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Statement as of December 31, 2015 of the Medical Mutual of Ohio

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. r@@SUIY SECUMHES........cvuereeecereireireeiieiie s | eeeseesnees 40,901,502 |............ 24 | 40,901,502 | ..o | e 40,901,502 |............ 24
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..........cvveveveerveenes | covevenenne 210,795,921 | .......... 124 | e 210,795,921 | oo | v 210,795,921 | .......... 12.1
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHIES)......vvuvveerrieiieeieie et | sreessssseneens 5,499,030 |............ 0.3 | e 5,499,030 | ...cvorvrerrnrrrneirnnins | e 5,499,030 |.....c...... 0.3
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............ccccoeuveenereenenenennions | cevvernennenn, 053,278 | 0.2 | i 4,053,278
1.43 Revenue and assessment obligations 15,792,274
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccovvvevevis | ceveivirennnn. 6,678,375 |............ 04 | .. 6,678,375 | ..o | e, 6,678,375 |............ 0.4
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | cceooevenee. 225,634,943 |.......... 13.0 | v 225,634,943 | ..o | v 225,634,943 |.......... 13.0
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 ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvovveerirciic ittt ssssssssins | eesesssins 421,103,975 |.......... 24.3 | 421,103,975 | oo [ e 421,103,975
2.2 Unaffiliated non-U.S. securities (including Canada 34,852,244 | .... ...34,852,244 | .... .34,852,244 | ..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MUtUAI fUNDS..........cocuuriiriieii e eeiesiseieees | eeveeiieeeens 13,838,340 |...........0.8 | oo 13,838,340 | .oovvrrereereiieinns | v 13,838,340 |............ 0.8
3.2 Preferred stocks:
321 AR, .. ..o sesessesissisnesnens | eenenninssnsissinssnssnnes | neeneennei0:0) | ot | | s (V1 O 0.0
3.22 UNAffiliated. ..o eeiseieiseseiseesseseseseessssessseseesesssssnens | seesessnsssesssssessssssnssessnns | sessnenneess0:00 | erreneirsiinsinsinsinsssinriins | reesssnsessesssesssnsees | seeeesessesesseessenenssaens (V1 O 0.0
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 Unaffilidted........c.oevmeeeririeiireesiseeseniesi i | cereennees 122,670,437 | .o 71 | e 122,670,437 [ ..o | vevireris 122,670,437 |....ccounee. 71
3.4 Other equity securities:
341 AFfilIATEM. .. ovoveeeeecrenenensrsnnsseeesensnnnnnes | ceeenneennen8 1, 164,483 | v T | s 81,164,463 ... | v 81,164,463 | ............ 4.7
342 Unaffilidted..........ooveririieiiesseccieisieeienisnisssensns | eeneneninnsssnsissssssnssnnes | eeernersend020) | i | e | e (V10 O 0.0
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 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:
5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

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

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

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

............ 0.0

........ 257,114,027 | ... 14.8 | e 257,114,027 | | 00 267,114,027 ... 14.8
........ 295,510,604 |.........17.0 | ...........295,510,604 |........cccoccrrrirnnirs| eve......295,510,604 |..........17.0
......... 1,735,609,413 |.......100.0 | ........1,735,609,413 | ...........c.ee......0 | .........1,735,609,413 |........100.0
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Statement as of December 31, 2015 of the Medical Mutual of Ohio

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
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
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
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
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
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
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
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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

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

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

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

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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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

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

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
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Statement as of December 31, 2015 of the Medical Mutual of Ohio

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 358,526,992
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 2,089,135

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 3,102,923 5,192,058
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, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (40,086,846)
5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s (5,502,258) (45,589,104)
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas 5,490,948
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 28,110,290
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress 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 295,510,604
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 295,510,604
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 1,129,704,938
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 262,398,724
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 840,612
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (7,395,575)
A4 Partd, COIUMN Tttt (3,686,359) (11,081,934)
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 3,364,305
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 187,757,716
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 4,770,687
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 8,715,125
94 Part4, COIMN 13ttt R 998,335 9,713,460
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 1,182,984,782
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
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 1,182,984,782

Si03



Statement as of December 31, 2015 of the Medical Mutual of Ohio

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.. 58,957,867 ...59,433,448 59,243,529 ..58,728,163
Govemnments (Including all obligations 2. Canada.......cooevemreerneeennnens [ e 1,999,030 | wvveorrererrreeernne 2,041,080 | ovvreerrriernnens (ST PV [ 2,000,000
guaranteed by governments) 3. Other Countries........oooeveees | ovveiiisieiininas 3,500,000 | oo 3,500,000 | oooveirriiiinnes 3,500,000 | oo 3,500,000
4, TOtaIS.ccooveererrreissrriessnrrisnens | s 64,456,897 | ..oooovrrriiinnien, 64,974,528 | ..oocovsvriciinnnns 64,715,649 | ..cooovriiiinieens 64,228,163
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS..overeiieriesressieississiin | rniisissessiisi s sse s ssesssens | eosnrensssessesnssnessesnesnssenssnsens | srensenssessenssne s ensans s entanens | crensinssensenssest sttt
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oovirerniirinrsiisnne | oo 4,053,278 | .o 4,070,276 | .o 4,349,764 | ..o 3,650,000
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.ooiissriensssisssinnss | v 440,845148 | ..cocoooen. 443,527,820 | .oooovreen: 443437462 | ..covveene. 440,003,121
Industrial and Miscellaneous and Hybrid 8. United States........ccoeuvervevees | coverrrrieiinns 421,103,975 | oo 424,912,361 | cocvererernan 428,838,074 | ..coccvvvee. 411,806,000
Securities (Unaffiliated) 9. Canada......coooeveenmmeeenereinns | e 11,603,935 | ..o 11,619,835 [ oo 11,754,245 | ..., 11,500,000
10._Other COuNtries. ..ouueeeessrreee | coveenssiiiisnncens 23,248,309 | ..oooovovries 23,418,517 | oo, 23,246,087 | ..cooovriiiineen. 23,222,000
11, TotalS...oooocrnnerissiicnsncss [ 455,956,219 | ..ooovvveisinreens 459,950,713 | .oovvvreissninens 463,838,406 | ....cocoocovreenae 446,528,000
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseemsmsrees | covevisciiicnnnns 965,311,542 | ..ooovvvvviennns 972,523,337 | .oovvvrerisnnen: 976,341,281 [ ..ooocvvies 954,409,284
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..ocooovivvviiiciiciiiciinnn, 0 o 0 i, 0

COMMON STOCKS 20. United States.........ouueeeermeens | wovneererneeeennns 134,448,279 | covvvverrirnnee 134,448,279 | .oovvvrcrriennne 110,021,555

Industrial and Miscellaneous (Unaffiliated) 21, Canada..........coeovevererverienies | e 211,120 | o 211,120 | v 223,903
22. Other Countries......cooocoveviies | covvivcniiiiiicien, 1,849,378 | ..o, 1,849,378 | .o, 1,733,509

23, TotalS. ..o, | i, 136,508,777 | oo, 136,508,777 | ovvvvcrrieene, 111,978,967

Parent, Subsidiaries and Affiliates 24, TotalS....oovesiiiiciiiiiiciiees | i 81,164,463 [ .....cccoocovuvnnes 81,164,463 | ......cc.oceveevee. 58,296,784
25. Total Common StockS....... | covccvvccen. 217,673,240 | .o, 217,673,240 | oo, 170,275,751

26. Total StOCKS...cuumseeesssrrnsiss | v, 217,673,240 | oo, 217,673,240 | .o, 170,275,751

27. Total Bonds and Stocks.... | ................ 1,182,984,782 | ....ovvvvvvnnee 1,190,196,577 | ..cvvorvvvenee 1,146,617,032
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Statement as of December 31, 2015 of the Medical Mutual of Ohio

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

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

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

28,780,192

2.1
22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

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

................. 7,332,508
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Statement as of December 31, 2015 of the Medical Mutual of Ohio

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)
Industrial and Miscellaneous (unaffiliated)
............... 30,430,680 |.............161,831,864 | .............131,281,782 cereennnnn 278,352,957 cererienenn323,544.326 | oo
................. 6,222,985 | ...............66,633,402 | ...............59,555,506 cereeneenn 112,173,437 e 132,411,893 | oo
Totals... ...36,653,665 | .... .228,465,266 | .... .190,837,288 .390,526,394 455,956,219

Hybrid Securities
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Statement as of December 31, 2015 of the Medical Mutual of Ohio

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 oo eessssnsesesssssssssnsessssssnsenssnsens | (@) 274,153,754 | ... 386,284,020 | ............. 325,284,683
............................................................................................................ 66,633,402 | ...............59,555,506
9.8 Line 9.7 as a % of Col. 6
10. Total Bonds Prior Year
101 NAIC oot | eeveeriaenins 271,843,485 | ............. 407,546,982 | ............. 251,033,374 | .cooveveecne. 11,344,762 | oo | e 0.0 SN IS XXX oo | e 941,768,603 | ..cvvvevrerreereeneen89.4 | 941,768,603
10.2 NAIC 2..... .9,549,605 ...72,169,690 ...30,454,142 | .... 112,173,437 112,173,437
10.3 NAIC 3ottt sssssssans | eesssesssesssesssesssesssesssesses | ereesssnsssesssssssssssssssnsssnnss | eevssssesssssssessssssssssssssns | cossssssssssssnssesssssssnsssnssan | cvesssesssisssesssnssesssssseenss | eeveeesensees XK errarrennes [ eenrreereeeeed XXX ireiieens [ eeveereeseeseeieesieneen0 | eeieeieeiesieneene0.0 [
104 NAIC Aot sessss s sesssssss s esssssssssnssnses | ssssessssssssssssssssssssssssenss | cresssessssssssnsssssssssnssssans | svsessssssssssssssessessesssnsens | eessesssssessensssssssssssnssnssns | sossensessessenssnsnssesssnsenses | eesseeserses XK Kurrrnrreesens [ ererrrereerees XK K errrerrenns | eereverereereresnssnrsnseees0 | eveeeeeeeeiesiienieneennd0.0 | [ e
10.5 NAIC 5.ttt | eessssssssssss bbb baseses
10.6 NAIC Bttt ssesssenssns | nsssssssssessssssssesssaseaas
10.7 TotalS.....covvvererrrrerernens .281,393,090 | .... 1,053,942,040 ..1,053,942,040 .
10.8 Line 10.7.858 % Of COL 8......ovuiieiieeiieiiecieciesiecieciesieesieesiesies | covssessasssassseseseseees 26.7 | oovrceeiieniieniceeeenn5.5 | 267 [l T 0.0 [ XXX e e XX | e 100.0 | oo XXX e [ e 1000 [ oo 0.0
11. Total Publicly Traded Bonds
11 NAIC o | eeveeniaesins 274,153,754 | ............. 386,284,020 | ............. 325,284,683 941,768,603 | ...cooevvrrrerieris 894 | . 993,260,858 |.............. XXX,
.............................................................................................................. 6,222,985 | ...............66,633,402 | ...............59,555,506

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

Total Privately Placed Bonds

(d

Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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.
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Statement as of December 31, 2015 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

............. 176,369,608
6,475,601

............... 18,956,964

................. 5,936,137

1,757,538 |....

............. 201,262,709

............. 195,053,799

............. 201,262,709

18,056,367 |..

............. 219,319,076

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

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

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties...........covvrrereneerrernirnnenns
Tt ettt

34,196,969

...22,181,866 | ....

...89,551,816

.101,066,870 |....

...82,969,766

.103,339,460 |....

226,588,196
214,256,952

..... 205,266,318
226,564,176

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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Statement as of December 31, 2015 of the Medical Mutual of Ohio

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
9. Total Bonds Current Year
9.1 ISSUET ODlIgAtIONS........ouivuiercieiiis st stesienias | ceesienins 239,704,169 | ............. 353,542,378 | ..covvvenee 300,112,885 | ..ooovvveeieieieis 0 [ 0 [ 893,359,432 893,359,432
9.2 Residential Mortgage-Backed Securities..... ...40,672,570 ...99,375,044 ...84,727,304 7,332,508 232,313,319 ..232,313,319
9.3 Commercial Mortgage-Backed SECUMIES..........c.ccvvevrcreveriereeisisieies | e (0 T (01 (01 [0 SRS 0 N SO 0 cveeeeeeeieiereneend0.0 [t e XXX [ e XXX i | e 0
9.4 Other Loan-Backed and Structured SECUMHES..........ccrvrererrnrenrerninrnns | orerseisissessessisesasennes (0] [ (01 (O [P (O (O 0] 0.0 | XXX e e XXX e | e {1 I 0
9.5 TOtAIS.....cvveverirciic ittt sttt sttt | srenissians 280,376,739 | ............. 452,917,422 | ............. 384,840,189 | ............... 7,332,508 | covooerrerinen 205,893 |.......... 1,125,672,751 1,125,672,751 [ oo 0
9.6 Line9.5858 % 0f COL B.....oviiiiiiiiiiciisi s ssssssssens | cosesssssssssssssssssseaas 249 | o 402 [ 342 | 0.7 [, 0.0 [ 100.0 | XXX i [ XXX s [ e XX [ 100.0 | oo 0.0
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oocevierrieeieieieeeeie e | resseninnes 238,022,123 | ............. 345,599,155 | ....coceeuee. 218,890,002 | ...cooovrennvnc 996,797 | ovovevrerrerrerreereeireees | e ) 0.9 G DR ). 0,9 CHRIRIN INT 803,508,167 | ..ovvvrerrirrirnns 76.2 | oo 803,508,167 | ...cvverververrrriinrirneene
10.2 Residential Mortgage-Backed SECUMHES..........c.ovuvrremrereeneeneineirneins | ceeerneirneens 43,370,967 | ..covunnnn. 134,117 517 | 62,597,424 | ............ 10,347,965 | .cooevoerrrrerreereeneens | e ) 0.9 CHUIIN I 90,9 CHRIRINN IN 250,433,873 | ccovvrrneineiiens 238 [ oo 250,433,873 | ..oveorieieieieiiene
10.3 Commercial Mortgage-Backed SECUMLIES............ccveveverreereieieiieiieis [ [ e | e
10.4 Other Loan-Backed and Structured SECUMHES...........c.rrerureerneernerrnrees | eorsrrrssisssnsssirssnississsisenes | rorenssenssesssesssesssesssessses | sseessssssesssssssssssessseessees
10.5 TOHAIS....ceocereireineieieie st esaens | ressseisees 281,393,090 |.....coe..... 479,716,672 | ............. 281,487,516
10.6 Line 10.5a5 @ % Of €Ol 8. sssissessssssssnsssssssssnsanes | essessssssessassssssessas 26.7 [ oo 455 [ i, 26.7
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 239,704,169 353,542,378 300,112,885
11.2 Residential Mortgage-Backed SECUIIES. ..o [ e 40,672,570 | ccoovverenee. 99,375,044 | ......ccceene 84,727,304
11.3 Commercial Mortgage-Backed SeCUItIES............ovurrurereerenrineneneines [ [ e | e
11.4 Other Loan-Backed and Structured Securities
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12,1 1SSUET OBIIGALIONS. ... vt sssssesssssseessessns | ressessssesesssesssssssssessnnes | sensessesssesssssssssssssssssnes | eesessessnssessessssssssnsssessns
12.2 Residential Mortgage-Backed SECUHIES. ........crwuererrerererneeneerrireennines [ coreerneisenssenenrisinees [ o | e
12.3 Commercial Mortgage-Backed SECUtIES............ovurrerrrreenrneeneneneiinis [ o [ s | e
12.4 Other Loan-Backed and Structured SeCUrities..........couureurureenreneeneineens [rrnninisiiissiisissi | | e
12.5 TOHAIS. ..ottt esinns | eebiesbi s (01 T (01 0
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 0.0 [ oo 0.0 [ oo 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, (O 0.0 | i 0.0
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Statement as of December 31, 2015 of the Medical Mutual of Ohio

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 valug, DECEMDET 31 Of PHIOF YEAI.........ccucveieeicicecie sttt ssse st benaas | essesssssssesesssbes e bessesaeseesaes 148,914,921 [ .o 148,914,921 | oottt sessassenes | ceretesies st s ettt es st s st s st ses s aens | evenseaet s st et sttt n et et ae b st et es e tanans
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt ss st s st s s sesss s ssnsns | sestissessesssesssssesssssses s entessesas 12,046,417 | coovoereeeeeeree e B0 O O OO
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
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.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived 0N AISPOSAIS............c.evcuiveieiciiiee sttt st st ses s ssss s s ssssenes | orvesssssesissesseses s sesss s sssssaessssnee 600,000 | covveevererereereee e LS00 U OO TR
7. Deduct amortization Of PIEMIUM...........cccveiieieieeeeeete ettt sttt ss st st s s bas s s s sssssssssensnas || ersessessssissesssssesssseesssssses e s s s sesnbanes 129 | oo s 129 [ oot ess e sssssaesns | st ettt aesas | ertere bbbttt enn
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+445-8-7T+8-9)........cccovrrrrrurrrinrrrnrrnrinsnsesssinsnees | orenssssesessssessssssssssssssesenes 160,361,209 | .ovorvreererrereereireerneeeieenees 160,361,209 | .ovoverieireeeerereese e eeenee L0 T 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......oviiiiiiiieiiciesiiceesesiesiesesisiessssssssssssssssssssensesnses | eressssssessssssensssssssnssnssssessnsas 160,361,209 [ ...oooviiiiceens 160,361,209 | oovieiiicicsccee s 0 ] ot 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

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

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

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06



Statement as of December 31, 2015 of the Medical Mutual of Ohio

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 14 15 16
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted (Depreciation) or Temporary Capitalized Commitment for
Desig- Originally | Type and Carrying Value Less (Amortization) / Impairment Deferred Interest Investment Additional Percentage of

CUSIP Identification Name or Description Code City Name of Vendor or General Partner nation Acquired | Strategy Actual Cost Fair Value E Accretion R i and Other Income Investment Ownership
Joint Venture or Partnership Interests That Have L ing Cl of Common Stocks - Unaffiliated

000000 00 O |Foundation Medical Partners II, LP.... . | Rowayton. . | Flare Capital Partners. .110/24/2005. | .. 10,197,487 | ..........2,972,820 | ...........2,972,820 | ....c...(4,403,364) | ...oovovrrrerrerieniens [ rrireireieiesienieniens [ cerienissiissssissenes | evesesssssnnenenn | seresesesesensessnnes | soereeees 1,405,147 |....... 11.680

000000 00 O |Foundation Medical Partners IIl, LP... .. | Rowayton. .. | Flare Capital Partners .107/14/2008. | ......... . ..3,021,399 | . . . 2,241,727 |....... 10.260

000000 00 O [Flare Capital Partners I, LP........ccoovvrererrreirereireisrsrnsnsenneseiseenes | coveenens Rowayton . | Flare Capital Partners...........ccovrereeeeeeeneensessessissisessenns | eovneneenenns 12/20/2013. | ......... L [ 1,654,742 | ........... 1,102,574 | ..........1,102,574 8,345,258 | ........ 7.310

000000 00 O |JumpStart Next Fund, LLC. . | Cleveland.. . | JNF Management, LLC .[01/21/2015. | .. 333,334 318,929 318,929 666,666 9.550

000000 00 O |MCM Capital Partners IIl, LP. <eeeeeee | Cleveland.. . . | MCM Capital Partners IlI, LLC .109/25/2015. | ......... 435,221 403,105 403,105 | ovvoeeeeere(B2,118) [ o [ e | e | e | s | e 1,564,779 | ........ 3.190

000000 00 O |Strategic Value INVEStOrs, LP......c.cocoroererereresiesiesississsesiessesenies | e Beachwood............... . | Strategic Value Bank Partners, LLC.........cccocoeeeveerierierieniens | covreniinnns 11/24/2015. | ......... 1 [ 1,500,000 | ........... 1,500,000 | ..e00eea 1,500,000 | cooovoieiiinieiiiiiinies [ erveerieriesesesienienns [ eriessississenasensens | soessersesssssnsenenses | eresensensenssnsssesns | sssessensensensensensenes | sressees 1,500,000 | ........ 2.800
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNaffillated. ... ssens sensenssnsssssss s s sesensensenssnsanssnssnens | eessssens 17,142,183 | ........... 7,932,677 | ..........7,932,677 0 0 0 0 ... 15,723,577 XXX
Joint Venture or Partnership Interests That Have L ing Ch: of Common Stocks - Affiliated

000000 00 0 |Medical Mutual Services, LLC. [........ | Strongsuille [ e e 59,155,841 | ......277,198,001 | ...... DA P e e T T T T e - 100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 59,155,841 | ....... 277,198,091 | ....... 277,198,091 0 0 0 0 0 XXX
Any Other Class of Assets - Unaffiliated

000000 00 0 |Employee Benefit Trust [ [Cleveland......ooe [oH... [T. Rowe Price [ [0710112004. ] oo e 10941,948 [ ..o 10,379,836 | .o R N e e T T - 100.000
4299999. Total - Any Other Class of ASSet - UNGMfIlILE. ... ...t ottt | soieines 10,941,948 ....10,379,836 ....10,379,836 0 0 0 0 0 0 XXX
4499999. Subtotal - Unaffiliated. 28,084,131 | .........18,312,513 ....18,312,513 0 0 0 0 0 [ . 15,723,577 XXX
4599999. Subtotal - Affiliated 59,155,841 | ....... 277,198,091 | ...... 277,198,091 0 0 0 0 0 0 XXX
4899999, TORAIS. ...tttk b bbb b bk eeeEe  eLLLEeLLL oL E oL E L E LR E bbbttt | criiens 87,239,972 | ....... 295,510,604 | ....... 295,510,604 0 0 0 0 [V 15,723,577 XXX

03
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Statement as of December 31, 2015 of the Medical Mutual of Ohio

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

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
Joint Venture or Partnership Interests That Have Underlying Char: of Common Stocks - Unaffiliated

000000 00 0 |Foundation Medical Partners Il, LP Rowayton, Flare Capital Partners 10/24/2005. 104,895

000000 00 0 |Foundation Medical Partners Ill, LP Rowayton, .| Flare Capital Partners 07/14/2008. 375,000

000000 00 0 |Flare Capital Parners I, LP Rowayton. Flare Capital Partners 12/20/2013. 225,000

000000 00 0 [JumpStart Next Fund, LLC Cleveland .. | INF Management, LLC 01/15/2015. 166,667 166,667

000000 00 O |MCM Capital Partners ll, LP Cleveland . | MCM Capital Partners IlI, LLC. 09/25/2015. 422,468 12,753

000000 00 0 |Strategic Value Investors, LP. Beachwood, . | Strategic Value Bank Partners, LLC 11/01/2015. 1,500,000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.... 2,089,135 884,315
Any Other Class of Assets - Unaffiliated

000000 00 0 | Employee Benefit Trust Cleveland OH.......... T. Rowe Price. 07/01/2014. 2,218,608 | ...voiieierieriersnensnssssseseienenens | enrenees 100.000
4299999. Total - Any Other Class of Assets - Unaffiliated 0 2,218,608 XXX
4499999. Subtotal - Unaffiliated. 2,089,135 3,102,923 XXX
4699999. Totals. 2,089,135 3,102,923 XXX
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SCHEDULE BA - PART 3
-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Lon
5

1 2 Location 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) inBJ/ACV Disposal Ci Disposal (Loss) on Disposal on Disposal Income
Joint Venture or Partnership Interests That Have L ing Cl of Common Stocks - Unaffiliated

000000 00 0 |Foundation Medical Partners Iil, LP. [Rowayton [CT.... | Partial DiStrbUION. ..o [07/1412008. | 04120/2015. 1,506,335 0 1,506,336 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ,506,335 0 0 0 0 0 0 .1,506,336 0 0 0 0
Joint Venture or Partnership Interests That Have L ing Cl of Common Stocks - Affiliated

000000 00 0 ‘MMO Agency Management, LLC |Clevelanri |OH... |Disso|ution |12/31/2000. |12/23/2015. ......... 25,660,214 | ......(5,502,258) | .....ccoooorierriinrienns | o s | e (5,502,258) | ....ocvovviniiniinns | o 25,680,979 |......25,680,979 |....coooiviiiviiiins | s 5,523,023 | ....... 5,523,023 | ..o,
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 25,660,214 (5,502,258) 0 0 0 (5,502,258) 0 25,680,979 25,680,979 0 5,523,023 5,523,023 0
Any Other Class of Assets - Unaffiliated

000000 00 0 |Employee Benefit Trust | Clevetand [oH... [Participant Withdrawal [o7i01/2004. [1213112015. 955,050 0 955,050 922,975 (32,075) (32,075)
4299999. Total - Any Other Class of Assets - Unaffiliated. 955,050 0 0 0 0 0 0 955,050 922,975 0 (32,075) (32,075) 0
4499999, Subtotal - UnGffiliAted...........ooouiiiii e eeeieeee s | ansesansies 2,461,385 0 0 0 0 0 0 2,461,386 | ....... 2,429,311 0 (32,075) (32,075) 0
4599999. Subtotal - Affiliated 25,660,214 | ......(5,502,258) 0 0 0 (5,502,258) 0 25,680,979 | ......25,680,979 0 5,523,023 5,523,023 0
4699999. Totals. 28,121,599 | ......(5,502,258) 0 0 0]... (5,502,258) | .. .0 28,142,365 | ......28,110,290 .0 .5,490,948 .5,490,948 .0
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1 2 Fair Value 10 11 Change in Book/Adjusted Carrying Value Dates
8 9 12 13 14 15 16 18 19 20 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated
Rate Used Valuation Current Year's Temporary Exchange Contractual
to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in When | Admitted Amount|  Amount Rec. Maturity

