizona.
4. ATKANSES......errerereierirereienes BENEFIT OF ALL POLICYHOLDERS 110,126 111,251
5. California..
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Del
9. District of Columbia
10, Florida. ..o
11.  Georgia.
12.  Hawaii
13, Idaho [0 S
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas.
18.  Kentucky.
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22.
23.  Michigan...
24.  Minnesota.
25.  Mississippi
26.  Missouri
27.  Montana...
28.  Nebraska..
29.  Nevada FOR THE BENEFIT OF ALL POLICY HOLDERS 200,066 195,548
30.  New Hampshire.
31, New Jersey.
32.  New Mexico..
33.  New York..
34, North Carolina..
35. .
36. FOR THE BENEFIT OF ALL POLICY HOLDERS 1,994,675 2,008,920
37.
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina..
42.  South Dakota
43.  Tennessee....
44.
45.
46. .
A7, VIginia. .o FOR BENEFIT OF ALL POLICY HOLDERS 298,414 296,181
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands.........MP | ............
57.  Canada. CAN | oo
58.  Aggregate Alien and Othel XXX XXX 0 0 0 0
59. Total XXX XXX 2,493,155 2,500,649 110,126 111,251
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........coccvrvecriincniees XXX XXX 0 0 0 0

E28
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