CUSIP Identification Description Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli

912828 EW 6 [US TREASURY NOTES.......ccomirirrieriinrinereissssesssssssssessssssssesssesssssssssessssssssssessssssessssssssssssenssses | conenen | [ evseennenne | conereveene ] [ coveerinenns 2,666,426 |...100.472 2,762,980 2,750,000 2,748,643 10,681 | coovveecrieereieeniirens | eeeerirsenrieeeiiennins [ e 4.500 FA o] e 46,743 | ............123,750 |12/12/2006. | 02/15/2016.
912828 FF 2 |US TREASURY NOTES, ..101.699 | ...........1627,184 | ............. 1,600,000 | .............. 1,611,265 (26,819) | cvovoriricriienis | e | 5.125 MN.... 10,588 82,000 |02/13/2015. | 05/15/2016.
912828 FQ 8 |US TREASURY NOTES. ...102.574 6,821,171 6,650,000 6,658,622 (13,328) | cocvveerverrrireriirenens | cevviieniieesiiesiiens | e 4.875 FA o] v 122,451 | ...........324,187 | 02/05/2007. | 08/15/2016.
912828 HA 1 |US TREASURY NOTES, ...106.004 2,120,080 2,000,000 2,015,577 (9,080) | ovevverrrerrreererennene | wereeenseneeeeeesnenens [ ceeend 4.750 11/13/2007. | 08/15/2017.
912828 HZ 6 |US TREASURY NOTES, ...106.391 1,063,910 996,549 1,359 | oo | e [ oo 3.875 06/11/2008. | 05/15/2018.
912828 KW 9 [US TREASURY NOTES. ..101.117 ..1,011,170 998,998 2,443 3.250 12/31/2014. | 05/31/2016.
912828 D2 3 |US TREASURY NOTES, ...100.582 .10,058,200 9,963,600 10,517 | oo | e [ e 1.625 04/29/2014. | 04/30/2019.
912828  J2 7 [USTREASURY NOTES.........cosiiimirieriieriieriinssisesssssssssessssssssssssssssssesssesssssesssssssssssssssssssssenssses | conenes | oo [ evvvnserinnes | conervenens T [ cviiinninnnn.992,656 [ .. 97.754 | ... 977,540 | .. 993,113 A7 | oo [ | e 2.000 05/01/2015. | 02/15/2025.
912828 MA 5 |US TREASURY NOTES, ..101.723 3,051,690 3,000,000 2,990,479 10,120 12/21/2009. | 11/30/2016.
912828 MD 9 |US TREASURY NOTES, ...102.367 ....1,000,000 | .... ..1,000,393 (382) 01/13/2010. | 12/31/2016.
912828 QN 3 |US TREASURY NOTES ...106.352 870,000 935,605 (3,247) 09/21/2015. | 05/15/2021.
912828 RR 3 |US TREASURY NOTES, ...100.293 3,008,790 3,000,000 3,008,231 (1,310 12/22/2011. | 11/15/2021.
912828 RT 9 |US TREASURY NOTES. ...100.211 3,006,330 3,000,000 2,997,572 811 12/22/2011. | 11/30/2018.
912828  VF 4 [USTREASURY NOTES.........ccoooiiiriinriinniiiiinsiisssisssissssssssssissssssssssssssssssssssssssssssssssssssssssonssses | conenee | [ evvenseiennns | connvieenn [ e 2,974,670 [ 98.563 2,956,890 3,000,000 2,983,666 3,552 05/30/2013. | 05/31/2020.
912828 WJ 5 |US TREASURY NOTES. ...102.184 999,189 86 07/11/2014. | 05/15/2024.
0199999. U.S. Government - Issuer Obligation: XXX | ............41,436,707 | ...........40,870,000 | ........... 40,901,502 0 (14,140) 0 ,164,781 XXX XXX
U.S. Government - ial Mortgage-Backed Securities

38376P TP 5 | GNMA REMIC TRUST 2009-125 PB.........cevurmrrerrrieririesineriessississsssesessssssssessssssssssssssssssssnsnss. | eeveiee | oo | cvvneeiin | eevvveeees T | e 5,098,438 |...103.360 5,168,000 5,000,000 5,020,791 (16,438) [ oovvvvrrvvvvvnsnnnens [ [ 4.500 MON... | coovirrriinees 18,750 | ............225,000 | 04/23/2010. | 02/20/2037.
38376W 28 3 |GNMA REMIC TRUST 2010-34 GC 4,114,531 |..102.477 | .............4,099,080 | .............. 4,000,000 | ...ccooouue 4,015,268 (22,481) | oo | e | e 4.500 MON... | ... 03/23/2010. | 11/20/2036.
383756 2G5 | GNMA REMIC TRUST 2012-102 DN, 2,894,134 | ..... 95.412 2,762,646 2,895,491 2,894,595 91 . MON... 08/27/2012. | 09/20/2040.
38378E JV 6 | GNMA REMIC TRUST 2012-65 MJ .4,053,986 |..... 98.987 3,876,046 3,915,713 4,007,610 (14,048) | .covooveereieriieni | e | o 2.500 MON... | ... 08/15/2012. | 07/20/2039.
383756 DJ 7 | GNMA REMIC TRUST 2012-73 NK 2,147,388 |...102.150 2,090,969 2,046,959 2,118,101 (11,047) | oo | e o 3.000 MON... | ... 08/09/2012. | 08/20/2040.
0299999. U.S. Government - Residential Mortgage-Backed Securitie: ....18,308,477 XXX s 17,996,741 | .oovenee. 17,858,163 [ ....occe... 18,056,365 0 (63,921 0 0 XXX XXX ..607,734 XXX XXX
0599999. Total - U.S. Government 59,243,529 XXX 59,433,448 58,728,163 58,957,867 0 (78,061 0 0] XxX XXX 1,772,515 XXX XXX
All Other Governments - Issuer Obli

46513A XN 5 | STATE OF ISRAEL ...100.000 2,500,000 2,500,000 2,500,000 | ..ooooreiriiieniiens | [ e [ | e 1.638 D | e BATT | 33,909 |06/01/2013. | 06/01/2016.
46513G 4V 6 |STATE OF ISRAEL ...100.000 ...1,000,000 ...1,000,000 | ..ccvvvunee 1,000,000 | .eocveenrieerrieeniins [ v | cereieesiieseesienees | e | e 1.688 D | e 1,433 | 14,063 | 05/05/2014. | 05/01/2017.
748148 RR 6 |PROVINCE OF QUEBEC CANADA ...100.651 | ... ,006,510 | .. ....1,000,000 999,467 KL SRR ISR DO 5.000 MS...... 16,667 50,000 |08/24/2006. | 03/01/2016.
748148 RS 4 |PROVINCE OF QUEBEC CANADA ..103.457 | ............1,034,570 | ...cccco...ee 1,000,000 999,563 A78 | .o i, | e 5.125 MN..ooo | oo 6,691 | 51,250 | 11/07/2006. | 11/14/2016.
0699999. All Other Governments - Issuer Obligation 5,472,120 XXX 5,541,080 5,500,000 5,499,030 0 3,554 0 0] XxX XXX XXX XXX
1099999. Total - All Other Government 5,472,120 XXX 5,541,080 5,500,000 5,499,030 0 3,554 0 0] XxX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations

23223P  DH 7 |CUYAHOGA COUNTY OHIO.........ooooriicreincierisecisseississasisesssssssnssssssssssssssssssssssnsssssssnnens. | avveee | oo | onseiinnens | e TFE | i 2,467,460 |...110.929 2,218,580 2,000,000 2,230,576 (U7 ) OO [N DR 5.000 D | e 100,000 | 11/30/2012. | 12/01/2018.
662523 WY 1 |BOROUGH OF NORTH SLOPE ALASKA.........cccooosiiiiiiniiisinisssiisssisssisssisssisssssissssssssssssssssssssssnse | oneeee | | svvvenn ] |eeee TFE | i, 1,882,304 |..112.224 | ..............1,851,696 | .............. 1,650,000 | .............. 1,822,702 (35,709) | ccovvocrieeriininiienis | o | 5.126 D | o235 | 84,579 | 04/25/2014. | 06/30/2020.
1899999. U.S. Palitical Subdivisions of States, Territories & Possessions - Issuer Obligation: 4,349,764 XXX ...4,070,276 ..4,053,278 (113,256) 0 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 4,349,764 XXX ...4,070,276 ..4,053,278 (113,256) 0 0] XxX XXX XXX XXX
U.S. Special Revenue & Special A Obligati and all N Obligati of Agencies and - Issuer Obli

010056 ET 2 |AKRON OHIO INCOME TAX REVENUE...........ccooiiiiirinriiineiisniisssinnissssisssisssssssssssssssnsessnnsanns | coneeee | o [ evvenniennns | conn TFE [ i 1,116,461 {...103.530 | ..............1,056,006 | ............. 1,020,000 | .............. 1,056,999 (19,000) | vvvevvivrreiierienins | e | o 3.000 JD...... 30,600 |11/01/2012. | 12/01/2017.
30769Q AA 8 |FEDERAL AGRICULTURAL MORTGAGE CORP.........ccocvucriemrrineriisericssinsnesessssssssesssnssssssssssssons | sovenee | oo | cenveveennes | e IFE | i 4,450,922 |...105.097 | .............4,466,623 | ............. 4,250,000 | ..ocvvvunee 4,287,135 (27,144) | cocvoereriicriiecis | oo | e 5.125 AO...... 10/23/2009. | 04/19/2017.
31331K  3J 7 |FEDERAL FARM CREDIT BANKS.........coovirinrciinrisncinriiscisnesssssssnsssssssssssssssssssssssssssssssnnssss. | onvsnes | oo | sovensisinnns | convsene | [ i 500,000 |...100.634 503,170 500,000 500,000 [ oo [ e | e | s | e 1.750 JD...... 12/09/2011. | 12/19/2018.
3133EA  2F 4 |FEDERAL FARM CREDIT BANKS 2,402,600 98.959 2,473,975 2,500,000 2,416,630 11,054 | oo | e [ e 2.350 MS...... 09/22/2014. | 09/26/2022.
3133EA 5K 0 |FEDERAL FARM CREDIT BANKS........ccoomirimriineniieriinenisesesnesisessssensisssssssssssssssssssssssssssssssssnnns | sevenee | oo | covnrenne ] s | e 1,719,360 |..... 98.316 | .............1,769,688 | .............. 1,800,000 | ...covovevne 1,747,508 13,064 | ..ocveorrieriiecnirens | e | e 1.420 AO...... 10/25/2013. | 10/22/2019.
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3133EA  JU 3 |FEDERAL FARM CREDIT BANKS ..1,007,140 |...100.153 ...1,001,530 ....1,000,000 ..1,001,819 (5,321) 2,713 5,250 | 04/16/2015. | 03/28/2016.
3133EC 2K 9 |FEDERAL FARM CREDIT BANKS........rrviumrriimmmnreisssnnssssssssssssssessssssssssssssssssssssssessssssssssssssssssssns | soneees 2,367,725 | ..... 97.494 2,437,350 2,500,000 2,386,430 14728 | oo | e |00 2180 10002914 |IMNLc | el 7115 | 09/22/2014. | 11/14/2022.
3133EC  CV 4 |FEDERAL FARM CREDIT BANKS........coovviuuurreiimmcrsesssnrrsesssesssssssesssssssssssssssssssssessssssssssssssssssons. | coneees ..9,633,000 |..... 97.667 9,678,574 40,860 11/19/2014. | 01/17/2023.
3133EC  HC 1 |FEDERAL FARM CREDIT BANKS........ccoriiiuurriimimcreiisannsessssessssssesssssssessssssssssssssssesssssssssssssssssssss | coneeee ..1,908,000 |..... 98.047 ceverrennee:2,000,000 | oo 1,937,976 13,927 , . . 10/25/2013. | 03/06/2020.
3133EC  RD 8 |FEDERAL FARM CREDIT BANKS.........ovoieireiiimrreiessreesssnsessssnessssssnsesssssssesssssesssssnsssssssnssssssens. | coneees ..1,000,000 |..... 99.014 | ..ccccerrrrn.990,140 | . 1,000,000 | ..oooverreeee 1,000,000 [ cvvveormrveeerrrerin e [ eermerineenninssnneninns [ eevvernsnnnniiisnennins | coneee 1450 10001450 [IDuciies | i 1,007 | oo 14,500 | 06/07/2013. | 06/06/2019.
3133EC  RH 9 |FEDERAL FARM CREDIT BANKS ..2,019,160 |..... 99.789 2,000,000 2,017,002 (2,073) 3,403 49,000 | 12/16/2014. | 06/06/2023.
3133EC YV 0 [FEDERAL FARM CREDIT BANKS........ccotirimreimmremsresseesssesessessssesessesssssssssessssssesssssssssssssssssssssssassss | oneees ..1,008,990 |...102.632 | ..............1,026,320 | .....c.oo..... 1,000,000 | ..ovoorevne 1,006,321 (1,256) 8,167 26,250 | 11/05/2013. | 09/09/2020.
3133EE  F8 8 |FEDERAL FARM CREDIT BANKS........comirreiiumrreimmmereeissrmsssssessssssmssssssssessssssssssssssesssssssssssssnensens | wvvenne ...100.005 107,585,000 | oo 7,565,905 1,385 30,985 | ..o 97,847 | 05/28/2015. | 05/04/2023.
3133EF  CN 5 |FEDERAL FARM CREDIT BANKS........cocmriiereineioeeeseneisesesenesssssssesssssessssssssssessssssssssessssssssssansssnns | eovsene | oo | eonvsvensenns | evvsnmrirnsd | coriiennnnnnnn 999,500 | ... 99.154 1,000,000 999,551 51 3,575 09/10/2015. | 09/04/2018.
31331 AW 3 |FEDERAL FARM CREDIT BANKS.........ccosirviiirreiimmmrreieirseisssesssssssensssssssessssssssssssssesssssssssssssnensess | wevenne . ..107.710 2,000,000 2,005,039 (1,540) 40,116 | oo 83,000 |01/29/2010.| 01/07/2019.
31331X FD 9 |FEDERAL FARM CREDIT BANKS ..2,106,300 |...104.335 2,086,700 2,000,000 2,014,246 (13,586) 48,950 99,000 |03/24/2008. | 01/03/2017.
31331Y  CN 8 |FEDERAL FARM CREDIT BANKS.........cccrreirmmmreessmnnssssssesssssssssssssssssssssssssssssssssessssssssssssssssssnnens | soveees ..2,043,420 |...103.513 2,070,260 2,000,000 2,005,026 (5,838) 05/27/2008. | 10/28/2016.
31331Y  HQ 6 |FEDERAL FARM CREDIT BANKS.........oooiiiriiiriiriiieriisiiieseisesiessssss s ssssssssssssssssssins. | ceveies ..3,187,493 |...106.664 3,199,920 3,000,000 3,066,122 (32,136) 12/31/2014. | 12/15/2017.
31331V 2U 9 |FEDERAL FARM CREDIT BANKS.........oeruuiriuriimerisesisiesisesesaessses s sesssssss st sesssssssssssssssns. | seveeee ..1,023,165 |...102.853 | .....ccoouunne 1,028,530 | ..covevecen 1,000,000 | ...coovnevne 1,009,300 (13,865) 12/31/2014. 08/25/2016.
31331X  DE 9 |FEDERAL FARM CREDIT BANKS.......coccmiruiemmmrreismmreessserssssssessssssesesssssessssssssssssssssssssssssssssssnens | coveees ..2,079,720 |...103.686 2,073,720 2,000,000 2,009,184 (10,361) 02/14/2008. | 11/07/2016.
31331X LG 5 |FEDERAL FARM CREDIT BANKS ..2,156,360 |...104.048 2,080,960 2,000,000 2,023,909 (22,042) 05/08/2009. | 01/17/2017.
31331X 85 2 |FEDERAL FARM CREDIT BANKS.........occommirueimurmeiimmcreeissnesessssnessssssesnsssssssessssssssssssssessssssssssssnnens | coveees 1,124,240 |...106.966 | .............. 1,069,660 | ... 1,000,000 | ..oocovevneeee 1,026,804 (16,119) 04/15/2009. | 08/01/2017.
3133X0  PF 0 [FEDERAL HOME LOAN BANKS.......coovitmmiriimmmeriesmessssiessessissssssssesssssssessssssssssssesessessssssssssssessens | coveees ..3,264,360 |...110.248 3,307,440 3,000,000 3,077,295 (27,255) 01/29/2008. | 08/15/2018.
3133XH K6 8 |FEDERAL HOME LOAN BANKS.......ciirriermrresimerrissnssessssessesssssssssssessessssssssssssssssssssssssssssssssssssens | soneees ..2,090,760 |...103.450 2,069,000 2,000,000 2,010,178 (12,205) 05/23/2008. | 10/19/2016.
3133XJ W2 0 [FEDERAL HOME LOAN BANKS.........iiivieimireiienresmissssssessesssessssssesssssssssssssssssssssssssssssssssssssanens | coneees ..2,068,280 |...104.911 2,098,220 2,000,000 2,010,704 (8,530) 02/20/2008. | 03/10/2017.
3133XK QX 6 |FEDERAL HOME LOAN BANKS, ..2,887,407 |...105.220 3,051,380 2,900,000 2,897,965 1,372 12/17/2007. | 05/17/2017.
3134A4  ZT 4 |FEDERAL HOME LOAN MORTGAGE CORP........cooovveeumrrieirnieriiesseessssesissesesssssessessssessssssssssnnns | coveees ..1,383,318 |...100.187 | .............. 1,402,618 | ...oooevees 1,400,000 | ..ocoverneees 1,399,894 2,053 01/27/2006. | 01/19/2016.
3134G3 4R 8 |FEDERAL HOME LOAN MORTGAGE CORP........coovuummrrriummrsiiimmsssisssssssssesssssssssssssssssssssssssssssnsens | cevee ..6,622,631 |..... 99.045 6,903,437 6,970,000 6,707,069 43,171 03/14/2014. | 07/23/2021.
3134G3 UM 3 |FEDERAL HOME LOAN MORTGAGE CORP.........ovvvermremrrrirrermensisessssseseessesssssesssesssssssssssssssessssns. | sesnee [ SO | I ..1,000,000 |...101.323 | .ccooevreenne 1,013,230 | .oovvrerecns 1,000,000 | ..ovovnevene 1,000,000 01/05/2012. | 07/30/2019.
3134G3 M4 9 |FEDERAL HOME LOAN MORTGAGE CORP...........ccmirvrirmmrrresimnrnsismssessssssssssessssssssssssssesssessnsesses. | coneeee | ae | sevveenns L L [ 1,000,000 |..... 99.458 | ..ooooverriennne 994,580 | ...ovvrreernn 1,000,000 | ..o 1,000,000 09/12/2012. | 09/26/2019.
3134G4 4D 7 |FEDERAL HOME LOAN MORTGAGE CORP........ccoevvemrrierrienieniinessiessirsssssessisessssessssssssesssssssns | eevenee [ oo | cvnereened [ | 2,379,125 |0 96.897 2,422,425 2,500,000 2,402,445 18,627 4,271 37,500 | 09/29/2014. | 11/20/2020.
3134G6 4T 7 |FEDERAL HOME LOAN MORTGAGE CORP.........c.commrrrreermmmmriormsisissnessisssssssssssssssssssssssssessssnnens | wevene 99.997 999,970 1,000,000 | ..o 1,000,000 469 6,500 | 06/17/2015. | 06/18/2018.
3137EA  BA 6 |FEDERAL HOME LOAN MORTGAGE CORP.......cooourmrimmminniismessisssssssssssssssssssissssssssssssssssnsens | seve ...107.386 2,147,720 2,000,000 2,032,643 (16,362) . 01/25/2008. | 11/17/2017.
3137EA  CA 5 |FEDERAL HOME LOAN MORTGAGE CORP...........commirvvimmmmrriimmrennsinnesssssesssssssssssssssssssssssssssssnsens | wesee ...107.066 | .............. 1,070,660 | ... 1,000,000 999,520 137 9,792 10/23/2009. | 03/27/2019.
3137EA DB 2 |FEDERAL HOME LOAN MORTGAGE CORP........coocrrremmmmrerinmmresissnsessisssssssssssssesssssssssssssssssnsens | eesee ..101.389 | oo 1,013,890 | ..o 1,000,000 996,322 559 11,083 | oo 23,750 | 01/12/2012. | 01/13/2022.
3137EA DL 0 |FEDERAL HOME LOAN MORTGAGE CORP........ccoevverrierrireniierrinessiessisssssessissssssesssssssssesssssssens | eevenee | oo | vevvevsnnnins | evvserrns | vvvrirnennnnnnn 999,380 | v 99.725 999,650 198 [ oovverrrrerirnenines [ evvenrreeeineninsennes [ e 1.000 [10001.020 | MSecis | i, 2,556 | oo 10,000 | 08/19/2014.| 09/29/2017.
3137EA DM 8 |FEDERAL HOME LOAN MORTGAGE CORP..........ccoomurvrirmnrinnrisresmseisnnnssssnssssssssesssssssssssssnsenses. | covneee [ oo | eovervsnennes | connerneens T | eiiriennnnn4,809,800 | .. 98.637 | .............4,931,850 | ..............5,000,000 | .............. 4,866,701 33,874 15,451 62,500 | 04/22/2014.| 10/02/2019.
3137EA DR 7 |FEDERAL HOME LOAN MORTGAGE CORP..........ccommurrrimrrrisnensiisneensissssssssnsssssssssssssssssssssssssses. | vonseee | ao | wevsonsennes | consenveens] | e 4,653,696 | ... 98.457 .4,769,739 49,696 11,458 | oo 68,750 | 08/16/2013. | 05/01/2020.
3137EA DV 8 |FEDERAL HOME LOAN MORTGAGE CORP..........cccomumvreermeiirnneiirennsessnnssssssssssssnsessssssssssssnsenses. | cosneee [ oo | covevenennes | connevneens T | i 1,000,000 | o 99.457 ..1,000,000 4417 06/26/2015. | 07/14/2017.
3130A0 XD 7 |FEDERAL HOME LOAN BANKS........covicirriirmmriisimessssinessesssssssssssessessssesssssssssessessessesssssssssssessens | coveees 101.757 5,397,726 406 38,831 ...128,250 | 04/09/2014. | 03/12/2021.
3130A2 T9 7 |FEDERAL HOME LOAN BANKS.......coosiivirriinesiessiisssssesssssssssessssssssssssssssssssssssssssssssssssssssssssssssssnns | ovvssee | oo | onsessenons | evvsresnns ] | ovsriiiennnnn. 999,632 | ... 99.824 ..998,240 999,835 222 1,292 5,000 |08/19/2014.| 09/28/2016.
3130A4 CH 3 [FEDERAL HOME LOAN BANKS........cooumrrvirmcrrisinesiesiensessnessesssesssssssessesssssssssssessessnsssssssnsessess | evveene | o | cvnseensenn [eevvevnneed | cvneerrnnnnnn 1,509,870 | e 97.725 465,875 +...1,500,000 | ..oorvrrvenne 1,509,237 (633) 10,588 | ovvvvvrrane 20,484 | 04/16/2015. | 03/14/2025.
3130A6 AP 2 |FEDERAL HOME LOAN BANKS........cccomiiiimriiriineriissinesissssisesssesssssssssssssssesssssssssesssssssssesssssssenes | seveene ...100.046 3,501,610 3,500,000 3,546,609 (1,656) 30,844 09/29/2015. | 09/09/2022.
313370 E3 8 |FEDERAL HOME LOAN BANKS........ooiiiviiiereiieresmmesssssessesssssssssssessessssssssssssesssssssssssssssssssssannens | coneees ...106.489 532,445 500,000 500,000 [ cvvveeverveeermrreeienns [ errrerremreisnnennennns [ eevrerinnnnnsinnnnsinns | ceveernneneninneenins | c00een 30379 | 1000e3.375 [IDuivis | e 891 07/19/2010. | 06/12/2020.
313370  US 5 |FEDERAL HOME LOAN BANKS........eiiivitmmrresriersismissssssessessssssssssssessessesssssssssessessssssssssesssssosens | coveees ...104.500 2,090,000 2,000,000 2,067,695 (13,575) 17,569 09/29/2014. | 09/11/2020.
313371 4H 6 |FEDERAL HOME LOAN BANKS........ccoviviiireiieicsrisisssiesisssessssssssssessssssssssssssesssssssssssssssssssanens | coneees ...104.821 ...1,048,210 999,282 157 8,583 09/16/2010. | 03/18/2020.
313373 UU 4 |FEDERAL HOME LOAN BANKS........ooiirviimmrresimerresmesssssssessessesssssssessesssssssssssssssssssssssssssssssssnsens | coneres ...103.385 ...4,135,400 ...4,000,000 | ..oorrrvvenne 4,115,954 (46,359) 7,028 07/30/2013. | 06/08/2018.
313378 JP 7 |FEDERAL HOME LOAN BANKS.......cosiirvirmmrresmiessessisssssisessessssssssssssessssssssssssssssssesssssssssssssssssnsens | soneees ...101.564 2,518,787 2,480,000 2,570,316 (3,850) 18,161 09/29/2015. | 09/10/2021.
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313379 DT 3 |FEDERAL HOME LOAN BANKS [ 986,620 99.921 999,210 1,000,000 993,140 2,742 | oo | e | e 1.250 |...... 1.538 08/06/2013. | 06/08/2018.
313380 5L 7 |FEDERAL HOME LOAN BANKS........ccouiiimriiriimerinssiesssessssesssesssssessssssssssssssssssssssssssessssssssses. | coneees ] e e s 9,925,700 |..... 98.990 | ..ovrevun 9,899,000 | ......ccc... 10,000,000 9,933,530 7,830 2250 2.359 02/25/2015. | 08/08/2022.
313380 GZ 4 |FEDERAL HOME LOAN BANKS.........ccooiiiriiiniiinniissiissiissssis st sssssssssssssssssssssssssssas | eneees . .1,673,875 |..... 98.884 | ...coooouve. 1,730,470 | .ccvvvnnee. 1,750,000 | ........ccce. 1,696,667 10,598 | oo | e [ e 1.890 |...... 2.586 10/25/2013. | 09/04/2020.
313380 NM 5 [FEDERAL HOME LOAN BANKS.........ccooiirriirneiisissssissssssss st st sssssssssssssssssssssas | oenees . ..2,760,540 |..... 99.025 2,752,895 2,780,000 2,762,722 2,182 [ oo [ e [ e 2.300 |...... 2.401 01/26/2015. | 09/19/2022.
313381  C3 7 |FEDERAL HOME LOAN BANKS..........cooiiiiriiiriiniissiisscissssscsss s ssssssssssssssnneas. | oneees . .1,719,900 |..... 98.700 | ..coovoeve. 1,776,600 | .............. 1,800,000 | .............. 1,747,344 12,737 | s e [ e 1.470 10/25/2013. | 11/29/2019.
313381 YT 6 |FEDERAL HOME LOAN BANKS POV .1,978,830 |..... 97.107 2,039,247 2,100,000 2,018,898 18,610 .....1.420 10/25/2013. | 02/06/2020.
313383 EB 3 |FEDERAL HOME LOAN BANKS........ooiiiiiirieieisiissississississseie e sssssessssssssssssssssessessessassessssssnsnsns | sevens . ..2,763,240 |...100.004 3,000,120 3,000,000 2,833,549 30,876 | v e | e 1.820 09/05/2013. | 12/04/2020.
3133XH VS 8 |FEDERAL HOME LOAN BANKS.........ccoiiiiniiiiiiinsiisiiissiississssisssss s ssssssssssssssssssssssssssses. | oneees e ..2,115,086 |...103.909 2,078,180 2,000,000 2,014,513 (14,838) | v | cveereriiereesiseenes | e 5.000 03/24/2008. | 12/09/2016.
3133XL  F8 1 |FEDERAL HOME LOAN BANKS........cocoiiiimiiiieieinsisseissssssssssssssssssssssss s sssssssssssssssssssssans | arvsnne ol ..2,144,800 |...106.486 2,129,720 2,000,000 2,027,315 (17,942) 5.625 . 06/04/2008. | 06/09/2017.
3133XM  CL 3 |FEDERAL HOME LOAN BANKS...........cooviiriiinriiiniiinsiissiisssisssscisssssssssssssssssssssssssssssssssssssssssssans | covieas e ..1,034,040 |..106.209 | .............. 1,062,090 | .............. 1,000,000 | .............. 1,007,210 (4,028) ....48,750 | 04/29/2008. | 09/08/2017.
3133XP  CT 9 |FEDERAL HOME LOAN BANKS, POV ..5,505,206 |...106.491 5,963,496 5,600,000 5,585,942 5,641 ..238,000 | 12/31/2014. | 03/09/2018.
3134G3  B5 8 |FEDERAL HOME LOAN MORTGAGE CORP.........covvverrerrrirrerinniiseessssssesssessssssesssessssssssssssssssssssns. | sesnee . ..1,000,000 99.392 993,920 1,000,000 | ..ovvvreene 1,000,000 07/27/2012. | 08/22/2018.
3134G3 B9 0 |FEDERAL HOME LOAN MORTGAGE CORP.........coocuuiiiiriiriiiesiiessiissiiessissssiesssssssssesssssssssesisins. | cosees . ..1,000,000 |..... 99.745 ..997,450 ....1,000,000 ..1,000,000 07/27/2012. | 08/15/2017.
3134G3  ZH 6 |FEDERAL HOME LOAN MORTGAGE CORP........covvvirrvirrireriiniiresssssseseesssesssesssssesssssssssessssssssens. | cevnee . ..1,002,470 |...100.030 ,000,300 1,000,000 ..1,000,000 07/27/2012. | 07/25/2017.
31350M 4D 2 |FEDERAL NATIONAL MORTGAGE ASSOC.........cccoomrimriiieriiiriiiesiissessesiisessesissssssssssssssssssssenes | coseees o .1,019,931 |...104.521 ...1,045,210 ....1,000,000 ..1,002,943 (2,512) 05/27/2008. | 02/13/2017.
31359M W4 1 |FEDERAL NATIONAL MORTGAGE ASSOC POV ..1,003,278 |...103.142 ,031,420 1,000,000 | .... ..1,000,291 (394) 09/19/2006. | 09/15/2016.
3135G0  E5 8 |FEDERAL NATIONAL MORTGAGE ASSOC.........ooiriireiinrireeiesiisesissasesssssssssssssssssssesssssssnes | coseee e ....1,000,000 995,946 146 11/24/2015. | 10/19/2018.
313560  NT 6 |FEDERAL NATIONAL MORTGAGE ASSOC.........cccuuiriiriiiesiereiiesiissiissesisessisesssessssesssessssssssiseses | soseee . ...5,000,000 | ..ccrvvuvee 4,913,646 Y22 S SRR ISR DI . . 07/30/2013. | 08/28/2019.
313560 PP 2 |FEDERAL NATIONAL MORTGAGE ASSOC.........ciuuuriimreimneriersesssesesssesssessssessssessssessssessssesssssesssneses | sesnee . 1,000,000 999,573 213 || e | oo . . 02/18/2015. | 09/20/2017.
313560  PQ 0 |FEDERAL NATIONAL MORTGAGE ASSOC.........cociriiriiinriisseiissiiesesissiissssssssssessssssesssssssssnes | coseee . 2,000,000 2,000,000 10/22/2014. | 10/26/2017.
313560 QJ 5 |FEDERAL NATIONAL MORTGAGE ASSOC POV 18,335,000 | ............17,808,650 69,609 . . 11/21/2014. | 10/17/2022.
3135G0 SV 6 |FEDERAL NATIONAL MORTGAGE ASSOC..........cooiriiriiinriiereresiiesesississ s | coseee . LA 1 9,834,000 . ...9,786,500 | .. ..10,000,000 9,852,191 18,191 | i s [ s . . . . 01/21/2015. | 12/27/2022.
3136G0 2L 4 |FEDERAL NATIONAL MORTGAGE ASSOC.........ccouuiriiriieiriireiiesiasseisesisessisesssessssesisesssssessisses | sosees ] e ] 2,342,950 96.766 2,419,150 2,500,000 2,365,414 17,502 | oo | s | ceeees 2.050 51,250 |09/17/2014. | 11/07/2022.
3136G1 B8 1 |FEDERAL NATIONAL MORTGAGE ASSOC.........cruureirreimneriersesssesesssessessssessssessssesssssessssessssesssseses | sesnee ] e ] 3,780,861 97.958 3,751,791 3,830,000 3,784,635 3,774 2.250 |.....2.433 [Jdooiis| cerrrnnn. 36,146 | oo 43,088 | 05/08/2015. | 01/30/2023.
3136G1  BL 2 |FEDERAL NATIONAL MORTGAGE ASSOC.........ccooiriiriiiiriiriiiesiiesiiiesisessssssisessssssssesssssssssses | cosees e e ] 1,008,260 . 98.886 [ ...ccoverinnnns 988,860 | .............. 1,000,000 | .............. 1,007,934 (B26) | covveeerevereriieriiieni | cereiineieninniens | e 1625 |...... 1.445 |JJ........ 6,816 10/21/2015. | 07/30/2020.
31398A DM 1 |FEDERAL NATIONAL MORTGAGE ASSOC.........cosiuiriirriimeriirseisessiressssessssessssessssessssessssessssessenas | seseeee . ...106.208 | ......coveeeee 7,434,560 | ...oooovnnne 7,000,000 | .ooooevirnnee 7,043,408 (28,395) | cvvvvveereriieeneriins | e | e 5.375 |..... 4.928 | JD....... 04/25/2008. | 06/12/2017.
442435  4Y 6 [HOUSTON TEXAS UTILITIES SYSTEM.......oiiiiiriiiiiirisciiesiississessssessssssissssssssssissssssnins | oneees . ...104.093 3,122,790 3,000,000 3,002,405 ((CK1) URUURRRORRTOR VPPN DO 3.228 ... 3.214 |MN...... 03/13/2014. | 05/15/2022.
46246K  J2 9 |IOWA FINANCE AUTHORITY REVENUE..........ooiiiiiiiieriieiiiesiiesiiessisessiessiiesssessssesssessssssssenies | seviaes . . 106.414 | e 1,862,245 | .............. 1,750,000 | ...ooonevee 1,750,000 | .oooveenrieerriieniins [ erirerrinenineniinenes | cereieesiiesiisnsienins | e | e 3.730 |.... 3.730 |FA....... 09/17/2013. | 08/01/2021.
469487 CN 0 [JACKSONVILLE FLORIDA SPECIAL REVENUE.............ccomriieiriireinrereissessssissesesssnisisnsnins | oneees . . ..111.153 2,445,366 2,200,000 2,200,000 | ..ooooveniiieriiens | [ e [ e | 4.99 |...... 4.990 [AO...... . . 09/13/2013. | 10/01/2021.
613741 EX 1 |[MONTGOMERY COUNTY VIRGINIA ECONOMIC DEVELOPMENT..........cooovuiriieriireniiereiseniieniiiens | s [P (OO I 1FE | i 2,667,665 |...102.452 2,730,346 2,665,000 2,666,846 (B8B) | cvvvveeverriiiniiienis | e | e 2.950 |..... 2.933 [t | i 6,551 | oo 78,618 | 11/05/2013. | 06/01/2020.
677561 HA 3 [OHIO ST HOSPITAL FACILITY REVENUE........oovviummerreimereisssessssssssssssssesssssssssssssessssssssssssssnensess | soneees ol ...104.279 ...1,042,790 1,000,000 | ...coovvevne 1,012,289 (11,843) | covvveerveerrirerirenis | e | e 5.000 |...... 3737 [ i 25,000 | .ooovrornenn 50,000 |08/11/2009. | 01/01/2017.
742651 DK 5 |PRIVATE EXPORT FUNDING CORPORATION.........oouiiiiriiriiiriiineiiesisseisesessessssssssesssnsssnnnes | coneees o ..101.644 | .. ..1,016,440 | .. ....1,000,000 999,282 355 | s | [ e 2.250 2288 |JD....... 1,000 22,500 | 10/06/2010. | 12/15/2017.
842475 WF 8 | SOUTHERN CALIFORNIA PUBLIC POWER AUTHORITY.......cooomiiiriinniineniiensinesissesissssseessssesesens | coneees e ...107.452 2,149,040 2,000,000 2,102,303 (T1,844) | v | e | e 6.930 |...... 3.096 |MN...... . 04/19/2011. | 05/15/2017.
880591 ER 9 [ TENNESSEE VALLEY AUTHORITY ......cooiiiriiiriiiiriisseiissiisssiissesssssssssssssssssssssssssssssssssssssssssssanes | coneees e ...100.545 5,027,250 5,000,000 5,088,092 (5,458) | ..oovvveceereieriiens | e [ e 2875 |.... 2.647 [MS...... . ....71,875 | 05/21/2015. | 09/15/2024.
880591 DS 8 | TENNESSEE VALLEY AUTHORITY ......cciiiiiiiiiiiiincriissiisssiiessisssisessssssssssssssssssssssssssssssssasssssans | ceneees [P ORI I L 3,882,664 |...103.659 3,835,383 3,700,000 3,731,826 (32,043) | ccvvvoerieriicniieni | e | e 4875 ... 3.949 |UD....... covenn... 180,375 | 12/31/2014. | 12/15/2016.
914437 RA 8 |UNIVERSITY MASSACHSETTS BUILDING AUTHORITY .....couuimierireriniesesssnnssssnsssssnsesnsssensesssnsssnnes | eenes N 1| 1= P 2,002,000 |...101.479 2,029,580 2,000,000 2,001,432 [(1512)) N PO P 2108 |...... 2.088 |MN...... 05/21/2014. | 11/01/2019.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 228,340,020 XXX v 231,161,720 228,315,000 226,588,195 0 (22,584) 0 0 XXX XXX XXX ..1,556,325 XXX XXX
U.S. Special Revenue & Special A Obligati and all N Obligati of Agencies and ities of and Their U.S. Political ivisions - i i Backed Securities
31394R  ZY 8 |FHLMC REMIC SERIES 2769 LB..........cccoooiriiriiicirsciscisssississsssssssssssssssssssssssssas | ceveies . 102,875 | oo 1,130,102 | ..covoeeve. 1,098,519 | ..ccooouvvee. 1,102,862 (923) | covveoreerierniieni [ e | e 4.000 3.699 |MON... 3,662 43,941 | 09/01/2009. | 03/15/2019.
31394W  FL 7 |FHLMC REMIC SERIES 2773 TB.......coiiuriiuiiieeieiaesiseseiesessssssissessssssssesssssssssessssssssesssssssisesssasssnes | cesions . ...103.043 966,546 938,003 940,431 (522) | covveerrveeriineniienis | cerviseniiesieeniiens | e 4.000 |...... 3.815 [MON... | cccovorrinnas 3,127 | 37,520 | 08/26/2009. | 04/15/2019.
31394W YN = 2 |FHLMC REMIC SERIES 2783 AY.......ooovriiiiriiiriiriisniississisississsssssssssssssssssssssssssssssssssssssssssanns | sovsees . ...102.599 828,108 807,131 810,539 (142 ORI IR DO 4.000 3.692 |MON... 2,690 32,285 | 04/23/2009. | 04/15/2019.
31394W  GS 1 |FHLMC REMIC SERIES 2784 HJ.........ooviiiiiiiiiiiniiiscisiseiseisssssssssissssssssssssssisssssssssins | ceviias . ..102.981 | e 1,300,190 | .cccovovnves 1,262,553 | ......cceeeee. 1,262,782 (55) | covveoreveeriienniieni | eereeneieniennins | e 4.000 |..... 3.987 |MON... 4,209 50,502 | 07/17/2009. | 04/15/2019.
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31394Y F3 3 |FHLMC REMIC SERIES 2796 LB 1 655,397 |...106.442 679,981 638,827 649,195 337 MON... 05/20/2009. | 05/15/2024.
313950 MW 3 |FHLMC REMIC SERIES 2892 DB.........cvvovmmurreermaerressssssesssssesssssssesssssssessssssssssssssssessssssssssssssssssssssnns | oo I ...103.689 902,747 870,630 873,094 (411) MON... | ... 12/19/2008. | 11/15/2019.
31395U RE 3 [FHLMC REMIC SERIES 2977 AY.....ivieierieiinerriseesesssssssssssesssssssessssssssssssssssssssssssssssssessssssssssess | coveees LA ..106.642 | ............. 1,493,265 | ...ocooeverres 1,400,260 | ...oovevneeee 1,431,999 1,565 MON... | ... 02/08/2010. | 05/15/2025.
3137GA LA 3 [FHLMC REMIC SERIES 3736 QB........cceovvvvvrmmerriiressiiiessisssssssssssssssssssssssssssssssssssssssssssssssssssssns | coneees 1 ...102.091 2,311,799 2,264,449 2,259,278 2,146 MON... | ... 02/14/2011. | 05/15/2037.
3137A2  TH 4 |FHLMC REMIC SERIES 3759 LW........vvouirreiimcreeiineresssesessssessssssssssssssesssssssesssssssesssssssessessssensess | coveees 1 . 104453 | ............. 4,111,270 3,936,000 3,931,316 2,521 MON... | ... 01/19/2011. | 08/15/2036.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC 2,674,755 |..... 99.320 2,598,004 2,616,697 2,653,094 (5,425) MON... 09/19/2012. | 12/15/2037.
3137AJ  B6A 7 [FHLMC REMIC SERIES 3955 BA.........cooiriiriimerimeesmeresessssesssssssssesssssssssssssssssssssssssssssssssssssssssssssns | coneees ..2,532,681 |...104.240 2,514,349 2,412,077 2,505,060 (101) MON... | ... 12/14/2011. | 02/15/2041.
3137A)  HW 7 [FHLMC REMIC SERIES 3980 YH.......coovuommrviermrreesmerressmessssssessssssssesssssssesssssssesssssssessssssssssssssnessess | coneees 2,714,796 99.357 2,639,599 2,656,681 2,694,972 (5,182) MON... | ... 09/20/2012. | 08/15/2040.
3137AP BF 6 |FHLMC REMIC SERIES 4033 ED.......ovvveurmureermmenrisssaesssssssessesssssesssssssesssssssesssssssesssssssessssssssessssssnnees | ovnne 4,347,820 |...101.161 B2T4782 | 4225721 | coovever 4,310,213 (5,578) MON... | ... 07/22/2014. | 10/15/2036.
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA.............oiiiriiriieeiisciisssiissssssssissssssssssssssssssssssssssssssssssssssnoes | cosenee ..3,120,812 |...100.569 2,996,248 2,979,296 3,091,775 (6,676) MON... | ... 10/24/2012. | 12/15/2040.
3137AV. 2S5 |FHLMC REMIC SERIES 4122 PA 4,743,502 |..... 95.851 ...4,516,350 ..4,711,844 4,734,648 (2,092) MON... 11/26/2012. | 02/15/2042.
3137AW  BM 2 [FHLMC REMIC SERIES 4125 KP..........cvormrerrrereeineriseesssesesssssssessssessssssssesessssssssssssesssssssssessseseses | weseeee ..5,716,665 |...100.270 5,534,084 5,519,182 5,648,606 (15,481) MON... | ... 12/17/2012. | 05/15/2041.
3137AW VA 0 |FHLMC REMIC SERIES 4145 UC..........osverrieierreiimerresseesssssessessssessssssesssssssessssssesssssssessssssnesssssss. | coneeee .4,905,461 |..... 96.844 | .............. 4,773,018 | oo 4,928,564 | ..........c... 4,909,421 1,044 MON... 03/20/2013. | 12/15/2027.
3137B0 TR 5 [FHLMC REMIC SERIES 4186 MC........rvvveumerrceemrreesssnessssssssssssssesssssssssssssssssssssssssssssssssssssessessons | eoveens ..5,123,065 |..... 96.964 5,186,327 5,348,714 5,160,021 10,123 MON... 07/22/2013. | 03/15/2028.
3137B1  MQ 2 [FHLMC REMIC SERIES 4198 QD.........corvriermeriiirnerissnessisssssssssessesssssssssssessesssssssssssssssssnessens | coveees 4,528,325 98.939 4,421,556 | ...ovveonen 4,468,972 | ...ooooonve 4,517,640 (2,669) MON... 05/22/2013. | 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA ..3,897,035 |..... 99.199 3,847,784 3,878,853 3,895,827 (631) MON... 09/25/2013. | 05/15/2028.
3137B7 3L 1 [FHLMC REMIC SERIES 4289 WE............ccomsirviemmrrriirnnesissesssssssssssssessssssssssssssssssesssssssesssssssons | coveees [V I i ..5,061,223 |...103.871 | .....cc....... 5,132,832 | ccovvvvernn 4,941,545 5,039,696 (10,438) MON... | ... 02/20/2014. | 08/15/2031.
3137B7  TL 3 [FHLMC REMIC SERIES 4306 A.......cooouumrvirmmrieisenessisssesssssssessessseesssssssesssssesssssssssessssseseesssssssesssssens | coveees w2 | ..3,033,003 |...104.202 3,022,546 2,900,660 3,018,398 (5,208) MON.... | ... 05/21/2014. | 03/15/2041.
3137B9  FL 4 |FHLMC REMIC SERIES 4314 KA.......cooiiimirrieriinerinesiiesseseseses e sasssssssssssesssssessssssssssssssssssssssenss | seveene w2 | ..8,457,996 |...102.648 8,483,141 8,264,302 8,436,261 (15,040) MON... | ... 06/24/2014. | 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA.........iiirriireriiieeresssseesssssessesssseesesssesssssssessesssssssssssssssssssssssssssnns | oo w2 [ .4,231,801 |..102.351 | ... 4,221,145 | oo 4,124,185 | oovvvev 4,217 473 (9,834) MON... | ... 06/25/2014. | 01/15/2040.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA, ..6,594,471 | ...102.964 6,634,437 6,443,453 6,580,863 (9,731) MON... 07/23/2014. | 06/15/2040.
31415Y LW 7 [FNMAPASS-THRU POOL 993241.........ccoeerrrieimmimriirrmerisisessssssssssssssssssssessssssssssssssesssssssesssssssess | coveees ...105.656 862,076 815,927 858,024 (1,437) MON... 09/15/2010. | 06/01/2024.
31381Q  BW 5 |FNMA PASS-THRU 4B7253.........ccooureemeeireeessneesssessseesssessssssssssssessssessssesssssssssesssssssssssssssssssssssns | sesneee ...103.628 ..4,792,582 ...4,624,794 .4,632,795 (4,523) MON... | ... 04/08/2011. | 02/01/2018.
3M1417Y  GK 7 |FNMA PASS-THRU 15 YEAR.......cvcuurieereeereseeessesessssssessssssssessssssssesssssssssesssssssssesssssssssnessssnsssanes | seveene ...105.830 ...1,219,663 1,152,473 .1,187,556 (1,329) MON... | ... 01/25/2011. | 10/01/2024.
31394B  MD 3 |FNMA REMIC TRUST 2004-89 AQ.........rreemmmurreemmmereesimsersessmsesssssssessessssessssssssessesssssssssssessssssnsssessens | coveees ...106.402 2,285,730 2,148,202 2,176,043 1,390 MON... 02/24/2010. | 12/25/2024.
31398S TN 3 |FNMA REMIC TRUST 2010-146 PC........evviuiririirierisieiseniseseseesssssssssesssssssssesssssssssessssssssssesssenssses | seveene ...101.992 3,913,590 3,837,154 3,858,461 (28,615) MON... | ... 03/18/2011. | 09/25/2036.
3136A2 AR 4 [FNMAREMIC TRUST 2011-110 EC......oovorrrrrirrnerieienerressesresssnessesssseensssssesssssssensssssesssssseenssssnnes | evveeee | oo | veveenei [ eevviveensd | cvverennnnnn.5,263,5681 | ooe. 98.480 5,092,057 5,170,651 5,244,641 (5,477) MON... | ... 02/25/2013. | 04/25/2041.
3136A2 MY 6 |FNMAREMIC TRUST 2011-128 QB......o.cveooreeeeeneeeesseesseesssseesssessssssessssssssnsssssssssesssssssssessssasssssanes | soveene ...101.101 2,440,209 2,413,635 2,475,806 (3,136) MON... | ... . 07/09/2012. | 03/25/2039.
313978 XM 1 [FNMA REMIC TRUST 2011-40 KA.........cooeoerreiercrreeirreesisseseesssssessssssessssssesssssssesssssasesssssssesssssons | coveees V2 I I ...104.021 429,380 412,782 421,923 (1,137) MON... | ... 1,204 ....14,447 | 06/15/2011. | 03/25/2026.
3136A0  LP 0 |FNMAREMIC TRUST 2011-70 ND.....ooormurrrirmmcrresrreseisnessisssnsssssessssssssssssessesssssssssssessssssssssssnns | weveene | o0 | conveeves 2 | L [ 5,170,313 |...103.551 5,177,550 5,000,000 5,097,362 (24,218) MON... | oovrrverre 14,583 ....175,000 | 10/20/2011. | 04/25/2037.
3136A8 ZR 4 |FNMAREMIC TRUST 2012-103 DA.......ceriumrrimmrermerimessssesisesssesssssesssssssssesssesssssesssesesssesssesssssessses | seseeee ..4,851,369 |...103.103 ...4,739,038 ..4,781,953 2,137 MON... | ... 08/15/2012. | 10/25/2041.
3136AA 6K 6 |FNMAREMIC TRUST 2012-151 YA.....ovieierrieimerrisiessesssssssssmsessssssesssssssssssssssssessssessssssssssssssnsens | wovenne 4,397,154 | ... 97.969 ..4,191,915 .4,377,316 (5,123) MON... | ... 04/22/2013. | 01/25/2028.
3136A3 X9 7 [FNMAREMIC TRUST 20123 BA.....oouuurrvirmmrrenmmnessismmessessisessssssssssssssessssssssssssssssssssssesssssssesssssesens | aoveies ..2,728,905 |..... 99.565 2,717,883 2,729,758 2,729,237 40 MON... | ... 01/18/2012. | 04/25/2040.
3136A5 XR 2 [FNMAREMIC TRUST 2012-30 PB.........cvveeuumrreieuereeeesreessssmssesssssesssssnsessssssssssssssesssssssssssssssesssssens | coveees [V IR ..2,921,653 |..... 99.167 2,884,695 2,908,926 2,918,213 528 MON... | ... . . . 03/19/2012. | 10/25/2040.
3136A4  2C 2 |FNMAREMIC TRUST 2012-34 PB.......coovuuurrreeriirniessnneessnssssssessssssessssesssssssssssessssssssssssssesssssnees | wevens | o0 | consenren 2 | L1 [ 3,012,215 |..... 97.812 2,924,375 2,989,792 3,005,130 (733) MON.... | ovverrverrane 4,983 | oo 59,796 | 03/27/2012. | 01/25/2032.
3136A5 AC 0 [FNMAREMIC TRUST 2012-40 MG.......cevvvorrmrrirrmmeriessnssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssnns | avveens ..6,039,197 |..... 99.649 5,986,197 6,007,283 6,037,283 (1,466) MON... | cooverrrrenne 12,515 ...150,182 | 05/27/2014. | 04/25/2041.
3136A5 P67 [FNMAREMIC TRUST 2012-53 PB........cevvveeerrreiemmrriissneresssenssesssessssssssssesssssssssssessssssssessssnsessessns | eoveene | oo | vevenenn2 | eevvirenesd | cvveerrnennnnid, 109,294 | . 99.871 | o 3,996,584 | ...oovvovune 4,001,747 | coovvver 4,080,977 1,373 MON... 7,503 90,039 | 07/16/2012. | 02/25/2041.
3136A7 U3 4 [FNMAREMIC TRUST 2012-84 QG.......voormurverrmerresiessessssessesssssssssssessessssssssssesssssssssssssssssssssessens | aoveens 101.924 2,107,629 2,067,844 2,092,453 (718) MON... | ... 5,170 04/21/2014. | 09/25/2031.
3136A7 5E 8 [FNMA REMIC TRUST 201298 PD.......coocrmmrrreemmirrismneesismsesssssessessssesssssessssssssssssesssssssesssssssens | coveees w2 ] 3,281,271 | 98.050 3,176,096 3,239,261 3,275,164 1,926 MON... | ... 5,399 ....64,785 | 08/27/2012. | 07/25/2041.
3136AH U9 9 |FNMA REMIC TRUST 2013-133 VT...ouuiviuuurriimicrsissmeessssisessesssesssssssessssseeessssssessssssessssssnsesssssnennes | eesvens | oo | seseonies 2 102.164 5,289,642 5,177,599 5,295,560 (16,394) MON.... | oovervirre 12,944 ....155,328 | 01/27/2014. | 05/25/2025.
3136AD  MZ 9 [FNMAREMIC TRUST 2013-30 JA.......ooimmimriemnnnrininneniisnessessssssssssssssssssesssssssesssssssssssssesssssssesssssns | eevvees | oo | covssessesnes [eevrerennsd | cvverninnnnnn 8,715,679 | e, 90.694 | .............. 6,514,910 | .ccoovvvranee 7,183,397 6,706,243 (9,336) MON... | ... 10/16/2015. | 04/25/2043.
3136AD  EY 1 [FNMA REMIC TRUST 2013-36 AB........ovouureemrrernreiseeesssessseessessssesessessssssssssssssssssssssssasssssssssassssnes | soneees 2. ...102.282 5,340,292 5,221,146 5,345,174 (2,631) MON... | ... " 10/23/2013. | 05/25/2032.
3136AD V4 8 [FNMAREMIC TRUST 2013-41 WG.......costruirriiriicerieiiissniessiessisssssssssssesssssssssssssssssssssssssssssessssns | coevene | oo | evvenens 2 ...101.606 6,970,094 6,859,924 6,877,414 (1,111) MON... | cooveerrinae 14,292 ...171,498 | 06/04/2014. | 11/25/2042.
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3136AJ) K4 7 |[FNMAREMIC TRUST 2014-28 ND. ..8,302,369 |...103.495 8,397,044 8,113,478 8,282,008 (11,613) | e | oveererisesnniineenns | 000003000 [ 2.462 06/24/2014. | 03/25/2040.
30297K AN 0 |FREMF MTG TR 2013--K30 B ..7,161,875 99.393 6,957,510 7,000,000 | oooooviennee 7,144,820 (17,055) 3.239 03/12/2015. | 06/25/2045.
30261N AE 0 |FREMF MTG TR 2013-K25 B ..7,320,766 |..... 98.719 ..7,303,200 (17,566) | cvvvvveeereieriienins | e | 0000 3.618 | i 3.147 05/04/2015. | 11/25/2045.
30291 AJ 2 |FREMF MTG TR 2013-K29 B. ..7,210,000 |..... 96.252 ..7,189,999 (20,001) | vvvverrcrrierennninns | e | e 3481 [ 3.059 04/13/2015. | 05/25/2046.
30291M AN 6 |FREMF MTG TR 2013-K31 B ..7,185,937 |..... 98.709 | ..............6,909,630 | ..............7,000,000 | .............. 7,170,698 (15,239) | covvveeveereiinniienins | e | 00003627 | i 3.249 [MON... | ..o 21,160 05/21/2015. | 07/25/2046.
30265A AN 4 |FREMF MTG TR 2013-K33 B ..6,928,359 |..... 96.741 .6, 6,930,359 1,999 3.655 20,435 06/24/2015. | 08/25/2046.
30291R  AA 3 |FREMF MTG TR 2013-K34 B ..2,093,750 | ...100.503 2,010,060 2,000,000 2,085,677 (8,073) | .ovvverereenrrnnneninene | eorserenssnesssensssnnens | ceeeee3 789 | cerers 3.098 04/15/2015. | 09/25/2046.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. ..215,097,442 XXX ...212,366,100 211,688,121 ..214,256,953 (266,550) 0 XXX [ XXX ] .. .507,819 | oo 5,517,623 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation ..443,437,462 XXX ..440,845,148 (289,134) 0 XXX | XXX | .......2,064,144 | ...... 11,578,119 XXX XXX
Industrial & Mi (Unaffiliated) - Issuer Obli
002799 AR 5 |ABBEY NATIONAL TREASURY SERVICES PLC ..1,498,515 |...100.091 487 | oo [ e | 2001650 | i 1.684 09/24/2014. | 09/29/2017.
035237  BP 2 |ANHEUSER BUSCH INBEV WORLDWIDE...........ccconueverrermerererrinrersesnnressnsssenessessssssessessssnsessssen | eonenee | R | verrne] | coecl IFE [ ciiii....995,180 | ... 96.208 456 2.555 07/11/2012. | 07/15/2022.
046353  AF 5 [ASTRAZENECA PLC.......coocviriiiriinninsinniissisnsisssisssisssssssssssssssssssssssesssnssssesssssssnsssssssssnss | conenee | R | eevceeen] | el IFE | 1ii0000.1,015,606 | ..... 99.453 (2,204) | oo | veeeeeneiineninnnenns [ 21950 [, 1.712 09/21/2012. | 09/18/2019.
064149  C8 8 |BANK NOVA SCOTIA HALIFAX ...107.979 ((G1:72) SUUUURUTRRRIURTRRSTOR IVPTOOPIURRTOUOPOURIOR DU 3 (5T DO 4.288 04/20/2011.| 01/13/2021.
06367V HL 2 |BANK OF MONTREAL ...100.842 ...1,008,420 .. (2,351) ] oo | [ 02375 [ 2121 01/28/2014. | 01/25/2019.
06366R  E7 6 | BANK OF MONTREAL.......cooommriiriirnriieneineeseesisnsisssssssssssesssssssssssssssnssssessssnssssssssssnsssanssssnssssnssss | envsiee | 1o | covnevcvnnins [ e TFE | 1,998,720 ... 99.078 ,981,560 ..1,999,027 307 04/07/2015. | 04/10/2018.
064159 CU 8 |BANK OF NOVA SCOTIA 100.239 ...1,002,390 ..1,003,092 (1,053) | oo | v [ 20.2.080 [ 1.937 11/07/2013. | 10/30/2018.
06738E  AD 7 |BARCLAYS PLC.....oiiorieriireieeiieeesssssessissssssesssssssssssssssssssessssnssssssssssssssensssnsssssssssnssssansssnnsssns | anvesee | R | conseeeinnees | eeeen2FE | ovriiiennnn. 996,480 | ..., 99.635 ..996,350 997,251 BB6 | ...oooecvieeriiicniienes | e [ 22750 [ 2.826 11/03/2014. | 11/08/2019.
055451 AU 2 [BHP BILLITON FIN USA LTD.....cevvuuireerricrirereeeniesseisenssessssensssessssesssnessssessssessssesssssssssesssesssnens | conenee | R | sevenen] | coicd IFE [ 1,098,647 | ... 94.682 ,041,502 | .............1,100,000 | .............. 1,098,909 119 | i [ | 00.3.850 [ 3.865 09/25/2013. | 09/30/2023.
05574L  PT 9 |BNP PARIBAS / BNP PARIBAS US 101.434 ...1,621,510 .1,507,245 (2,652) | ..o e [ 2700 [ 2511 11/26/2013. | 08/20/2018.
05565Q BZ 0 |BP CAPITAL MARKETS PLC........coocvimirinriiiiniineriinsniineniinsssissssssssisssssssssssssssssesssnesssssssnssssssssonens | wovenee | R| cvveeend [ IFE | 1,608,375 | ... 98.754 .1,481,310 ..1,504,838 (733) 11/26/2013. | 05/06/2022.
05565Q CP 1 |BP CAPITAL MARKETS PLC........coooviirinrriiiniinnricssisssssisssssssisssssssssssssssssesssssssssssssssnsssonnns | wovenne | R| v [ IFE ] innn..516,025 | ... 99.948 514,542 (1,483) | oo | e [ 3814 [ 3.401 . 01/13/2015. | 02/10/2024.
25152R WY 5 | DEUTSCHE BANK .......cociiiiriiiriiiciiiesiiieseiesiiessiissiisssssssssssssesssssssssssssssssssssssssssssssssssnnnsnsnnss. | aeneeee | R ovsrivnenns e TFE | i 1,474,484 | L. 99.356 . 1,474,756 170 [ [ [ 201350 | 1.362 [MN..ooo. | v 1715 | 19,912 | 05/22/2014. | 05/30/2017.
36164N  FF 7 | GE CAPITAL INTERNATIONAL FDG.......ovvvrrrrerrrrresnsnresssessesssnsessssssssssssssssssssssssssssssssssssesns | eovens | R| vevvenend [eoid TFE | v 1,150,460 ..., 99.166 | ... . ....1,147,000 | .... ..1,150,353 (108) | cevvvverererereercrrreeees | ceverreenrienernneniens | eeenn2.342 | v 2278 11/02/2015. | 11/15/2020.
377373 AD 7 |GLAXOSMITHKLINE CAP PLC 2100777 | e 1,511,655 | ..ccoovunve. 1,500,000 | .............. 1,513,311 (1,945) | ..o | e [ 202850 [ 2701 [MN...oo.| v 8,294 | e 42,750 | 12/05/2012. | 05/08/2022.
448055 AC 7 [HUSKY ENERGY INC. ...104.263 ...1,042,630 1,000,000 | ...covvnene 1,072,575 (41,485) | ccvvooveerereriiene | e, | 00006.200 | i 1.859 11/27/2012. | 09/15/2017.
500472 AB 1 |KONINKLIJKE PHILIPS ELECTRONICS ..107.012 ...1,070,120 ....1,000,000 997,422 1,070 | e | e [ 05750 | 5.877 03/06/2008. | 03/11/2018.
53944V AG 4 [LLOYDS BANK PLC.....covsrreumerreiimerriissnssssesssssessssssessssssssssssesssssssssssssssssssnessssssssssssonsessens | eoveee | R | covseersenns [ e TFE | i 999,040 | ... 99.784 ..997,840 ....1,000,000 999,239 199 [ e [ [ e 1750 | 1.783 05/11/2015. | 05/14/2018.
656836 AD 5 |NORTH AMERICAN DEVELOPMENT BANK 100.689 | ... ,006,890 | .. ....1,000,000 998,882 385 | | [ 202,300 [ 2.342 10/03/2013. | 10/10/2018.
78008S VD 5 |ROYAL BK OF CANADA........ccoooiirinriicriissiisssiisseisssiisssssssssssssssssssssssssssssssssssssnsssnsssssnsssonsssens | eoneee | | | ovnnivnni [ et TFE | 00000999750 | L.... 99.460 | ...ccovverrnnnns 994,600 | .......ccc.... 1,000,000 999,896 50 [ [ [ 201500 | i 1.505 01/07/2013.| 01/16/2018.
806854 AH 8 | SCHLUMBERGER INVT SA ...101.453 ...1,014,530 1,000,000 997,213 298 | oeveeereireriiieneiienes | e | 20003650 [ 3.691 11/26/2013. | 12/01/2023.
822582 AJ 1 |SHELL INTERNATIONAL FINANCE. ...106.580 ....1,000,000 997,141 892 | . | e [ 4300 [ 4.384 03/03/2010. | 09/22/2019.
822582 AM 4 |SHELL INTERNATIONAL FINANCE. ...107.403 ....1,000,000 997,750 AT3 | o [ | 375 | 4.434 03/18/2010. | 03/25/2020.
822582 BG 6 [SHELL INTERNATIONAL FINANCE..........cccccommiiiimiinninniisncisnissessisnessssisnssssssssssssssssssssssnnes | coneeee | R [ cvveesn | il IFE | ....997,880 ... 98.376 . ....1,000,000 998,143 263 | | [0 2125 [ 2170 . 05/06/2015. | 05/11/2020.
88165F AC 6 | TEVA PHARMACEUTICALS FINANCE ..100.619 | ..............1,006,190 | .....cccooeuee 1,000,000 999,565 495 | .o [ | 202,400 ] 2451 [MN...... | oo 3,400 | oo 24,000 | 11/17/2011. | 11/10/2016.
89114Q AM 0 | TORONTO DOMINION BANK ...101.914 (T,761) | e | vvsenrissennininnens | 0002625 [ s 1.800 26,250 | 10/28/2013.| 09/10/2018.
89114Q AS 7 | TORONTO DOMINION BANK.......ccccviriviiriiriiinsisnniesisssissienssissssssssisssssnsssssssssssssssssenssssnses | eoveene | b | eevicveniens [ IFE | 1,498,155 | ... 99.867 . 356 | . | [ 2125 [ 2451 [ i 15,849 | .......c...... 31,875 | 06/26/2014. | 07/02/2019.
89114Q AZ 1 | TORONTO DOMINION BANK.......covtverrrvirriiriniisiissiissinessissssssssissssssssssssssssssssssssssssssssssssssnsss | eovenee | | veevvnennns [ IFE | iiiiii00000.999,970 | ... 99.725 999,978 8 [ [ [ 201625 | 1626 (MS..... | oo 4,875 | s 8,125 | 03/09/2015. | 03/13/2018.
89352H AN 9 | TRANSCANADA PIPELINES LTD......covvrviiiriiirniisriineiissieniisseisssissisnssssssssesssssssssesssssssssessssnns | eeveeee || et [l IFE | nnnn...996,840 | ... 99.605 997,850 1,010 | oo e [ 1875 [ 1.984 9,375 |01/07/2015. | 01/12/2018.
90261X FA 5 |UBSAG ...108.380 998,226 695 5.833 10,542 57,500 | 04/22/2008. | 04/25/2018.
961214 CF 8 | WESTPAC BANKING CORP ...100.258 999,155 265 | | [ 002250 [ 2.279 10,250 22,500 |01/13/2014. | 01/17/2019.
002824  BA 7 [ABBOTT LABS.......ccooiiiiiriiciiieniicsieseissisenisssssesssssssssssssssssssssssssssesssssssnsssssssssssnsssnsss | conenee | | eevveeen] | eecd IFE [ cii0001...996,810 [ ... 99.378 . 997,150 340 | | [ 02550 [ 2.600 (MS...... | .o 7,508 | o 13,104 | 03/09/2015. | 03/15/2022.
001055 AH 5 |AFLAC INC. ..101.317 3,039,510 3,000,000 3,027,928 (24,467) | ccvvorvverrirerirenens | e | 00000 2.650 | e 1.810 |FA.coo | s 30,033 | oo 79,500 |12/31/2014. | 02/15/2017.
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009158 AP 1 |AIR PRODUCTS & CHEMICALS INC. .4,351,702 |...106.823 ...4,064,615 ....3,805,000 4,132,176 (85,990) 05/28/2013. | 08/21/2019.
010392 ER 5 |ALABAMA POWER CO ...100.098 500,490 500,000 197 08/11/2008. | 01/15/2016.
010392 FE 3 |ALABAMA POWER CO . 104.534 | ............. 1,097,607 | .oovooreres 1,050,000 | ..ooorrerneens 1,048,678 215 05/18/2011. | 06/01/2021.
010392 FK 9 |ALABAMA POWER CO. ...102.872 5,143,600 5,000,000 5,123,874 (1,676) 11/17/2015. | 12/01/2023.
025816  AY 5 |AMERICAN EXPRESS CO. ..110.899 | ....ccccoo..e. 1,108,990 | ..o 1,000,000 | ..oooverreeee 1,000,040 (16) [ cevevverreeerenreriiennne | weveveeenriresenniiinns [ e 7.000 [ ..0.8.998 | MS.oois | v 19,833 | i 70,000 |03/13/2008. | 03/19/2018.
0258M0 DC 0 |AMERICAN EXPRESS CREDIT CORP. ..101.274 2,025,480 2,000,000 1,999,831 229 56,000 | 12/31/2014.| 09/19/2016.
0258M0 DP 1 |AMERICAN EXPRESS CREDIT CORP ...100.018 400,072 400,000 47 08/12/2014. | 08/15/2019.
02666Q J7 9 |AMERICAN HONDA FINANCE CORP ...105.292 ...1,052,920 ....1,000,000 250 09/13/2011. | 09/20/2021.
03076C AF 3 |AMERIPRISE FINANCIAL INC ..103.881 | ... ...1,558,215 1,500,000 | ...ooonevne 1,606,457 (8,083) 04/29/2015. | 10/15/2023.
032654  AH 8 [ANALOG DEVICES INC......covveeurrerinreiiienresssssnsssessssssssessssssessesssssenssssesssssssessssssssssssssessssssnnes | connene oo | seeeresd e IFE | iiinner..5,010,600 | .. 97.008 | ..o 4,850,400 5,000,000 5,009,774 (826) [ cvvvevvereveererrerieens [ evvrreennriisnennies [ 0002875 100002845 [IDeic | o 11,979 04/27/2015. | 06/01/2023.
03524B  AE 6 |ANHEUSER-BUSCH INBEV S.A, ...102.021 612,126 600,000 (382) 9,250 22,200 |03/20/2014. | 02/01/2024.
037411 AN 5 |APACHE CORP ..107.123 2,678,075 2,500,000 2,583,703 (37,044) cevven 175,000 | 01/15/2008. | 02/01/2018.
037833 AK 6 [APPLE INC...occviiirriierreiieerresiseessssisessssssesssssssesssssssesssssssessssssnessssssesssssssesssssessssssessessnsessssns | coneene oo | senvvresd [ eoae IFE | i 1,678,264 | . 97.437 | oo 1,675,916 | .oovoevennes 1,720,000 | oo 1,686,485 3,934 [ .o [ [ 002400 |00 2704 [MNLccccs | 6,857 | 41,280 | 11/22/2013. | 05/03/2023.
037833 BG 4 |APPLEINC ..101.210 506,050 500,000 (27) 8,000 | 05/13/2015. | 05/13/2025.
039483  AY 8 |ARCHER DANIELS MIDLAND CO. . ..108.062 | .............. 1,720,347 | c.ovovevenes 1,592,000 | ..oovverneees 1,584,869 2,952 ....95,073 | 06/11/2008. | 03/15/2018.
00206R  AX 0 |AT&TINC ..3,263,010 |...106.435 3,193,050 3,000,000 3,216,174 (36,568) ..133,500 | 09/18/2014. | 05/15/2021.
00206R AZ 5 |AT&TINC ..1,648,972 |..103.167 | .............. 1,532,030 | ..o 1,485,000 | ..occovevnees 1,594,301 (17,919) 08/15/2014. | 08/15/2021.
00206R BM 3 |AT&TINC 998,600 99,537 995,370 1,000,000 298 03/20/2013. | 12/01/2017.
06406H BX 6 |BANK OF NEW YORK ...100.847 | coovvvienne 1,008,470 | ..covevecn. 1,000,000 175 07/21/2011.| 07/28/2016.
06406H BP 3 |BANK OF NEW YORK ...108.324 541,620 500,000 (621) 02/10/2010. | 01/15/2020.
06406H DA 4 [BANK OF NEW YORK......coovvurmrriirerrismensesssessisssssssssessessnssssssssessssssssssssssesssssnsesssssonsssssssnessees [ eoveene | oo | vvvenennd e TFE | v 997,860 | .ve. 98.339 ..983,390 ....1,000,000 161 02/19/2015. | 02/24/2025.
071813 AY 5 |BAXTER INTERNATIONAL INC ...107.340 536,700 500,000 1,044 06/23/2008. | 06/01/2018.
05531F AG 8 |BB&T CORP ...100.274 501,370 500,000 (2,835) . 07/07/2011. | 03/15/2016.
05531F  AK 9 |BB&T CORP. ...100.771 503,855 500,000 (4,885) .2,956 02/27/2014. | 03/22/2017.
073902 RU 4 |BEAR STEARNS & CO INC ..110.309 | s 1,103,090 | ..o 1,000,000 319 [ [ e [ e 7.250 |00 7,289 [FAGcoi | v 30,208 01/29/2008. | 02/01/2018.
075887  BK 4 [BECTON DICKINSON & CO.......cevurrrireriirrierirnrinerssssinsssssssinsssssssssssssssssssssesssssssssesssessssessnes | conenee | | vevenen] | eien2FE [ 1,965,015 | ... 98.818 ...1,926,951 1,950,000 (1,211) | coeevrererenireniines | evrenrrenriisenireeiins [ 2000003300 [000.3.185 [MSecis | o 21,450 | oo 32,175 | 04/24/2015. | 03/01/2023.
084670 BC 1 |BERKSHIRE HATHAWAY FINANCIAL CORP ...106.642 | ... ...1,5699,630 | .. ....1,500,000 Nk (7,632) 21,250 56,250 | 08/08/2013. | 08/15/2021.
09247X AC 5 [BLACKROCK INC ...108.066 | .............. 4,322,640 | ooovvernnn 4,000,000 3,999,344 353 ..73,611 ..250,000 | 09/26/2007. | 09/15/2017.
09256B AA 5 |BLACKSTONE HOLDINGS FINANCE LL C ...113.604 5,680,200 5,000,000 5,681,222 | ..o | e (176,850) 125,139 | ...........331,250 | 05/07/2013.| 08/15/2019.
097023 AW 5 [BOEING CO, ..112.192 560,960 500,000 [ .vvververrrrrre500,000 [ coveoeovrveierrrreiennns e [ revrveneenneinnenneiinns [ eeveernnenssiineneenens | 000ee:8.000 | 10008.000 [MSeiies | v 8,833 [ oo 30,000 |03/11/2009. | 03/15/2019.
10138M AG 0 |BOTTLING GROUP LLC. ..101.124 505,620 500,000 571 08/23/2007. | 04/01/2016.
10513K  AA 2 |BRANCH BROKERAGE & TRADING CO ...102.985 2,059,700 2,000,000 2,002,513 (3,395) 09/29/2006. | 09/15/2016.
110122 AT 5 |BRISTOL MYERS SQUIBB CO........coervimriiriimeriiserienissssiesensssssssessssesssesssesesssesssnesssnsssnsssnnssss | coneee | oo | evvvveen] | eoacd TFE [ 492,170 |, 97.012 485,060 500,000 749 07/27/2012. | 08/01/2022.
13342B AC 9 |CAMERON INTERNATIONAL CORP. ..108.453 | ............. 1,626,795 | ..ovoooeres 1,500,000 | ..oocovevneeee 1,650,095 (56,767) 44,094 95,625 | 06/03/2013.| 07/15/2018.
134429 AW 9 |CAMPBELL SOUP CO. . 106.521 | e 1,065,210 | covvovrennes 1,000,000 488 | oo | s | 280 | 1008313 { A [ v 8,972 [ oo 42,500 | 03/31/2011. | 04/15/2021.
134429  AY 5 [CAMPBELL SOUP CO......coosviriirinirriiissnnsiisessiissssssssisssssssssssssssssssssssssssssssssssssssssssssssnssssssssssssssnnes | avvee | oo | vvvennnnd [enFE | 0. 2,858,100 | ... 94.869 2,846,070 3,000,000 2,876,392 16,608 | ..ocverecrrererrirncnirene | wveerrsenrieeninnnnens [ e0eee 2500 [ 1003199 | Ao | s 31,042 | v 75,000 | 11/24/2014. | 08/02/2022.
14149Y  AZ 1 |CARDINAL HEALTH INC......oovsirvrirrrnriscnrisnnessisssnssssnessssssssnssssessssssssssssssesssssssssssssssssssonsessens | wovenee | oo | conveee] | eeini2FE | i 2,494,450 | ... 99.962 2,499,050 2,500,000 2,495,636 1,062 7,667 59,333 | 11/18/2014. | 11/15/2019.
14912L  2Y 6 |CATERPILLAR FINANCIAL SERVICES ...100.886 ...1,008,860 1,000,000 856 09/21/2006. | 03/15/2016.
14912L  3U 3 |CATERPILLAR FINANCIAL SERVICES. ...108.164 ...1,081,640 ....1,000,000 | ..ocvvvveenne 1,005,892 (2,365) . ....54,500 | 05/27/2008. | 04/15/2018.
14912L  4E 8 |CATERPILLAR FINANCIAL SERVICES. ..114.592 2,291,840 2,000,000 2,313,303 (96,376) cervennn 143,000 | 05/28/2013. | 02/15/2019.
12527G AA 1 [CF INDUSTRIES INC ...108.352 2,167,040 2,000,000 2,201,378 (82,891) 10/25/2012. | 05/01/2018.
166764 AH 3 |CHEVRON CORP ...100.532 5,026,600 5,000,000 5,032,728 (2,072) 06/25/2015. | 06/24/2023.
171340 AH 5 [CHURCH & DWIGHT INC......cevvirriirririinnrieerinsssisesisssisssssssissssssssssissssssssssssssssssssssssssssssssns | voneese | oo | evvvsen] | e0een2FE | 1ii00000..2,966,940 | ... 96.943 2,908,290 3,000,000 2,970,339 3,399 02/18/2015. | 10/01/2022.
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17275R  AC 6 |CISCO SYSTEMS INC ..4,033,770 |...100.638 ..4,000,655 (4,448) ..220,000 | 11/15/2006. | 02/22/2016.
17275R AE 2 [CISCO SYSTEMS INC.....ooureeumriurrieseeisrsiasessssesesssesssesessesssesessesssessstsss s ssssssssssssssssssssssssssssssss | oneees ...109.280 503,380 (982) ...24,750 | 02/10/2009. | 02/15/2019.
17275R AW 2 [CISCO SYSTEMS INC......oourmrveeerrrreesmsersesssessesssesessssssssssssesesssssessssssmsesssssssessssssssssssssessssssssssssons. | coneees ...102.877 997,455 125 17,306 | 06/10/2015. | 06/15/2025.
191216 AV 2 [COCA COLA CO..ooouririiermmreiiessessesssesesesssessessse s ssss st sssssnens | crveies ..104.585 | ... . 999,476 83 [ oo [ e [ 0000:3.300 |100..3.310 [MS.oos | i 11,000 | i 33,000 |08/03/2011. | 09/01/2021.
19416Q DY 3 |COLGATE PALMOLIVE CO.....corvriorurrrirmierisineesissssssssssssssssssssssessssssssssssssesssssssessssssssssssnnens | coveees ..100.697 | .............. 1,008,970 | ..o 1,000,000 991,083 1,387 ....24,500 | 11/03/2011. | 11/15/2021.
20030N AR 2 [COMCAST CORP ...108.917 2,178,340 2,000,000 2,179,232 (82,406) .117,500 | 10/25/2012. | 02/15/2018.
20030N  BJ 9 | COMOCAST CORP.......courermrermresmeeeseesseesssseessssesssesssssessssesssesessssssssesesssesssssessssesssssesssnessssesssnessseenes | seveeee ..103.364 | .....ccc...... 1,617,647 | oo 1,565,000 | ...oooonevne 1,557,449 780 02/19/2014. | 03/01/2024.
20825C AN 4 [CONOCOPHILLIPS........covucrrriesieerisssesesssessesssssssssesses st ssssssessssssssssssssessssssnesssssns. | avveees ...106.210 ....1,000,000 999,974 10 05/05/2008. | 05/15/2018.
20826F  AA 4 [CONOCOPHILLIPS.........ccooovoriirreiieisinsisnesiessissssssssssssssssssssnssssesssssnsssssssssssssssnsssesssssnssssssssssnssssns | connnes | oo | avveree] | eoei IFE [ riiinninnr...999,500 | ... 90.840 1,000,000 999,639 47 . 12/21/2012. | 12/15/2022.
22160K  AC 9 [COSTCO WHOLESALE CORP..........ccovvrreerirrermmrressisssssssesssssssssssssssssssssssssssssssssssssssssesssssessssasens | soveees ...105.261 ....1,000,000 999,761 187 | v | cvvererrissseeririnnenns | 000005500 [ 1005.521 [MSeiii | v 16,194 |, 55,000 |02/13/2007. | 03/15/2017.
231021 AR 7 |[CUMMINS INC. ...102.991 ..1,029,910 ....1,000,000 ..1,013,843 (1,592) 36,500 |02/24/2014. | 10/01/2023.
126650 BH 2 | CVS CAREMARK CORPORATION.......ccruuumremmreemmeresmresssesesssesssesesssssssessssessssessssnessssessssesssssssssesssses. | oneees ...105.880 660,691 624,000 655,610 (21,750) 35,880 |03/22/2012.| 06/01/2017.
235851  AG 7 [DANAHER CORP.......ovitimrveitmmrressmssessssessssssessesssse s ssssss s sssssse s ssssssesness | coneees ..107.927 2,158,540 2,000,000 2,022,643 (10,292) 03/20/2008. | 01/15/2018.
235851 AM 4 [ DANAHER CORP.......otriturimmritmeriisetae s sssesessse s ssse st sssensssenians | eneees ...106.287 531,435 500,000 507,711 (1,319) 07/15/2011. | 06/23/2021.
24422E QF 9 |DEERE JOHN CAP CORP.........cooviiiiiiiniiiniiissiisssisssssissssss s sssss s ssssssssssssssssssssssssnses. | aeveees ...105.278 ,052,780 ....1,000,000 998,959 760 10/16/2007. | 04/13/2017.
250847  EJ 5 [DETROIT EDISON CO....oorriermmrrirmnreenmessesssesesssesssssssessssssessessssesssssesssssssesssssssessssssesssssonsenees | coneene o0 | aenvreeed [ ooeeIFE | iiiiniinnnr...998,440 | .. 98.406 ..984,060 ....1,000,000 998,945 148 06/19/2012. | 06/15/2022.
25468P  CB 0 [DISNEY WALT CO..ocvvormarririmaeiesiioeesssssesessssssssssssessssssssssssssesssssssesssssssesssssssesssssssesssssssessesssssnees | soveees 108.725 2,718,125 2,500,000 2,538,844 (18,513) 03/19/2008. | 12/15/2017.
26138  AQ 2 | DR PEPPER SNAPPLE GROUP INC........cccooomiiiinriiineriicniicniesssiisenissssisensssssssesssssssssesssnsssnsssenens | eenies | oe | svvnen ] [enFE | 1ii0000..2,030,814 | ... 97.716 2,010,018 2,057,000 2,041,016 3,744 03/21/2013. | 01/15/2020.
263534 BZ 1 [DUPONT E | DE NEMOURS & CO......cooumrriririmirireiisriseesississsssssssssesssssssssssssssssssesssssssssessssssses | coneees 2105212 | e 1,052,120 | .cocoverncen 1,000,000 995,736 937 12/15/2009. | 01/15/2020.
26442C  AD 6 | DUKE ENERGY CAROLINAS LLC.......ovouurreeimucreesimsrsessssesssssssssssssesssssssesssssssesssssssesssssssesssssssenees | coveees ...107.180 535,900 500,000 499,798 81 04/09/2008. | 04/15/2018.
26442C AG 9 |DUKE ENERGY CAROLINAS LLC ...114.005 570,025 500,000 499,477 159 11/12/2008. | 11/15/2018.
263901  AC 4 [DUKE ENERGY INDIANA INC........covsiirierirrierirresissessesssessesssssssssssssssssssessssssnsssssssessssssesssssssnessess | coseees LA05.277 | 1,052,770 | oo 1,000,000 984,827 2,982 01/28/2011. | 07/15/2020.
278058  DC 3 [EATON CORP......ceirviuemmrrvismscreiissessssssse s ss st | ceneins ...104.358 3,329,020 3,190,000 3,210,390 (16,951) 12/31/2014. | 03/15/2017.
278642 AE 3 [EBAY INCo..ooivooeeeeceseeeceesesssssessssssssssssssssssssssssssssesssssssssessssssssssssssssssssssssssssssssssssssssssssssnses | vonnven | oo | ovvieee] | c0eini2FE [ 2,087,436 | ... 93.083 | .ovrreeees 1,978,014 2,125,000 2,091,327 3,564 03/24/2015. | 07/15/2022.
278642  AK 9 [EBAY INC...civveeccreiecreiiecniienrnsiessessessssssssssssssssssssssssssnsessssssesssssssssessnnsssssnsesssssnessssnns | coneene oo | eevveenesd [ eeeenFE | ... 498,895 | .. 98.401 492,005 500,000 499,103 146 07/23/2014. | 08/01/2021.
291011 BE 3 |[EMERSON ELECTRIC CO.....corvrrvirrirrriierinesiesiinssssssissssisssissssssssssssssssssssssssssssssssssssssens | conenee | | sevvene] | IFE [ 1,365,546 | ... 97.901 ...1,370,614 1,400,000 1,227 09/15/2015. | 02/15/2023.
291577 AA 4 [EMORY UNIVERSITY.....ooiriiiiireiimirmeisssssisssssssssssssssssesssssssssssssessssssssssssessssssssssssssessssssnns | coneees 111,998 | ... ..1,679,970 | .. +...1,500,000 | ..oocvvrivenn. (15,860) 625 | ... 4.347 {MS...... | ceeeernn28,125 | o 84,375 | 03/19/2010. | 09/01/2019.
29250R AN 6 |ENBRIDGE ENERGY PARTNERS L P.....coosiirrivmmrriinmmereississessssessesseesssssesessssssessssssesssssssesssssessess | coveees L0477 | 1,047,710 | covvrevennns 1,000,000 | ..ooovreeens 1,099,563 (42,085) | cvvvvvrrrrieeenriis | coveenriseessnisennes | e 6.500 |...... 2.028 |AO...... 13,722 65,000 | 11/27/2012. | 04/15/2018.
29379V AL 7 |ENTERPRISE PRODS OPER LLC........ccmirveiurreeasinerisrsneesisssessssnesssssssessssssssssssssesssssssssssssensens | cvveees . ...108.580 2,893,657 2,665,000 2,955,355 | ..o | e (123,189) | v | e | e 6.650 |...... 1773 |AO..co. | oo 37414 | ........... 177,222 | 10/25/2012. | 04/15/2018.
30231G  AC 6 |EXXON MOBIL CORP......ccrvermmrrerimmnreismnersessnessssssensessssessssssessssssssssssssessessenessssssesssssssesssssnessesse | cveneee | oo | ooverens] | coee IFE | v 1,035,840 [...101.499 | .cooovovnee 1,014,990 | ..ocovevnnnes 1,000,000 | ..o 1,032,089 (3,566) | ..voorveeerrerrierrennees | wevreeenisneeesinnees | ceeees 3176 |...... 2725 [MS..cc. | o 9,352 [ v 31,760 | 12/12/2014.| 03/15/2024.
316773  CP 3 |FIFTH THIRD BANCORP.........ceeomirrieriinrieriiesnisesissssisesisessisessssssssssssssssssessssssssssssesssssesssenssses | vonenee | oo | eervveen] | e 2FE [ i 5,160,700 |...102.435 5,121,750 5,000,000 5,160,218 (<72 (SRR PYSPTIRIRRTIIN IR 4300 |...... 3.829 [JJ........ 98,542 12/21/2015. | 01/16/2024.
337158  AF 6 [FIRST TENNESSEE BANK......cooiiiiriiiiiriiiieeiiinssissesissnessisssssssssssssssssssssssessssssssssssssessssnnns. | coveees 2,497,975 99.239 2,480,975 2,500,000 2,498,399 380 2950 |..... 2.967 [JD.cove | v 6,146 | ..coccovvnenn. 75,799 | 11/18/2014.| 12/01/2019.
337915 AA 0 [FIRSTMERIT CORP.....oirvituumrriiimiesseisisesessse s sss s ssnss s | coneies ..2,075,500 |...101.282 2,025,640 2,000,000 2,073,589 (G HT0) ) SOOI ORI POONO 4.350 |..... 3.754 |FA....... 35,525 10/15/2015. | 02/04/2023.
337738 AM 0 [FISERV INC.....ooiieeiirreiiicssesiissesssse e sesssssessssssesssssasss st ssss s sessssssesssssnsssess | coneees ..3,025,950 |..... 99.794 2,993,820 3,000,000 3,021,387 (V21212 1 SOOI DOURRTORRTORION PO 3500 |...... 3.377 |AO...... | v 26,250 .....105,000 |05/28/2014. | 10/01/2022.
354613  AG 6 |FRANKLIN RESOURCES INC.....corrveermmiririemmareiismmessisssesssssmssssssssesssssssssssssesssssssssssssssssssssssssnnns | coneees 108.090 | .ovvvvverec 4,323,600 | ...ovvevvene 4,000,000 | ...oooovnee 4,377,378 (80,753) | vvveerrrrrevnnenniinns | coveeeriseensnisneeenes | s 4625 | .. 2.349 [MN...oo. | vovvver 21,069 | ............185,000 | 08/12/2014. | 05/20/2020.
369550 AU 2 [ GENERAL DYNAMICS CORP.......ccovuvvirrrirrirrrinrissssissrissssisesissssssssssssssssssssnsssssssssssssssssssssnns | conenes |0 | sevrnen] | eoeed TFE [ ciiiii....988,800 | ... 96.142 | .ooevverrrennn 961,420 | ..ooovevecn. 1,000,000 992,011 1,058 2250 |...... 2.377 [MN.ooee | i 2,875 | v 22,500 |11/21/2012. | 11/15/2022.
369622 SM 8 |GENERAL ELECTRIC CAPITAL CORP.........coccummreerimrresimnsssessasessesssssssssssessssssssssssssessssssseessssssesssess | coneees ..112.762 323,627 287,000 308,861 (3,823) | eovvrvveererneiiennees | e | e 5.300 3653 |FA....... 5915 17,470 | 06/08/2012. | 02/11/2021.
36962G 4R 2 | GENERAL ELECTRIC CAPITAL CORP.......cvtiiiurirriimerirssteesisessiesesssesssssesssesssesessssesssssssssssseesssns | sesenes ...108.558 124,842 115,000 122,475 (1AB1) | ooorreeecrriiennens | e | veeees 4375 |.... 2.889 [MS...... 11/25/2013. | 09/16/2020.
369604 BC 6 |GENERAL ELECTRIC CO.....oorvieurmrreeerminiissnrseissmenesssssesssssssessssssmssssssssssssssesssssssessssssesssssssssssssss | coneees ..106.768 | .............. 1,067,680 | ... 1,000,000 999,731 129 | e | e | e 5.250 5265 |JD....... 05/27/2008. | 12/06/2017.
375558 AW 3 [GILEAD SCIENCES INC......ooorriviimeirissnesnisessissssssssssesssssss s sssssssssssssssssssssness | coneees ...102.432 5,121,600 5,000,000 5,143,937 (1,613) | oo | eereeeesiseessisnees | ceeees 3.700 |...... 3288 |AO...... 11/24/2015. | 04/01/2024.
377372 AD 9 | GLAXOSMITHKLINE CAP INC......urvveermireerienressssissisessessssssssssssssssssssssssssssssssssssssssssessssssssssssssns | coneees ...108.988 2,179,760 2,000,000 1,997,174 1,082 | v | e | e 5650 |..... 5715 |MN...... 05/28/2008. | 05/15/2018.
377372 AH 0 | GLAXOSMITHKLINE CAP INC......cvvvverrrrierenrisnenssesensesssnensssssessessssesnsssssessssssnessesssesssssseesssssns | coneene | oo | eevvereed [ oene IFE | iiiiiinn....983,490 | .. 99.709 | oo 997,090 | ..ooovvvreenne 1,000,000 985,839 1,732 | e | oo | e 2.800 |..... 3.020 [MS...... 08/20/2014. | 03/18/2023.
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38141G  FG 4 |GOLDMAN SACHS GROUP INC WFE ..1,005,690 |...107.698 1,076,980 1,000,000 ..1,001,445 (646) 5.950 26,940 59,500 |01/11/2008. | 01/18/2018.
38259P  AB 8 [GOOGLE INC.......coooirieeiriiiieiisssiiisssiisssssss s | coveies 1FE ...106.481 ...2,023,139 ....1,900,000 ..1,889,986 1,850 | cooreercrreeneireeniiens | e | cevene 3.625 |.....3.734 [MN.....| coovvereer 8,035 | o 68,875 |05/16/2011. | 05/19/2021.
406216 BD 2 [HALLIBURTON CO......covmrrvveuerreiirreesenernsismenssssnesmssssnesssssssssssssesssssssssssssssssssssssssssnsesssssssessss. | ooneeee oo | sevveeresd [ oeae IFE | i 507,805 | .. 98.142 490,710 500,000 506,228 ([55)) [T VPPN OO 3500 {.....3.307 [FA.coooe| 7,292 | i 17,500 | 10/28/2013. | 08/01/2023.
406216 BH 3 [HALLIBURTON CO.....coomerrvimmmerriimrneissenssiseensssssesssssssesssssssssssssessssssssssssssssssssssssssesonsessssnssnsess. | ooneeee oo | senvernesd oo IFE | 0,999,190 | 98413 | i 984,130 | ..oovvvrvenrne 1,000,000 999,206 L7 OO DU POSPON 3375 11/05/2015. | 11/15/2022.
A0414L  AA 7 [HCP INC...oourveeermreeeenreeeissseeesse s ssesss s sssss s sessssssesssssnns | ceneees ...108.737 2,174,740 2,000,000 2,146,228 (67,059) ..134,000 | 08/16/2012. | 01/30/2018.
427866 AP 3 |HERSHEY CO ...102.979 3,784,478 3,675,000 3,676,115 (1,597) ..200,287 | 10/26/2006. | 09/01/2016.
437076 BG 6 [HOME DEPOT INC........cooovvviinrirriinneniirsnesiisssessssensssssesssssssessessseessssssnssssssssssssssesssssssnssssssesnses | connene oo | veveeres et IFE | iinncen...996,320 | .. 99.896 | ..ooovvererrennns 998,960 | ...ovovuvn. 1,000,000 996,605 285 ....13,052 | 05/28/2015. | 06/01/2022.
438516 AX 4 [HONEYWELL INTERNATIONAL INC......covvoimmrriirmrirismersessnessisssssssssesssssssssssessesssessssssesssssens. | coneees 107.915 2,158,300 2,000,000 2,011,002 (4,689) ....106,000 | 03/12/2008. | 03/01/2018.
40428H PN 6 [HSBC USA INC....oocooiiiereiieeieseiee ettt | cisies ..1,499,085 |..... 99.581 1493715 | 1,500,000 | ...ooonevne 1,499,286 174 35,625 | 11/05/2014. | 11/13/2019.
446438 RGO [HUNTINGTON NATIONAL BANK........covvveierrreiiiererienmsessssssissesssssssessssssssssssssessssssessssssnsssssnnens | eevvees | oo | wvevveneed [ v 1FE 2,995,260 99.259 2,977,770 3,000,000 2,996,915 905 02/26/2014. | 04/01/2019.
446438 RM 7 [HUNTINGTON NATIONAL BANK ..1,997,480 |..... 98.698 ...1,973,960 ....2,000,000 ..1,997,885 405 02/19/2015. | 04/01/2020.
452308 AP 4 [ILLINOIS TOOL WORKS INC........oorrrriermmnresimnsssssnsssesssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssss | soneees ..2,759,763 | ...102.853 2,679,321 2,605,000 2,740,112 (19,651) 02/23/2015. | 09/15/2021.
457153 AE 4 [INGRAM MICRO INC.....oourvreermarerismmeesissnessissessessesssssssesssssse s s sssssssssssssssssssssssssssssssssness | coneees ...104.465 2,089,300 2,000,000 2,037,951 (21,564) . 11/02/2011. | 09/01/2017.
458140 AM 2 [INTEL CORP.....ccvverrieriereiresiieseisessiesessessssssssessssessssessssssssessssssssssessssesssssssssssssssessssssssssssssssns | conenee | | sevenen] | coned TFE [ 1,493,695 | ... 98.933 | oo 1,483,995 | ...coooouvn. 1,500,000 | ...ooovnevne 1,495,375 1 0 OO IR DR .1,800 12/04/2012. | 12/15/2022.
458140 AS 9 [INTEL CORP......cvviitmieieirreeisisssisssssssssssssss s | ceneees ..103.436 | .............. 1,034,360 | ..ooooerenes 1,000,000 998,565 55 | coevvveeeerreiiennniins | coeeeerienssninennes | o3 15,622 07/22/2015. | 07/29/2025.
459200 GJ 4 [INTERNATIONAL BUSINESS MACHINES.........ccovcrmrreirerrismenressnsssssssssssessssssssssessessnssssssssessesnes | eenvens | oo | svvnnsesd [ eevres ...107.258 2,681,450 2,500,000 2,505,978 (3,256) 10/12/2007. | 09/14/2017.
459200 HE 4 [INTERNATIONAL BUSINESS MACHINES..........ccooimmmmvremnenreirnennesissenssssessesssnsssssssessessnssssssssensees | covnene oo | vvvreresd oo IFE | i...999,500 | ... 99.875 | ..o 998,750 | ..ooveveene. 1,000,000 999,647 100 07/11/2014. | 05/15/2019.
459200 HP 9 [INTERNATIONAL BUSINESS MACHINES.........ccovuerrvirerrisiensesssessssssessessessssesssessesssessssssessesses | eeenees | oo | svevvneed [ eevnes . 101.543 | e 1,523,145 | ..o 1,500,000 | ..oooorereens 1,496,612 385 08/08/2013. | 08/01/2023.
478160  AQ 7 [JOHNSON & JOHNSON......coouriimmrimrriieeriessesssensssesessessssesssssesssesesssesssesssssesssse s sssesssssessesssssessnas | eneees ...106.941 2,138,820 2,000,000 2,026,115 (15,133) 04/25/2008. | 08/15/2017.
46625H  GY 0 |JP MORGAN CHASE & CO.....cvvormuriirimnrieiiessisssssessssesssssessssssssssssssssssssssssssssssssssssssssssssssssssssssnns | oo ...108.006 540,030 500,000 499,765 105 12/13/2007. | 01/15/2018.
46625H HS 2 |JPMORGAN CHASE & CO ..1,048,220 |...106.738 ...1,067,380 ....1,000,000 ..1,033,076 (6,562) 08/20/2013. | 07/22/2020.
46625H  JJ 0 |JPMORGAN CHASE & CO......cvvvrmariiricnrisiensissssesssssssssssssesssssssssssssssesssssssessssssssssssssessssssesssssens | wosenne ..2,934,840 |..... 98.282 2,948,460 3,000,000 2,941,869 6,789 12/18/2014. | 05/01/2023.
46625H LW 8 | JPMORGAN CHASE & CO.....cvvvvmmuriiiiinrisiesssiessessssssssssses s sssssssesssssssessssssesssssssessssssesssssens | covene ..100.446 | .............. 1,506,690 | ...oooovues 1,500,000 | ..ooooreeens 1,515,264 (621) . 10/23/2015. | 06/23/2020.
48121C YK 6 | JPMORGAN CHASE BANK ......ourimrrrirmreirreisereessessssssseesssessssesessesssssssssesssssssssessssesssssessssesssssessssnes | sesenee ...106.916 534,580 500,000 499,490 51T OO (USSR 6.000 |......68.062 [AO...... | ccovvrrmrrrrnes 7,500 | oo 30,000 |09/09/2008. | 10/01/2017.
487836  BH 0 [KELLOGG CO..ouuvvverreirriermaeeissssiesissesssssesses s ssessssssssssssssssesssssssssssssessssens | coveees ...100.044 2,160,950 2,160,000 2,169,987 (LA 74 ) FFSSTTOHION DRI PO 1.750 |.... 1410 [MN.coooo | v 4,620 | ooovvernnn 37,800 |08/27/2012.| 05/17/2017.
489170 AD 2 [KENNAMETAL INC....oooorrirrmerecrimssenrissssssssssssssssessesssssssssssesssssssssssssesssssssssssssessssssessssnssssess. | ooneene o0 | svnrernesd 000 2FE | 2,008,080 | ... 97.311 ...1,946,220 2,000,000 2,004,555 (1,142) | oo | e [ oo 2.650 11/05/2012. | 11/01/2019.
49327TM 2K 9 [KEY BANK ..o reeiicssessssesissesssssssssssssesssssssssssssessssssnessssssnensssssnssssssssssssssesssssssnsensess | eevvees | oo | covssensesnes [eene TFE | cvverriinnnns 1,995,260 | ... 98.908 ..1,978,160 | ...occveveene. 2,000,000 | ..ooevvvrvenee 1,995,500 240 | oo [ [ 3.300 05/27/2015. | 06/01/2025.
49327X  AB B [KEY BANK ....ucviieureieiimescesiassessessass s sss bbb | crneins ...100.682 2,013,640 2,000,000 2,005,104 (28,792) | cvvvvvererrrirnereiins | coveeerisesssiinnennes | e 5.450 09/13/2010. | 03/03/2016.
49326E  ED 1 [KEYCORP........oiieiiiieeiisinesessseesssssessssss st essss s ssss s sssssssssssssssssssssssessnns. | woveees ...109.295 2,950,965 2,700,000 2,957,411 (44,845) | ..o | e | e 5.100 R 06/11/2013. | 03/24/2021.
494368 BH 5 [KIMBERLY CLARK CORP.........commmrrrrinrnrirnniiensisssssssissssessnnessisssssssssssssssnsnsssssssessesnnssssnes | coneene oo | eenveeresd [eoae IFE | ... 984,740 | . 98.604 | ...cooevvvrennn. 986,040 | ...ccevveevn. 1,000,000 990,192 1450 | oo | v | e 2400 |.....2.573 [MS...... | coovverrren 8,000 [ .covvrrreerne 24,000 |02/06/2012. | 03/01/2022.
494368 BQ 5 [KIMBERLY CLARK CORP........cecourrirrrririirsnsiesiissssiessissssiessissssssssssssssssssssnssssssssssssssssssssssnsnses | conenee | | sevenen] | eoecd TFE [ ciiiiiie...493,850 | ... 96.530 482,650 500,000 493,961 111 [ e [ | e 2,650 4417 10/22/2015. | 03/01/2025.
500255 AS 3 [KOHLS CORP.........coommrriiierriiisernisisensisssessssssssssssssssssssssssssssssessssssssssssssesssssssssssssssesssssssesssssnnees | coneene oo | veeverresd [ eeein2FE | e, 3,961,400 | .. 95.048 | ...ocoveveeenn 3,801,920 | .oovvervane 4,000,000 | ...ooooonne 3,964,889 3489 oo [ [ e 3.250 54,167 65,000 | 03/11/2015.| 02/01/2023.
50540R  AK 8 |LABORATORY CORP AMERICAN HOLDINGS........coovuummrrisrmenrismsssisssessisssssssssessssssssssssssssssss. | aoveees 100.352 2,187,674 2,180,000 2,188,275 (4,902) | ..ooovvvereerriiinennens | eeeesiissessisnnes | e 2.200 17,052 | covvvvvvrnan 47,960 | 08/28/2012. | 08/23/2017.
539830 BG 3 [LOCKHEED MARTIN CORP.........cccoovmmriimrmmrinnnriissenrisnsessssnsessssnsesssssesssssssesssssssssssssnessssssesssss. | coveene oo | vevreiresd oo FE | 1,793,636 | .. 99.934 | ...cccooveenn. 1,793,815 | oo 1,795,000 | ..o 1,793,643 A (OSSR [URSTOORRTORTOO DO 3.100 5,874 12/16/2015. | 01/15/2023.
548661  CK 1 [LOWES COS INC.....ooiermiireiiseieseeieseesisssessesssss st ssss st sess sttt ssssssssssnns | eeees ...103.415 3,102,450 3,000,000 2,996,011 B804 | oo | e | e 5.400 34,200 ....162,000 | 10/16/2006. | 10/15/2016.
548661 CQ 8 [LOWES COS INC.....ooiveruiermrrireesissiesesssssssssessessssessssessssssss s sssssssss s ssssssssessssssnsssssssnes | coneees ...108.233 ...1,082,330 999,117 182 [ oo [ e | e 4.625 04/12/2010. | 04/15/2020.
559080 AE 6 |MAGELLAN MIDSTREAM PARTNERS LP........ovucurrvermmrresmmersesssessessmssssssssessesssssessesssesssssssesssssens | coneees ...109.175 ...1,452,027 +...1,330,000 | oevvrinenn. 1,513,752 (A9,114) | oo | v | e 6.550 11/27/2012. | 07/15/2019.
55279H AJ 9 | MANUFACTURER AND TRADERS........ccocoummirimriinerineriinssisessssessnesssnesssesssssssssssssssssssssssonsssssessses | eovses | oo | svneei ] [ed TFE | iiii00...3,482,290 | ..., 98.212 3,437,420 3,500,000 3,485,212 2,922 | covvoereeeriieneiinnis | ooy | e 2.100 02/23/2015. | 02/06/2020.
571903 AL 7 [MARRIOTT INTERNATIONAL INC........ovvvriermnmrriimeniessenessesssesssssesssssssssssssesssssssessssssssssssssssssssans | coneees ...101.790 2,035,800 2,000,000 2,007,318 (TATD) | e | e [ e 3375 11/18/2013. | 10/15/2020.
57636Q AB 0 |MASTERCARD INC.......coiiiuiimmiiimeiieeesise s s ssses s | ciiees ...102.194 2,079,648 2,035,000 2,051,815 154 | e | e | e 3375 11/23/2015. | 04/01/2024.
579780 Al 6 [MCCORMICK & CO INC.......coooummrreeiimriiiisisieisireisssssssssssssssss s sssssesssssssesssssssssssssssssssnenns | coseees .. 101.657 | ...ccoceven. 1,016,570 | ..ooovevees 1,000,000 993,151 (S USRI PYSSPIORRPRPOON BOOR 3.500 08/14/2013. | 09/01/2023.
581557 AV 7 [MCKESSON CORP........corveitmmmrresimanreesssesssssssesssssssessesssesssssssessssssesssssssessessssessssssessesssessssssessess | coneees ...104.768 2,304,896 2,200,000 2,288,900 (74,396) | cvvvveerrrieerriins | e | e 5.700 09/12/2011.| 03/01/2017.
58933Y  AA 3 [MERCK & CO INC...ooouuerverumsrreesssnssssssessessssssssssss s ssss s sssssssessessssssssssnns | avveees ...107.206 | .............. 4,288,240 | ............. 4,000,000 | ..oerrvunes 4,180,425 (16,201) | cevvvevvverrvieriirerens | e | e 3.875 07/14/2015. | 01/15/2021.
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58933y AQ 8 |MERCK&COINC ..1,002,660 |..... 98.186 ..981,860 1,000,000 (274) 03/27/2015. | 02/10/2022.
59156R AR 9 [METLIFE INC....crvvouuerreeemmerecessssseesssessessssesssssssssssssssssssssse s sssssses s sssssssssssessssssssssssssssssnsens | aoveees ..1,003,500 |...112.614 ,126,140 1,000,000 (389) 08/12/2008. | 08/15/2018.
59156R  BH 0 [METLIFE INC....covioeuurreeemsrriisscreisssssessssessssssssssssseessssssesssssssessssss s sssssssesssssssesssssssssssssnens | coveees ...102.600 ...1,026,000 ....1,000,000 (1,235) 06/03/2014. | 04/10/2024.
594918  AC 8 [MICROSOFT CORP......eriiiuumrieimmmrseesssrssssssssssssesssssssesssss s sssss s ssssssssnisns | ceneres ...108.153 ...1,622,295 1,500,000 | ..oooorerens 1,073 06/24/2009. | 06/01/2019.
594918 AW 4 [MICROSOFT CORP.......ccvveeureiimirseeissresessssssssssessssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssss | coseens ...105.087 ,366,131 ....1,300,000 | .ovvvveeeene 1,294,743 559 12/03/2013. | 12/15/2023.
594918 BB 9 [MICROSOFT CORP......coeevviieerriiierriiseenssssesssissessesssessssssessssssesssssssssssssssssssessssssssssssessssses | coneene oo | cenvrnes ] [ooneIFE | 997,910 | s 97.569 ..975,690 ....1,000,000 998,075 165 02/09/2015. | 02/12/2025.
594918  BH 6 [MICROSOFT CORP........covcurreiierreiisnsiiiensesissessessssssssssensssssnsesssssssssssssssssssessssssssssssenssssens | connene oo | v [l IFE | nnni..2,999,040 | ... 99.899 2,996,970 3,000,000 2,999,061 21 10/29/2015. | 11/03/2022.
595620 AH 8 [MIDAMERICAN ENERGY CO.....corrviummmrreiemmrreismmensssissmsesssssesssssssssssssesssssssessssssssssssssssssssssssssss. | coneees ...107.388 2,147,760 2,000,000 2,000,941 (392) 04/10/2008. | 03/15/2018.
B174TW  AF 6 |MORGAN STANLEY .....cviiuumiriiimmerreissessesssesesssssessssssesssssssssssssses s ssssss s ssss s sssssssssssssssssssens. | avveees 12275 | 1,122,750 [ e 1,000,000 997,576 401 01/20/2011. | 01/25/2021.
B1747Y  DW 2 [MORGAN STANLEY ....ocviiiurreiiurreeiesreesssessssssssssssssssssssssessesssssssssssssssssssssesssssssssssssssessssssssssssnns. | aoveees ..1,009,470 |..... 99.728 | oo 997,280 | .oooovvreenne 1,000,000 | ..oooverneeee 1,008,331 (1,139) ....13,250 | 05/29/2015. | 01/27/2020.
620076 BB 4 |[MOTOROLA SOLUTIONS INC ..2,968,500 |..... 91.617 2,748,510 3,000,000 2,973,168 3,641 ..112,500 | 09/17/2014. | 05/15/2022.
553794 AA 6 |MUFG AMERICAS HOLDINGS CORP........cvrrurmrremrermeesmerssmessssessssssssesssssssssesssssssssssssssssesssssnseses. | coneees ..1,992,860 |..... 99.126 | .oovveens 1,982,520 | ..occvevuvnn 2,000,000 | ..oovrrrene 1,994,963 2,103 02/06/2015. | 02/09/2018.
637071 AJ 0 [NATIONAL OILWELL VARCO INC.....ccvveeerrreerermnrissnrnssnessissssssssssssessssesssssesssssssessssssessssnsnees | coneene oo | cenvreeed [ooae IFE | 1,485,492 | .. 87.415 | oo 1,311,225 | oo 1,500,000 | ..ooooreeens 1,489,259 1,394 03/25/2013. | 12/01/2022.
637432 HT 5 [NATIONAL RURAL UTILS COOP FIN.....ooouivireriemrrireeisnsiinsessessssesessesssessssesssssssssssssssssssssssssssnes | coneees ..104.723 2,618,075 2,500,000 2,503,152 (2,325) RO 02/15/2008. | 04/10/2017.
637432 KT 1 [NATIONAL RURAL UTILS COOP FIN.......cvvierrirrermmrrrismmnmessssssessmsssssssessssssnsessesssssssssssssssssssssens | coveees ...107.625 ...1,076,250 ....1,000,000 999,433 250 [ covveeenrereenneiiinns [ e [ 005450 |00 5479 [FAL| v 22,708 | 54,500 |01/15/2008. | 02/01/2018.
638612 AK 7 |NATIONWIDE FINANCIAL SERVICES INC ..5,270,207 |...109.475 ,156,272 4,710,000 5,169,279 (79,066) 253,162 | 09/19/2014. | 03/25/2021.
64952W  BZ 5 |NEW YORK LIFE GLOBAL FUNDING..........coovveimrreermniismesesssessessssssssssessesssessssssesssssssesssssnneess | cvveees ..1,498,950 |..... 99.193 ...1,487,895 ....1,500,000 | ..oovvvveenne 1,499,189 239 04/20/2015. | 04/27/2018.
654106 AC 7 [NIKE INC...ooourrveercrriirerreiieeneisensessessesssessssssesssssssesssssssssssssssssssssssssssssesssssssssssssssssonsessees | ooneene oo | cenvreeed [ooeiIFE | . 3,370,384 | s 97.687 3,429,791 3,511,000 3,378,801 8,416 06/23/2015. | 05/01/2023.
674599  BY 0 [OCCIDENTAL PETROLEUM CORP.........ccoovieririmmiririesieiiressisessisssssssssssssssssssssssssssssssssssssessssssses | coneees 104.915 | oo 1,049,150 | ..ccovovuve. 1,000,000 999,873 22 12/13/2010. | 02/01/2021.
674599 CC 7 |OCCIDENTAL PETROLEUM CORP........covermmrrvrirrriirneerisnsssssssnessesssssssssssssesssnssssssseesssonsessssnns | coneene oo | vvvverresd oo IFE | 1,015,100 | .. 97777 | oo 977,770 | e 1,000,000 | ..o 1,013,141 (1,959) ....31,250 | 01/13/2015. | 02/15/2022.
68268N AB 9 |ONEOK PARTNERS LP ...102.655 2,207,082 2,150,000 2,219,594 (91,289) ..132,225 | 09/13/2012. | 10/01/2016.
68389X  AG 0 [ORACLE CORP.......cviiiereiiimmereessessesssssssssssssessssessssssesssssesessssssse s ssssssessssssssssssssesssssssesness | coveees ...109.978 3,299,340 3,000,000 3,342,947 (93,891) 12/12/2012. | 07/08/2019.
68389X AP 0 [ORACLE CORP......ccecvviirerririenriisessessesssssisessesseeessssssessessensssssssesssssssesssssnessssssesssssnsssssssnessees | eoveene | oo | vevvenend e TFE | i 1,513,260 | e 97.657 ...1,464,855 +...1,500,000 | ..ocvrrreenne 1,509,432 (1,265) 11/28/2012. | 10/15/2022.
68402  AC 8 [ORACLE CORP.......ciuturirmrermremereseesesessssessssesssssesssssss e sssesss e sssse st sssessssesssesssssessssessssnesssneseses | coneees ...100.147 | ... ...1,001,470 | .. ....1,000,000 999,849 3,713 10/24/2006. | 01/15/2016.
713448 BH 0 [PEPSICO INC.....oooouivirieiisieeiisses s essisse st ssss s s sssssssesssesness | ceneres 108212 | 1,082,120 | oo 1,000,000 998,516 563 05/19/2008. | 06/01/2018.
713448 CG 1 [PEPSICO INC......ovvverrrireriienrisiisnniseisisssisesisssssssssssssssssssssssssssssssssssssssssssssnsssssessssesssnesssnsssnes | conenee | | vevenen] | eoned TFE [ 419,985 [, 99.599 448,196 450,000 425,962 2,891 11/22/2013. | 03/01/2023.
717081 DB 6 [PFIZER INC...oooouvviermeriiericeiessseessssesisssesssse st sssssssssneens | coveees ...112.500 2,250,000 2,000,000 2,284,926 (85,895) 01/14/2013. | 03/15/2019.
717081 DH 3 [PFIZER INC..oooooeivverireriisseessessessissss s s es s s s | s ..100.736 | ..o 1,007,360 | ..ovooveves 1,000,000 992,934 830 09/18/2014. | 06/15/2023.
72650R AT 9 |PLAINS ALL AMERICAN PIPELINE L P......cooormmriiiicriiinreniiesesessssssissssesssssessssssssssssessssssssssens | cvveees ...103.272 2,065,440 2,000,000 2,189,814 (78,277) weveen 130,000 | 08/27/2012. | 05/01/2018.
69349L  AG 3 [PNC BANK w..ooreeecrreiiecreciiesreisensssssssssssnessssssssssssessssssssssssnsessessnsssssssssssnnessssssssssns | ooneene oo | cenveeresd [ooee IFE | iiiiii0.991,260 | 97.264 | ..o 972,640 | ..ocoevreenn. 1,000,000 993,474 855 | .ovvereereerrernriinnns [ e [ 0002700 100002806 [MN.coes | v d,500 | e 27,000 | 05/07/2013.| 11/01/2022.
693476  BM 4 [PNC FUNDING CORP.........ovvvimtriimiririeiiesiirsssiessissssses s sss s ssssisssssnsnes | enenes ...100.982 2,019,640 2,000,000 1,999,633 499 12/31/2014.| 09/19/2016.
TA005P  AZ 7 [PRAXAIR INC......ooourieiemereeisssersesssesseesssessesssssse s s | ceveees ..101.227 3,036,810 3,000,000 3,097,642 (14,198) 02/10/2015. | 09/01/2021.
74005P  BA 1 [PRAXAIR INC.....ooourriiienriiiensisessesssesssssnnsssssssssssssssssssssssssssssssssssssssssssssssssssssssesssnnnss [eoveene | oo | vevenennd e TFE | oo 1,493,910 | . 97.692 ...1,465,380 ..1,496,107 582 02/01/2012. | 02/15/2022.
740189 AK 1 |PRECISION CASTPARTS CORP........coosvrvieierrriierreisrnsnssissnssssnsessssssnssssssssssssnssssssnsessssensssssnnns | connene oo | vevreresd oo IFE | 1,999,023 | .. 99.227 ...1,984,540 ..1,999,595 195 01/11/2013. | 01/15/2018.
742718 DN 6 [PROCTER & GAMBLE CO......cvvvummrriimmaeriisiersessmssssssessesssss st sessesssssssssessssssssessssssssssssssessssssens | coneees ...108.960 544,800 502,089 (609) 02/10/2009. | 02/15/2019.
743315 AN 3 [PROGRESSIVE CORP OHIO.......ocuriuuerimrriimerissreisessssesessessssessssessssessssesesasessssssssssessssssssssessssssssnns | coneees ...105.730 4,645,776 | ............4,394,000 | .............. 4,544,463 (24,208) 04/17/2014. | 08/23/2021.
74432Q  AJ 4 |PRUDENTIAL FINANCIAL INC........oriiiiiiiiiiieniiniesiseiesisesi s | cosees ...100.924 . 998,722 5,942 06/23/2006. | 03/15/2016.
74432Q  AY 1 |PRUDENTIAL FINL INC MTNS BOOK........ccouuuirirriiniimrisssisesssessssesssssssssesssssssssesssssssssessssssssene | sesenee .. 105,941 | .............1,059,410 | .oooovcrnrnee 1,000,000 997,259 1,744 12/14/2007. | 06/15/2017.
69362B  AY 8 [PSEG POWER LLC......ooiorriierieriisneiisiessesssesssssessesssesssssssssssssessssssesssssssssssssssesssssssessssssnns | coveees ..101.730 508,650 500,000 508,598 (1,393) 09/22/2011. | 09/15/2021.
744448  CC 3 |PUBLIC SERVICE CO COLO.....civuumurriemmurrissmsssessssesssssaesssssssesssssssessssssssesssssssessssssssesssssessessssssessess | coveees ..109.802 | ..o 1,098,020 | ..vvovveees 1,000,000 997,838 564 05/28/2009. | 06/01/2019.
744448  CL 3 [PUBLIC SERVICE CO COLO......cocmrrreriereirierresiiesressisessssssesssssssesssssssssssssssesssssssessssssssssssssnensess | evnenee | oo | corerensd [ean TFE | i 996,810 |..... 98.293 | ..o 982,930 | .ovoovereenne 1,000,000 996,991 181 05/05/2015. | 05/15/2025.
74456Q BK 1 |PUBLIC SERVICES ELECTRIC GAS CO ......ccoooviiiiiiiniiisiiiscineiisississssssssssssssssssssssssssesssnas | sosees 995,200 99.595 995,950 1,000,000 995,681 417 11/04/2014. | 11/15/2024.
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74456Q BL 9 |PUBLIC SERVICES ELECTRIC GAS CO ..987,380 1,000,000 999,028 58 05/06/2015. | 05/15/2025.
747525 AE 3 |QUALCOMM INC ,949,900 5,000,000 | .....cooeeeec 4,905,078 5,083 08/13/2015. | 05/20/2022.
76009X AA 6 |RENSSELAER POLYTECHNIC INST .. 111.875 3,356,250 3,000,000 3,265,741 (51,620) 06/24/2014. | 09/01/2020.
771196 BB 7 |ROCHE HLDGS INC. ..101.322 3,039,660 3,000,000 3,027,233 (2,347) 06/23/2015. | 09/29/2021.
749685 AR 4 |RPM INTERNATIONAL INC ...109.384 3,281,520 3,000,000 3,304,779 (74,394) 11/27/2012. | 10/15/2019.
808513 AD 7 |SCHWAB CHARLES CORP ...108.838 5,441,900 5,000,000 5,443,655 (91,075) 11/24/2014. | 07/22/2020.
824348 AP 1 [ SHERWIN WILLIAMS CO.......oooomvnrrrrinnnriierenrissssisssessisssssssssesssssssessssssssssssssssssssnsssssossessssnns | coneene oo | v [ IFE ] cnn..2.2,008,990 | ... 99.146 | ..ooovveeves 1,982,920 2,000,000 2,002,352 (1,181) 07/11/2014. | 12/15/2017.
828807 CN 5 [SIMON PROPERTY GROUP LP........oommmrrrrirrrriienrrrisnsesisssessisesssssssssssesssssssssnsssssssssssssssesssnes | ooneeee oo | seeveeresd [ eeee IFE | 1,651,165 | .. 97.718 | e 1,529,287 | ..ovoorenes 1,565,000 | ..oooorerens 1,554,905 1,269 12/19/2012. | 02/01/2023.
832696  AH 1 [SMUCKER JM CO...cosserrrrrrmrriirenriinsssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssossssssnss | coneene oo | sevvennesd o0 2FE | 3,010,879 | 99.495 2,984,850 3,000,000 3,009,942 (937) 05/08/2015. | 03/15/2022.
847557 AA 5 |SPECTRA ENERGY CAP LLC. ...105.842 2,832,332 2,676,000 2,935,748 | ..o | e (110,063) 03/21/2013. | 04/15/2018.
85744N  AA 9 |STATE STREET BANK & TRUST CO. ...100.104 3,383,515 3,380,000 3,379,987 329 11/09/2006. | 01/15/2016.
857477 AN 3 |STATE STREET CORP. ..100.944 | ..oooveenee 1,009,440 | ...coveveve. 1,000,000 999,073 88 12/10/2014. | 12/16/2024.
857477 AL 7 |STATE STREET CORP......coosirrrermerriiinerresiessesssesssssssesssssssesssssssesssssnesssssssessssssesssssssesssssneessssns | coneene | oo | wvevnseenees | coeeIFE | 2,573,130 [ s 98.820 2,618,730 2,650,000 2,588,492 7,101 11/22/2013. | 05/15/2023.
871829 AL 1 [SYSCO CORP. 106.899 3,206,970 3,000,000 3,005,919 (2,585) 02/14/2008. | 02/12/2018.
871829  AQ 0 [SYSCO CORP........coovrirriirireissineissineissssnessssssssssssssssssssssssssssssssssssnssssnsssssssssnnnes | e | | eeveeen] |l TFE | ii01...987,220 ... 97.131 .971,310 ....1,000,000 991,379 1,206 06/06/2012. | 06/12/2022.
87612E AV 8 [TARGET CORP ...107.449 ...1,074,490 ....1,000,000 998,560 285 07/13/2010. | 07/15/2020.
87236Y AA 6 | TD AMERITRADE HLDG CORP. .. 111.426 3,888,767 3,490,000 3,899,571 (98,473) 11/18/2014. | 12/01/2019.
878237 AF 3 |TECH DATA CORP. ...101.194 2,023,880 2,000,000 2,008,985 (4,974) 10/25/2012. | 09/21/2017.
882508 AU 8 [ TEXAS INSTRUMENTS INC......ccooirrirrrirrrirererenrinerissnsinensssssesesssssssssessssssssssssssssssssesssenssssssssnens | conenee | | sevvnen] | TFE [ 1iii0000..3,023,640 | ... 98.989 2,969,670 3,000,000 3,013,841 (3,724) ....49,500 | 05/02/2013. | 08/03/2019.
887315 BJ 7 |TIME WARNER COS INC 109.477 3,284,310 3,000,000 3,277,836 | ..o | e (151,092) ...217,500 | 08/15/2012. | 10/15/2017.
872540 AP 4 [TUX COS INC ..oourrrvrrrriirerresisenssssessissesssssssssesssssssssssssssssssssssssssesssssssssssssssssosssssssnsessssns | ooneene oo | senvereesd oo IFE | 3,371,585 | s 96.466 3,376,310 3,500,000 3,377,020 5,435 43,750 | 08/19/2015. | 05/15/2023.
89233P 4R 4 [TOYOTA MOTOR CREDIT CORP ..100.029 | ...cocevee. 1,400,406 | .............. 1,400,000 | ..ocoverneees 1,399,988 410 39,200 |01/05/2011.| 01/11/2016.
89233 55 1 [TOYOTA MOTOR CREDIT CORP ...100.859 3,025,770 3,000,000 3,030,728 (29,500) 12/11/2012. | 01/12/2017.
91159H HC 7 |U S BANCORP. 102,047 | oo 1,581,729 | .ooovereven. 1,550,000 | ..ovovnevne 1,541,840 1,169 ...46,500 | 11/20/2013. | 03/15/2022.
90520G  AA 4 |UNION BANK ...101.668 3,019,540 2,970,000 2,974,947 (13,156) ...176,715 | 01/19/2007. | 05/11/2016.
907818 DY 1 |UNION PACIFIC CORP. ...101.481 ..1,014,810 1,000,000 997,071 274 08/07/2014. | 01/15/2025.
907818 EE 4 |UNION PACIFIC CORP ...100.159 ...1,001,590 ....1,000,000 999,282 82 06/16/2015. | 06/19/2020.
911312 AH 9 [UNITED PARCEL SERVICE INC ...108.232 2,164,640 2,000,000 1,999,510 221 . 01/10/2008. | 01/15/2018.
911312 AQ 9 [UNITED PARCEL SERVICE INC.........covvvvriemrrrriinnnrnirsnenressnsessisssnensesssnsssssssesssssssensssssesssssssessssses | connene oo | vevreresd oo IFE | ... 998,670 | .. 98917 | oo 989,170 | ovovvvreenn. 1,000,000 999,069 125 ....24,500 | 09/24/2012. | 10/01/2022.
913017 BM 0 [UNITED TECHNOLOGIES CORP. ...107.499 2,149,980 2,000,000 1,999,072 438 ...107,500 | 12/06/2007. | 12/15/2017.
9130177 BR 9 |UNITED TECHNOLOGIES CORP ...109.432 1,500,000 | ...ccooeveeee 1,499,990 03/31/2010. | 04/15/2020.
90331TH  MS 9 [USBKNATLASSN ....ccivirrrriirriiinenrisnnsssissensesssesssssssessssssessssssessssssssesssssssssssssessessnssssssnsensees | eoveeee | o | veveenend e TFE | 000 996,630 | ... 97.293 . ....1,000,000 996,908 278 01/22/2015. | 01/27/2025.
90327Q°  CX 5 |USAA CAP CORP......ooorrrirmerrinisersisisenssssesssssisessssssssssssssesssssnsssssssesssssnssssssssesssssonessssnnessesn. | vonneee oo | seneees] | oo IFE | 0,999,520 | s 99.964 | .......c0.......999,640 | ..o 1,000,000 999,562 42 07/14/2015. | 08/01/2020.
918204 AV 0 |VF CORP ...104.530 5,226,500 5,000,000 5,255,504 (16,796) | .vvvvvvverreverernris | coveerreierrrriieneenes | 0000023500 [......2.486 [MS.....| ooeer.....58,333 | s 87,500 |08/13/2015.| 09/01/2021.
920355 AF 1 |VALSPAR CORP ..113.457 3,403,710 3,000,000 3,311,197 (82,372) 10 217,500 | 09/14/2011. | 06/15/2019.
92343V BC 7 |VERIZON COMMUNICATIONS INC ...102.100 5,513,400 5,400,000 5,507,564 (16,873) ...189,000 | 03/21/2014. | 11/01/2021.
92553P  AJ 1 [VIACOM INC ...occvovirrreiirriiiesreisneesissssssssssessesssssssssssssssssssssssssssssssssssssssssssnnessssssssssnnens | eoveee | oo | vevenend [ee2FE | oo 2,027,460 | ... 98311 | oo 1,966,220 2,000,000 2,025,477 (1,983) 38,750 |06/23/2015. | 12/15/2021.
927804 FH 2 |VIRGINIA ELECTRIC AND POWER CO 108.826 2,176,520 2,000,000 2,212,564 (58,309) ....100,000 | 05/29/2013. | 06/30/2019.
92826C  AB 8 [VISAINC......comoivveerrrrieerrerieresissssnisssssssssnsssssssesssssnssssssssssssssssssssssesssssnssssssessssssossssssonnensens | eoveeee | oo | veveeeeed e TFE | 005,991,250 | ... 99.814 5,988,840 6,000,000 5,991,330 80 12/14/2015. | 12/14/2020.
931142 CP 6 |WAL MART STORES INC ...107.087 535,435 500,000 497,249 817 20,625 |01/30/2009. | 02/01/2019.
931142 CZ 4 |WAL MART STORES INC ...105.386 526,930 500,000 499,006 187 16,250 | 10/18/2010. | 10/25/2020.
931142 DJ 9 |WAL-MART STORES INC ...101.483 507,415 500,000 500,566 (184) [ coveevrerevererrriireens [ eevrrrnernriirnnriniinns [ oo 1.950 |00 1.910 [IDeccr | e 433 | 9,750 | 10/03/2013. | 12/15/2018.
931427  AA 6 | WALGREENS BOOTS ALLIANCE INC......cooviriuriirerirnrnirenissssienisessseenssssssssessssssssnesssssssnesssnseses | conenee | | sevine] | i 2FE | 100000000.3,018,270 | ... 99.812 2,994,360 3,000,000 3,014,312 (3,543) | oovvvveerirerrineniinee | wveerinenirsesnnennins | 02700 [ 1002567 [MN.ccoes | v 9,675 | i 81,000 | 11/18/2014. | 11/18/2019.
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25468P CE 4 |WALT DISNEY COMPANY. ..1,008,990 |...103.332 ...1,033,320 ....1,000,000 ..1,000,853 (1,152) | oo | everiensisesiissnns | 05625 [, 5.500 05/22/2007. | 09/15/2016.
942683  AE 3 [WATSON PHARMACEUTICALS INC......cvvvvrmurrirrmrreesmessessssessesssssssssssssssssssssssssssessssssssssssssssssns. | soseeee ...111.505 3,345,150 3,000,000 3,281,470 (71,902) 3.353 03/06/2012. | 08/15/2019.
94974B  EV 8 |WELLS FARGO AND CO......cosvvimiriiiiriiriiissiieneisssiissssssss s sssssss s sssssssssssssssssssssssssssses. | seveees ...109.013 ....1,000,000 998,798 198 [ [ [ 204600 | i 4.626 03/22/2011. | 04/01/2021.
94974B GA 2 |WELLS FARGO AND CO.....covvvuumrrieriiiriieseiesiiessissssssssssssissssssssssssssssssssssssssssssssssssssssssssssenssss | eensee | oo | onsevernenes | eones TFE | 0. 997,300 | ... 99.482 ..994,820 1,000,000 997,609 234 | oo [ [ 200003.300 | e 3.332 09/02/2014. | 09/09/2024.
96332H  CE 7 |WHIRLPOOL CORP.........ooiriiiriiicicireiinii e sssssssssssssnns | seveeas ...106.377 3,191,310 3,000,000 3,237,032 (32,628) | oo | e | 700 | 3.323 11/25/2014. | 06/01/2022.
983024 AJ 9 [WYETH. .| e ...100.521 502,605 500,000 500,387 (3,053) . 12/21/2014. | 02/15/2016.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: ..........463,838,406 XXX on459,950,713 | .......oo 446,528,000 | .......... 455,956,219 | ..o | i (2,768,267) 0 XXX XXX | e 4,726,948 | ....... 15,693,253 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............cooiiuuiiiiiiisiiiii s | snsieaas 463,838,406 XXX ...459,950,713 | .......... 446,528,000 | .......... 455,956,219 | ..o | i (2,768,267) 0 XXX XXX | e 4,726,948 | ...... 15,693,253 XXX XXX
Totals
7799999. Total - ISSUET OBGAtIONS. ... s | ensieaes 742,935,362 XXX | e 742,160,496 | .......... 724,863,000 | .......... 732,998,224 (2,914,693) 0 0] XxX XXX XXX 23,252,331 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 233,405,919 XXX 229,546,284 232,313,318 (330,471) 0 0] XXX XXX XXX 6,125,357 XXX XXX
8399999, GFaNG TOMAl = BONGS.............ovveeereeereeeoreeeeeeeesese e sss s essssesssssessssesssssesssssssssessssesssssessssssssssenssons | arvsiiess 976,341,281 XXX | .......972,523337 | .......... 954,409,284 965,311,542 (3,245,164) 0 0] XXX XXX XXX | e 7,166,316 | ....... 29,377,688 XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

G0176J 10 9 |ALLEGION PUBLIC LTD CO 5,340.000 352,013 352,013 257,106 2,136 55,856 55,856 L | 02/28/2014.
250639 10 1 |DESWELL INDUSTRIES INC 25,443.000 36,383 36,383 39,327 4,834 (2,944) 6,470 (9,414) L | 04/11/2013.
25243Q 20 5 |DIAGEOPLC . 4,500.000 490,815 490,815 477,079 13,736 13,736 L | 08/28/2015.
20258Y 10 3 | ENDEAVOUR SILVER CORP.........coooiimrrrrrivimisminssssssssissssmsssssssssssssssssssssssssssssssssssssssssssnsssssssssssssssssssssssssssss. | ssesnns l. 70,000.000 ......99,400 99,400 107,390 (2,675) 34,738 (37,413) L | 11/06/2015.
Y23592 30 9 |EUROSEASLTD 6,999.000 17,847 17,847 17,847 35,332 (35,332) L | 01/10/2014.
G5960L 10 3 |MEDTRONIC PLC 5,000.000 384,600 384,600 384,750 1,900 (150) (150) L | 12/01/2015.
63905A 10 1 [NATUZZIS P A...ooooceerseeerienrerisseeessssesessssssssssssssssssssasesssssaesssssssssssssssssssssssssssssssssssesssssosssssssensssssnss | aveevess | R [ coveeeeenes 121,329.000 ...195,340 195,340 188,531 6,809 6,809 L | 04/16/2015.
641069 40 6 [NESTLESA . 5,000.000 372,380 372,380 368,868 7,298 5,300 5,300 U | 12/09/2013.
TAB92T 10 2 [ QLT INC .ot seeieisss s sesssss bbb | srvseines | 42,000.000 111,720 111,720 116,513 (4,793) (4,793) L | 12/28/2015.
88579Y 10 1 [3MCO. 3,000.000 451,920 451,920 248,523 12,300 (41,040) (41,040) L | 03/09/2012.
002824 10 0 |ABBOTTLABS 6,200.000 278,442 278,442 163,496 5,952 (682) (682) L | 04/12/2012.
00287Y 10 9 |ABBVIEINC 6,000.000 355,440 355,440 259,860 11,140 (23,539) (23,539) L | 03/31/2015.
009363 10 2 [AIRGASINC . 2,400.000 331,968 331,968 214,392 5,640 117,576 59,633 57,943 L | 02/02/2015.
01167P 10 1 | ALASKA COMMUNICATIONS SYSTEMS GRP B 123,000.000 ...215,250 215,250 209,977 (4,920) (4,920) L | 11/24/2014.
012423 10 9 |ALBANY MOLECULAR RESH INC 25,000.000 496,250 496,250 104,496 89,250 89,250 L | 12/16/2014.
014491 10 4 |ALEXANDER & BALDWIN INC 2,750.000 97,102 97,102 106,546 578 (10,862) (10,862) L | 08/21/2013.
019330 10 9 |ALLIED MOTION TECHNOLOGIES INC. 5,360.000 140,325 140,325 103,200 268 37,125 37,125 L | 08/13/2015.
01988P 10 8 |ALLSCRIPTS HEALTHCARE SOLUTIONS 2,360.000 190,097 190,097 166,900 23,197 23,197 L | 09/28/2015.
02005N 10 0 |ALLY FINANCIAL INC. 22,770.000 424,433 424,433 424,433 6,059 103,960 (97,901) L | 09/25/2015.
032037 10 3 |AMPCO-PITTSBURGH CORP B S 13,668.000 ...140,234 140,234 140,234 3,060 48,049 (48,049) L | 12/03/2015.
032332 50 4 |AMTECH SYSTEMS INC. 38,470.000 240,822 240,822 148,097 (72,099) 32,371 (104,470) L | 02/03/2015.
037833 10 0 |APPLEINC 7,000.000 736,820 | ........ 105.260 736,820 500,937 14,210 (35,840) (35,840) L | 03/25/2014.
039483 10 2 |ARCHER DANIELS MIDLAND CO 6,500.000 238,420 36.680 238,420 183,305 7,280 (99,580) (99,580) L | 01/31/2012.
042682 20 3 |AROTECH CORP e 45,000.000 91,800 2.040 91,800 60,138 31,662 33,740 (2,078) L | 10/15/2015.
044104 10 7 |ASHFORD INC. . 968.000 51,546 53.250 51,546 58,741 (18,479) (18,479) L | 10/20/2015.
00206R 10 2 |AT&TINC OO 14,000.000 ...481,740 481,740 429,556 26,320 11,480 11,480 L | 12/19/2012.
05275N 20 5 |AUTOBYTEL INC B [ 12,840.000 289,670 289,670 110,296 149,714 149,714 L | 03/24/2014.
05366Y 10 2 |AVIAT NETWORKS INC 205,666.000 157,910 157,910 157,910 (30,351) 90,904 (121,255) L | 12/01/2015.
054540 10 9 |AXCELIS TECHNOLOGIES INC B 150,000.000 388,500 388,500 195,897 6,908 6,908 L | 11/05/2015.
00246W 10 3 |AXTINC . 99,950.000 247,876 247,876 191,904 (6,782) 22,864 (29,646) L | 05/04/2015.
05614L 10 0 |BABCOCK & WILCOX ENTERPRISES, B S 15,105.000 ...315.241 315,241 275,041 40,200 40,200 L | 11/12/2015.
058516 10 5 | BALLANTYNE STRONG INC........oooieemirrremisreeesmresssseessssessssesessssssssssssssssssssssssssesssssensssssssessssssesssssnsess | cosseeees 37,042.000 170,764 170,764 159,952 11,032 11,032 L | 12/08/2015.
05990K 10 6 | BANC CALIFORNIAINC . 6,500.000 95,030 95,030 79,265 780 480 15,765 15,765 L | 09/18/2015.
064058 10 0 |BANK OF NEW YORK MELLON CORP. B SR 15,000.000 ....618,300 618,300 353,498 10,200 9,750 9,750 L | 02/06/2013.
067770 10 1 |BARNES & NOBLE ED INC 7,149.000 71,133 71,133 87,451 (16,318) (16,318) L | 08/05/2015.
067774 10 9 |BARNES & NOBLE INC 2,837.000 24,710 24,710 24,710 851 (12,356) 13,338 (25,694) L | 07/13/2015.
07177TM 10 3 | BAXALTAINCG......ooooiiin it sssssss s ssssssss s ssssssssesssssssssssssnnsss | sossessss | oo 9,490.000 370,395 370,395 313,285 664 561 57,109 57,109 L | 11/12/2015.
09202G 10 1 |BLACK DIAMOND INC. B [ 18,000.000 +000.79,560 79,560 89,414 (9,854) (9,854) L | 11/10/2015.
09238E 10 4 | BLACKHAWK NETWORK HOLDINGS INC . 5,032.000 222,465 222,465 117,353 105,112 105,112 L | 05/26/2015.
110122 10 8 |BRISTOL MYERS SQUIBB CO. B [ 10,000.000 687,900 687,900 322,127 3,800 14,800 97,600 97,600 L | 08/03/2012.
05605H 10 0 |BWXTECHNOLOGIES INC 9,750.000 309,757 309,757 214,982 2431 94,776 94,776 L | 06/29/2015.
125071 10 0 [CDICORP......civcvcnrersscssmsssss s ssssssss s ssssssssssssssssssssssssssssssssssssnsenss | svsseeses | oo | sosssnnens 15,000.000 101,400 101,400 102,683 (1,283) (1,283) L | 12/28/2015.
12811R 10 4 |CALAMOS ASSET MANAGEMENT INC.........cooiiiirmrrrsvinmnsrnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | svssssnes | 1oe 20,000.000 193,600 193,600 198,794 12,000 (72,800) (72,800) L | 10/31/2013.
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131193 10 4 |CALLAWAY GOLF CO. B 45,000.000 423,900 9.420 423,900 273,824 1,850 77,400 77,400 L | 05/16/2013.
16444H 10 2 |CHEROKEE INC DEL NEW. 5,010.000 86,423 86,423 67,386 (10,571) (10,571) L | 05/28/2014.
166764 10 0 |CHEVRONTEXACO CORP. 5,000.000 449,800 449,800 458,539 (8,739) (8,739) L | 12/15/2015.
171871 10 6 | CINCINNATIBELL INC NEW. 55,987.000 201,553 201,553 175,970 22,955 22,955 L | 02/18/2014.
17275R 10 2 [CISCO SYSTEMS........iiiieiiiciciecsicicsssesssssesssssssssss st | oo | oo [ covvessieions 12,000.000 <...325,860 325,860 254,610 9,840 (7,920) (7,920) L | 02/06/2013.
191216 10 0 |COCA COLA CO. B 11,500.000 ....494,040 494,040 399,127 15,180 8,510 8,510 L | 01/11/2013.
192176 10 5 |COFFEE HLDGS INC 50,000.000 192,500 192,500 224,473 (31,973) (31,973) L | 12/21/2015.
19421R 20 0 [COLLECTORS UNIVERSE INC 2,842.000 44,051 44,051 46,156 3979 (15,233) (15,233) L | 11/22/2013.
20341 10 4 |COMMUNICATIONS SALES&LEAS INC 7,640.000 142,792 142,792 140,115 3,288 3,926 2,676 25,725 (23,049) L | 12/30/2015.
219350 10 5 [CORNING INC ...coociiviiiiiiiiiesieiiciiiss s ssesssss bbb | snssennes | coe 23,000.000 420,440 420,440 289,721 11,040 (106,950) (106,950) L | 02/06/2013.
221006 10 9 |CORVEL CORP 3,895.000 171,068 171,068 132,655 26,097 26,097 L | 08/23/2013.
12618T 10 5 |CRAINTERNATIONAL INC 3,930.000 73,295 73,295 79,944 (6,650) (6,650) L | 12/14/2015.
227483 10 4 |CROSS COUNTRY HEALTHCARE INC 7,000.000 114,730 114,730 43,226 27,370 27,370 L | 06/17/2014.
228903 10 0 |CRYOLIFE INC 5,000.000 161,700 161,700 64,905 1,800 (8,250) (8,250) L | 12/15/2011.
12646R 10 5 |CST BRANDS INC 7,060.000 276,328 276,328 240,048 441 1,507 (23,436) (23,436) L | 06/09/2015.
237194 10 5 |DARDEN RESTAURANTS INC. 2,210.000 140,644 140,644 93,823 4,862 22,596 22,596 L | 10/13/2014.
239360 10 0 |DAWSON GEOPHYSICAL CO. B 15,040.000 52,038 52,038 57,302 (5,264) 26,973 (32,237) L | 09/15/2015.
253827 10 9 |DIGIRAD CORP 95,450.000 552,655 552,655 203,121 19,090 136,494 136,494 L | 02/06/2014.
254687 10 6 |DISNEY WALT COMPANY. 2,200.000 231,176 231,176 239,199 (8,023) (8,023) L | 12/28/2015.
260095 10 4 [DOVER DOWNS GAMING & ENTERTAINMENT INC B 10,000.000 9,712 9,712 8,300 1,412 1,412 L | 12/30/2013.
263534 10 9 [DUPONTE | DE NEMOURS & CO. 9,000.000 599,400 599,400 400,604 15,480 (45,721) (45,721) L | 12/11/2012.
28035Q 10 2 |EDGEWELL PERSONAL CARE CO. 1,600.000 125,392 125,392 156,776 (31,384) (31,384) L | 06/30/2015.
285229 10 0 |ELECTRO SCIENTIFIC INDUSTRIES INC 50,551.000 262,360 262,360 234,557 (2,645) 93,782 (96,427) L | 08/10/2015.
291087 20 3 |EMERSON RADIO CORP 132,735.000 131,394 131,394 139,372 (7,977) (7,977) L | 11/24/2014.
29272W 10 9 |ENERGIZER HOLDINGS INC 6,410.000 218,325 218,325 233,727 2,025 (15,402) (15,402) L | 11/25/2015.
30231G 10 2 |EXXON MOBIL CORP. . 1,600.000 124,720 124,720 141,704 4,900 (23,200) (23,200) L | 02/13/2013.
31620R 40 2 |FIDELITY NATIONAL FINANCIAL INC B 28,282.000 ...317,607 317,607 353,588 (35,981) (35,981) L | 06/12/2015.
33939L 86 0 |FLEXSHARES QUALITY DIVIDEND ETF 20,000.000 696,400 696,400 703,258 6,279 (6,858) (6,858) L | 12/15/2015.
350060 10 9 |FOSTERLBCO 1,000.000 150,260 150,260 169,072 588 (18,812) (18,812) L | 11/25/2015.
35086T 10 9 |FOUR CORNERS PROPERTY TRUST INC 736.000 17,782 17,782 11,514 6,268 6,268 L | 11/10/2015.
357023 10 0 |FREIGHTCAR AMER INC 6,500.000 126,295 126,295 116,689 1,935 (31,296) (31,296) L | 10/27/2015.
30281V 10 8 |FTDCOSINC B 15,426.000 403,698 403,698 463,594 (69,488) (69,488) L | 11/09/2015.
35952W 10 3 |FUEL SYS SOLUTIONS INC...occcrvvvevevesasesseeissssasssssssssssssssassssssssssssssssssssssssssssssasessssssssssssmssssssssssssssssnssssssss | sossssns 33,000.000 161,370 161,370 157,198 (5,701) 120,899 (126,600) L | 12/14/2015.
359523 10 7 |FUEL TECH INC. 25,000.000 47,250 47,250 55,776 (8,526) (8,526) L | 11/25/2015.
36473H 10 4 |GANNETT COINC B SR 11,144.000 ...181,536 181,536 146,965 1,783 1,331 34,571 34,571 L | 11/13/2015.
369604 10 3 |GENERALELEC CO 22,000.000 685,300 685,300 454,704 5,060 20,240 129,360 129,360 L | 02/13/2013.
382410 40 5 |GOODRICH PETE CORP. . 22,500.000 5,985 5,985 5,985 (1,100) 92,815 (93,915) L | 12/02/2014.
402307 10 2 | GULF ISLAND FABRICATION INC........cooveviviuemeviminesesemssesssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnes | cvsveses | ere | cosssvssssens 11,500.000 ...120,290 120,290 116,556 1,100 3,734 3,734 L | 12/07/2015.
40650V 10 0 |HALYARD HEALTH INC. . 4,233.000 141,425 141,425 120,387 19,045 77,406 (58,361) L | 04/28/2015.
413833 10 4 |HARRIS & HARRIS GROUP INC B 140,000.000 308,000 308,000 299,698 31,270 129,697 (98,427) L | 10/14/2015.
422819 10 2 |HEIDRICK & STRUGGLES INTERNATIONAL INC 9,000.000 244,980 244,980 114,491 5,005 37,530 37,530 L | 10/26/2012.
42833L 10 8 |HHGREGG INC. 20,019.000 73,270 73,270 66,863 (17,733) 36,911 (54,644) L | 05/28/2015.
438516 10 6 |HONEYWELL INTERNATIONAL INC.........coooommmmmmmmmmmmmmmmmmmmmsmssssmsmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssones | osvenens | e 6,000.000 621,420 621,420 350,204 12,885 21,900 21,900 L | 02/06/2013.
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44052W 10 4 |HORIZON GLOBAL CORP. 6,940.000 71,968 71,968 64,077 7,891 7,891 L | 12/18/2015.
44244K 10 9 |HOUSTON WIRE & CABLE CO JOO 10,540.000 55,651 55,651 65,142 632 (9,491) (9,491) L | 11/09/2015.
45245A 10 7 [IMATION CORP B 112,848.000 | .....................154,602 154,602 154,602 (78,803) 173,483 (252,286) L | 10/16/2015.
458140 10 0 |INTEL CORPORATION 20,000.000 689,000 689,000 444,895 19,200 (36,800) (36,800) L | 11/27/2012.
46062X 10 5 |[INTERSPACE DIAGNOSTICS GROUP INC..........cooieieccieiivcveiesciesesiccsosesssssssesssssssssssssssssasssssssssssssssssssssssanssnns | eeesenees | coe | cenmnenend 41,930.000 19,497 19,497 19,497 (1,431) 42,168 (43,599) L | 04/28/2015.
46113M 10 8 |INTERVAL LEISURE GROUP INC 3,731.000 58,241 58,241 58,241 1,081 29,067 (29,067) L | 07/28/2015.
461203 10 1 [INVACARE CORP.........ccoccurmrmrmimimrmimsmsesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssasssssasssssssssssssssssssssssssssssssssssssssssssons | sossesas | ans | sovvosesesens 12,500.000 | ....................217,375 217,375 186,298 156 625 7875 7875 L | 04/28/2014.
46432F 84 2 |ISHARES CORE MSCI EAFE ETF 7,653,056 7,553,056 7,393,914 166,721 844,872 1,060,199 (215,327) L | 10/22/2015.
464285 10 5 [ISHARES GOLD TRUST 2,169,711 2,169,711 2,169,711 165,060 421,693 (256,633) L | 07/08/2014.
46428Q 10 9 |ISHARES SILVER TRUST......ccimimnririicimimmnesssssisssmissesssssssssssss s sssssssssassaessssssssssssssesssssssssssssssssssssssssssssseessss | sossenses | coe 882,820 882,820 882,820 125,161 (125,161) L | 07/08/2014.
46564T 10 7 |ITERISINC 233,795 233,795 168,187 46,968 46,968 L | 06/16/2015.
46609) 10 6 |JALEXANDERS HOLDINGS INC ...165,337 155,337 151,198 4,139 4,139 L | 12/23/2015.
46625H 10 0 |J P MORGAN CHASE & CO. 660,300 409,284 16,800 34,500 34,500 L | 05/11/2012.
47012E 10 6 |JAKKS PAC INC. 318,400 213471 46,400 46,400 L | 10/23/2014.
478160 10 4 |JOHNSON & JOHNSON 7,000.000 719,040 719,040 451,358 20,650 (12,950) (12,950) L | 03/20/2012.
49428) 10 9 |KIMBALL ELECTRONICS INC 27,232.000 299,280 299,280 161,308 (28,049) (28,049) L | 11/19/2014.
494274 10 3 |KIMBALL INTERNATIONAL INC 27,019.000 263,976 263,976 164,716 1,486 4,498 (2,495) (2,495) L | 07/20/2015.
500600 10 1 [KOPIN CORP......coocommmummmmmmmmmmmsmmmsismsmmmssssassssssssssssassssssassssssssssssssssssssssssssssssssssssssasssssssssssssssssssssssssssasmsssssssssssnsssss | svovevon | ene [ covvesssesens 15,000.000 40,800 40,800 40,800 306 13,805 (13,499) L | 10/02/2013.
500754 10 6 |KRAFTHEINZ CO 8,000.000 582,080 582,080 358,986 4,600 149,800 80,800 80,800 L | 11/27/2012.
501014 10 4 |KRISPY KREME DOUGHNUTS INC 4,350.000 65,555 65,555 79,211 (20,314) (20,314) L | 01/29/2014.
511795 10 6 |LAKELAND INDUSTRIES INC. 55,983.000 668,437 668,437 519,129 146,993 146,993 L | 08/24/2015.
512816 10 9 |LAMARADVERTISING CO 3,380.000 202,732 202,732 178,831 8,076 20,810 20,810 L | 08/06/2015.
514766 10 4 |LANDEC CORP 25,476.000 301,381 301,381 180,938 (50,442) (50,442) L | 01/23/2013.
51509F 10 5 [LANDSEND INC 2,698.000 63,241 63,241 67,294 (4,053) 27,538 (31,591) L | 09/04/2015.
521050 10 4 |LAYNE CHRISTENSEN CO. . 35,000.000 184,100 184,100 178,258 (1,298) 69,282 (70,580) L | 12/14/2015.
52186N 10 6 |LEAPFROG ENTERPRISES INC B 100,000.000 71,000 71,000 71,655 43,194 289,450 (246,256) L | 10/12/2015.
530307 30 5 |LIBERTY BROADBAND CORP COM SERC 3,408.000 176,739 176,739 150,585 13,737 13,737 L | 01/05/2015.
53071M 10 4 |LIBERTY INTERACTIVE CORP 7,860.000 214,735 214,735 149,217 (16,506) (16,506) L | 08/21/2013.
531229 10 2 |LIBERTY MEDIA CORP 1,500.000 58,875 58,875 53,663 5,264 5,264 L | 08/21/2013.
531229 30 0 |LIBERTY MEDIA CORP DEL 7,900.000 300,832 300,832 280,991 16,276 16,276 L | 11/18/2015.
531465 10 2 |LIBERTY TRIPADVISOR HOLDINGS INC 2,530.000 76,760 76,760 80,746 (3,986) (3,986) L | 07/06/2015.
53071M 88 0 |LIBERTY VENTURES 9,535.000 430,124 430,124 237,999 68,969 68,969 L | 05/26/2015.
533535 10 0 [LINCOLN EDUCATIONAL SERVICES CORP........ccoovuuuirmemiereemsssessssssesssssssssssssssssssssssssssssssssssssssesssssssnses. | cosseeens | coe 55,000.000 109,450 109,450 27,041 79,056 97,407 (18,351) L | 09/09/2015.
549282 10 1 [LUBYSINC ...212,347 212,347 212,257 32,839 39,678 (6,839) L | 11/30/2015.
570600 60 5 |MARKET VECTORS AGRIBUSINESS ETF. .2,093,817 2,093,817 2,294,793 60,486 (272,030) (272,030) L | 02/22/2013.
577767 10 6 |MAXWELL TECHNOLOGIES INC. 38,000.000 271,320 271,320 248 565 (16,138) (16,138) L | 09/22/2015.
580135 10 1 |MCDONALDS CORP COM 5,000.000 590,700 590,700 441,781 17,200 122,200 122,200 L | 12/11/2012.
582839 10 6 |MEAD JOHNSON NUTRITION CO....coovvvrrirnncrnrincncnnnnsesesenenesesssesesesesesesesssesssssesesssesssssssesesssesesssssesssssesesssssesesssesess | oveiens | e 680.000 53,686 53,686 53,204 281 482 482 L | 10/22/2015.
58441K 10 0 |MEDIA GEN INC 6,640.000 107,236 107,236 74,376 32,860 32,860 L | 09/24/2015.
852721 10 2 [MFRIINC....ooooiiiiiiriiiciccricncnccseeesscs st | oo | ces | covvissssiens 15,000.000 98,100 98,100 84,447 13,653 13,653 L | 10/08/2015.
594918 10 4 |MICROSOFT CORP........ccciiiiiiieicisccriscssscsesesssesesssesssssesesssesssssssssssssssssessssssssssesesssssesesssssssssssssssssssosssssssssi | cvovevan | eae [ covvovevenens 18,000.000 998,640 998,640 505,294 23,220 162,540 162,540 L | 12/19/2012.
598039 10 5 |MIDSOUTH BANCORP INC 9,000.000 81,720 81,720 99,012 810 (17,292) (17,292) L | 11/05/2015.
606501 10 4 |MITCHAM INDS INC........ccoiisiiicsscisssssscssssssssssssssssssscsssssssssss st | v | coe [ covvovesniens 15,000.000 45,150 45,150 46,337 (1,187) (1,187) L | 12/09/2015.
609207 10 5 |MONDELEZ INTERNATIONAL INC.........cooomvevmmmvmmemmsmresmmssmsmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssons | svssssns | ane | sovvosesnsens 10,000.000 | ....................448,400 448,400 241,256 1,700 6,200 85,150 85,150 L | 03/20/2012.
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611742 10 7 |MONSTER WORLDWIDE INC . 28,000.000 160,440 5.730 160,440 106,915 31,080 31,080 L | 10/17/2014.
62541B 10 1 |MULTIFINELINE ELECTRONIX INC. JOO 15,003.000 310,262 20.680 310,262 153,167 132,884 132,884 L | 08/17/2015.
553829 10 2 |MVC CAPITALINC B 40,000.000 ....294,800 294,800 294,800 12,200 20,587 94,178 (94,178) L | 10/07/2015.
63910B 10 2 |NAUTILUS INC. 9,490.000 158,673 158,673 81,140 14,615 14,615 L | 02/28/2014.
648691 10 3 |NEW SENIOR INVESTMENT GROUP INC.......coovvvvvmvmrvvcnnrnvnnnsnsnsnnnssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssess | ssesens | e 22,324.000 220,115 220,115 227,676 11,927 (7,562) 73,241 (80,803) L | 12/01/2015.
65339F 10 1 |NEXTERA ENERGY INC. 6,000.000 623,340 623,340 580,874 12,320 2,898 2,898 L | 12/11/2015.
667746 10 1 |NORTHWEST PIPE CO B 12,000.000 ...134,280 134,280 134,280 57,276 (57,276) L | 11/24/2015.
67555N 20 6 |OCLARO INC 35,000.000 121,800 121,800 53,724 58,303 58,303 L | 06/25/2015.
68162K 10 6 |OLYMPIC STEEL INC. 8,157.000 94,458 94,458 96,331 163 (1,873) (1,873) L | 11/25/2015.
68235P 10 8 | ONE GAS INC....oooereerieriisiaeiissssissss st sses st sss e sss sttt ensssssssssssnens | svssesnns 5,360.000 268,911 268,911 173,766 6,432 47,972 47972 L | 02/10/2014.
68386C 30 2 |OPPENHEIMER SMALLCAP REVENUE ETF. 2,121,768 1,357,176 3,992 20,023 (219,974) (219,974) L | 02/22/2013.
68628V 30 8 |ORION MARINE GROUP INC 75, 75,060 70,048 5,012 5,012 L | 12/15/2015.
713448 10 8 |PEPSICO INC. 6,500.000 649,480 649,480 421,000 4,566 17,647 34,840 34,840 L | 04/17/2012.
71361F 10 0 |PERCEPTRON INC 5,525.000 120,940 120,940 99,971 (33,534) (33,534) L | 02/13/2014.
714157 20 3 |PERMA-FIX ENVIRONMENTAL SERVICES 63,286.000 235,424 235,424 191,392 (30,485) (30,485) L | 04/27/2015.
717081 10 3 |PFIZERINC COM B P 18,000.000 ...581,040 581,040 368,280 20,160 20,340 20,340 L | 04/17/2012.
693366 20 5 |PICO HOLDINGS INC 20,070.000 207,122 207,122 195,069 12,053 112,816 (100,763) L | 11/09/2015.
72766Q 10 5 |PLATFORM SPECIALTY PRODUCTS CORP 3,943.000 50,589 50,589 50,821 (232) 18,556 (18,788) L | 12/23/2015.
73172K 10 4 |POLYCOM INC 7,020.000 88,382 88,382 76,784 (6,388) (6,388) L | 09/13/2013.
737446 10 4 [POST HOLDINGS INC 4,736.000 292,211 292,211 171,868 93,551 93,551 L | 01/13/2015.
73935X 58 3 |POWERSHARES RAFI US 1000 ETF 110,836.000 .9,623,890 9,623,890 6,315,007 216,178 (509,846) (509,846) L | 02/22/2013.
69351T 10 6 |PPL CORP. 1,500.000 ....392,495 392,495 295,135 4,341 17,192 (2,413) (2,413) L | 04/12/2012.
742718 10 9 |PROCTER & GAMBLE CO 6,500.000 516,165 516,165 420,501 17,110 (75,920) (75,920) L | 04/12/2012.
750459 10 9 |RADISYS CORP. 0,000.000 110,800 110,800 86,957 23,843 23,843 L | 04/23/2015.
755111 50 7 |RAYTHEON CO 3,500.000 435,855 435,855 185,795 9,152 57,260 57,260 L | 02/06/2013.
75605L 70 8 |REALNETWORKS INC . 58,000.000 246,500 | ...........4.250 246,500 237,220 25,935 185,847 (159,912) L | 03/26/2015.
763165 10 7 |RICHARDSON ELECTRONICS LTD PO 40,006.000 226,834 5.670 226,834 235411 5,839 (8,465) 96,738 (105,203) L | 12/02/2015.
779287 10 1 |ROUSE PPTYSINC B 10,760.000 ...156,666 | ......... 14.560 156,666 156,666 7,640 (2,271) 40,338 (42,609) L | 11/05/2014.
74975N 10 5 |RTISURGICAL INC 50,000.000 198,500 3.970 198,500 183,795 (61,500) (61,500) L | 01/08/2014.
78112T 10 7 |RUBICON TECHNOLOGY INC [ 47,000.000 ......53,580 1.140 53,580 48,410 (2,594) 88,999 (91,593) L | 08/20/2015.
781182 10 0 |RUBY TUESDAY INC B 15,000.000 82,650 5510 82,650 99,297 (19,950) (19,950) L | 02/06/2014.
808625 10 7 [SCIENCE APPLICATIONS INTERNATIONAL CORP. 4,010.000 183,578 | .......... 45.780 183,578 145,578 4,732 (15,037) (15,037) L | 10/20/2014.
810186 10 6 |SCOTTS MIRACLE GRO CO......ooooooveveemveveemmesssesmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnones | sossess 1,780.000 114,828 | .......... 64.510 114,828 96,583 3,460 3,898 3,898 L | 08/21/2013.
812362 10 1 |SEARS HOMETOWN & OUTLET STORES 21,500.000 172,000 8.000 172,000 165,980 878 111,165 (110,287) L | 03/06/2015.
81369Y 50 6 |SELECT SECTOR SPDR TR . 5,500.000 331,760 | ......... 60.320 331,760 341,264 2,982 (9,504) (9,504) L | 12/15/2015.
82706L 10 8 [SILICON GRAPHICS INTERNATIONAL CORP. B I 12,500.000 73,750 5.900 73,750 49,716 8,546 47,837 (39,291) L | 10/15/2015.
829214 10 5 |SIMULATIONS PLUS INC 3,805.000 37,708 9.910 37,708 27,429 190 10,278 10,278 L | 11/02/2015.
83083) 10 4 | SKULLCANDY INC.....oooeoouuuuueuemmmmummsmmssssmmmssssssesssssesssssssesssssesssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssmssnnnns | sveveeees | coe | wosvesesssons 10,000.000 .....47,300 4.730 47,300 44,004 3,296 3,296 L | 12/04/2015.
830879 10 2 |SKYWESTINC 4,864.000 92,513 | oo 19.020 92,513 70,336 195 246 22,177 22,177 L | 07/27/2015.
838518 10 8 |SOUTH JERSEY INDS INC. 6,920.000 162,758 23520 162,758 174,173 4,529 (11,415) (11,415) L | 09/17/2015.
846819 10 0 |SPARTAN MOTORS INC 30,165.000 93,813 3.110 93,813 111,616 333 (17,802) (17,802) L | 12/21/2015.
847215 10 0 |SPARTANNASH CO 8,640.000 186,970 | ......... 21.640 186,970 172,063 4,733 (38,880) (38,880) L | 09/30/2014.
784635 10 4 | SPX CORP.....oooooeeeiueeeesmsessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnss | osvenens | e 6,994.000 65,254 9.330 65,254 73,215 (7,961) (7,961) L | 12/15/2015.
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78469X 10 7 |SPXFLOWINC 1,544.000 43,093 43,093 43,093 13,180 (13,180) L | 09/30/2015.
854305 20 8 |STANLEY FURNITURE CO INC 99,929.000 278,802 278,802 279,059 760 760 L | 08/24/2015.
85571Q 10 2 |STARZ . 2,250.000 75,375 75,375 68,822 8,550 8,550 L | 04/15/2014.
855707 10 5 |STATE AUTO FINANCIAL CORP. B 10,000.000 205,900 205,900 135,435 4,000 (16,300) (16,300) L | 12/19/2012.
859241 10 1 |STERLING CONSTRUCTION CO INC........ccooieiiriviveiereievcsesisiscsesesesssesesssesssssssasssssssssssssssssssassssssssssssssssssssnnss | cvmveven | ene [ covvoseresens 40,000.000 | ....cccoccccve..... 243,200 243,200 160,668 108,491 68,969 39,522 L | 02/17/2015.
870297 80 1 |SWEDISH EXPORT CREDIT CORP B — 779,550.000 |..................3,609,316 3,609,316 3,609,317 1,300,644 (1,309,644) L | 05/19/2014.
871503 10 8 |SYMANTEC CORP . 20,000.000 420,000 420,000 389,400 9,000 30,600 115,796 (85,196) L | 05/18/2015.
879455 10 3 |TELENAVINC B - 40,000.000 227,600 227,600 228,148 (39,200) (39,200) L | 08/06/2014.
882508 10 4 | TEXAS INSTRUMENTS INC 7,500.000 411,075 411,075 223,773 10,500 10,088 10,088 L | 03/09/2012.
87240R 10 7 | TFS FINANCIALL CORP......ccciiieirrireviimiiterssiseissiisesssssessisss s ssssssssss s sssssssssssssssnsses | osienne 30,000.000 564,900 564,900 337,886 10,200 118,350 118,350 L | 08/23/2013.
00101 10 6 |THE ADT CORPORATION 6,540.000 215,689 215,689 209,412 4,007 (10,861) (10,861) L | 07/27/2015.
887228 10 4 |TIMEINC 562.000 8,807 8,807 13,768 2,304 (5,024) (5,024) L | 06/27/2014.
887317 30 3 |TIME WARNER INC 4,500.000 291,015 291,015 196,616 6,650 (93,375) (93,375) L | 08/06/2014.
887389 10 4 | TIMKEN CO. 3,630.000 103,782 103,782 99,789 3,739 20,218 68,799 (48,581) L | 02/04/2015.
892231 10 1 | TOWNSQUARE MEDIA INC B 13,919.000 | .....................166,471 166,471 187,606 (21,135) (21,135) L | 03/12/2015.
892918 10 3 |TRANSACT TECHNOLOGIES INC. 16,321.000 140,197 140,197 100,746 4,743 39,452 39,452 L | 03/09/2015.
896047 50 3 |TRIBUNE CO 0,570.000 357,372 357,372 357,372 18,678 (6,328) 88,707 (95,035) L | 12/21/2015.
898349 10 5 |TRUSTCOBKCORPNY. 35,000.000 214,900 214,900 189,380 2,297 9,188 (39,200) (39,200) L | 05/16/2013.
901476 10 1 |TWINDISC INC 3,500.000 36,820 36,820 45,126 315 (8,306) (8,306) L | 10/06/2015.
910710 10 2 |UNITED INS HOLDINGS CORP. B I 13,000.000 | .....................222,300 222,300 97,389 2,150 (34,251) (34,251) L | 09/24/2015.
911268 20 9 |UNITED ONLINE INC 24,302.000 286,521 286,521 243,020 (22,896) 43,965 (66,861) L | 07/29/2015.
911312 10 6 |UNITED PARCEL SERVICE INC 5,000.000 481,150 481,150 510,840 (29,691) (29,691) L | 12/03/2015.
913837 10 0 [UNIVERSAL STAINLESS & ALLOY. 20,000.000 185,800 185,800 183,824 1,976 70,337 (68,361) L | 12/14/2015.
917488 10 8 |UTAHMED PRODS INC 2,200.000 128,788 128,788 110,594 2,255 (3,322) (3,322) L | 08/23/2013.
918204 10 8 |VFCORP 7,000.000 435,750 435,750 394,652 9,310 (88,550) (88,550) L | 02/14/2014.
91851C 20 1 |VAALCO ENERGY INC 50,000.000 80,000 80,000 85,000 (5,000) 127,161 (132,161) L | 06/10/2015.
92204A 30 6 |VANGUARD ENERGY ETF 29,618.000 2,461,848 2,461,848 2,461,848 78,132 (270,090) 574,023 (844,113) L | 02/22/2013.
922908 65 2 |VANGUARD EXTENDED MARKET ETF 88,793.000 7,440,853 7,440,853 4,917,044 100,158 (354,284) (354,284) L | 02/22/2013.
922042 85 8 |VANGUARD FTSE EMERGING MARKETS ETF. 83,912.000 2,744,761 2,744,761 2,776,648 89,450 155,541 768,938 (613,397) L | 05/19/2014.
922042 67 6 |VANGUARD GLOBAL EX-US REAL ESTATE 39,544.000 2,020,698 2,020,698 2,020,698 54,632 113,727 214,335 (100,608) L | 10/22/2015.
92204A 80 1 [VANGUARD MATERIALS ETF.........ioioiiimieicicnsieicsnisssnesssesesssssesesssssessssssssss s | coeseeess | coe | connnenend 47,426.000 .....4,467,055 4,467,055 3,755,006 102,820 (626,023) (626,023) L | 02/22/2013.
922908 55 3 |VANGUARD REIT ETF 81,434.000 6,492,733 6,492,733 6,068,196 247,802 (100,853) (100,853) L | 10/22/2015.
922908 36 3 | VANGUARD S&P 500 INDEX ETF.........oiioremiiremmmieremsssreesssneeessessssssessssssesssssssssssssssssssssssssssssssssnsssssnsesssss | cosseeees 83,420.000 15,593,701 15,593,701 10,094,240 327,924 (122,628) (122,628) L | 10/08/2013.
92242T 10 1 |VECTRUS INC 8,376.000 174,975 174,975 214,844 (47,433) (47,433) L | 09/29/2015.
92343V 10 4 | VERIZON COMMUNICATIONS........ciommrrrirmviemmmmmmiesssesisssssisesssssesssssessesssssssssssessssssssssssssssssssssssssessssesssssesssssens | cosvennns | woe | covvesesesens 11,000.000 ....508,420 508,420 434,547 24,365 (6,160) (6,160) L | 12/19/2012.
925811 10 1 |[VICON INDS INC. 58,087.000 102,233 102,233 77,256 23,195 26,720 (3,525) L | 03/06/2015.
92835K 10 3 |VISHAY PRECISION GROUP INC 7,500.000 84,900 84,900 83,736 1,164 1,164 L | 12/17/2015.
928377 10 0 |VISTAOUTDOOR INC.....ccoeoiiiissesesssesesesssesesssesesesssesesssesesesesesesssesesesssessssesesesesesesssssssesssesssssosesseseso. | ovenens | e 3,130.000 139,316 . 139,316 124,085 15,232 15,232 L | 02/26/2015.
91829F 10 4 |VOXX INTERNATIONAL CORP........cciieissiissssisssssssesssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssees | cvovevens | eoe [ covverereiend 42,000.000 220,920 5.260 220,920 220,895 499 112,276 (111,777) L | 11/09/2015.
929089 10 0 |VOYAFINANCIAL INC 7,000.000 258,370 36.910 258,370 212,634 280 (38,290) (38,290) L | 08/23/2013.
931427 10 8 |WALGREENS BOOTS ALLIANCE INC.....ococvoicicimscrercnsscsescscncscssscsesisssesssssesesssssesssssssesssssssssssesssssssesssssssssssssesssess | oo | coe [ covveveininns 10,500.000 894,127 85.155 894,127 349,272 14,647 94,028 94,028 L | 06/27/2012.
93564A 10 0 |WARREN RES INC 70,000.000 14,700 0.210 14,700 14,700 (960) 95,753 (96,713) L | 01/05/2015.
949746 10 1 |WELLS FARGO & CO ....ocvvvvverermvmrmrmsmsmsssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoss | svssesns | ans | sovvosesnsess 12,000.000 ...852,320 | ......... 54.360 652,320 421,432 17,700 (5,520) (5,520) L | 12/19/2012.
966244 10 5 |WHITEWAVE FOODS CO........ocoiiisiciisssiscssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | v | e 3,110.000 121,010 38.910 121,010 60,782 12,191 12,191 L | 08/21/2013.
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97717W 28 1 |WISDOMTREE EMERGING MARKETS SM CAP.........ccccoiiminnriviiiiiiisssnssssiisissssesssssssssmssssssssssssssessssssssssens | e | won | covvisssenend 41,404.000 1,451,624 35.060 1,451,624 1,474,396 47,625 126,005 461,377 (335,372) L | 05/19/2014.
97717W 86 9 |WISDOMTREE EUROPE SMALLCAP DIV ETF 36,525.000 2,045,400 56.000 2,045,400 2,045,400 56,892 319,075 153,616 165,459 L | 05/19/2014.
98884U 10 8 [ZAGGINC......ooiiscisiiii s snssssssns | e | aoe | sossssseeneas 15,000.000 ...164,100 | .......... 10.940 164,100 74,108 62,251 62,251 L | 11/05/2014.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .122,670,437 XXX ...122,670,437 98,139,650 60,619 2,439,132 0 874,359 8,715,125 (7,840,766) 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
21058# 10 3 |CONSUMERS LIFE INSURANCE COMPANY. ...21,607,971 | ... 1,350.500 21,607,971 22,850,576 1,885,509 1,885,509 01/01/1995.
58458* 10 5 [MEDICAL HEALTH INSURING CORPORATION OF OHIO. ...59,656,492 | ..... 5,955.650 59,556,492 35,446,208 (9,899,532) (9,899,532) 06/30/2003.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 81,164,463 XXX 81,164,463 58,296,784 0 0 0 (8,014,023) 0 (8,014,023) 0 XXX XXX
Common Stocks - Mutual Funds
317609 35 2 |GRANDEUR PEAK INTL OPPORTUNITIES FUND........ccoovvviuiiiinnenninseiisensesscsssssssssesssssssssssnssssssssessassnsenies | cvvevvens | eoe [ coveveneecd 830,564.784 2,558,140 3.080 2,558,140 2,500,000 12,193 (49,834) (49,834) L | 08/09/2013.
55273E 82 2 |MFS INTERNATIONAL VALUE FUND......ccoovuteriimmmereiersreessnsssssssssssssenesssssssesssesssssssssssssssssssssssssssessessssnsssses | snsesesns | oo | coveeeeeens 213,734.598 7,634,600 35.720 7,634,600 7445317 110,398 42,321 42,321 L | 12/15/2015.
70472Q 50 0 |PEARTREE POLARIS FOREIGN VALUE SMALL CAP FUND. 201,941.013 24858% | ... 12.310 2,485,894 2,640,000 44,124 (154,106) (154,106) L | 10/22/2015.
92828T 88 9 |VIRTUS EMERGING MARKETS OPPORTUNITIES FUND.......cccoooosiiiiiniiiiiiissnssssissssssssssssssssssssssssssssssssssnss | cosssiins | cne | covessnines 129,431.614 1,159,706 8.960 1,159,706 1,254,000 10,872 (94,292) (94,292) L | 10/22/2015.
9299999. Total - Common Stocks - Mutual Fund: 13,838,340 XXX 13,838,340 13,839,317 0 177,587 0 (255,911) 0 (255,911) 0 XXX XXX
9799999. Total - Common Stock 217,673,240 XXX 2 217,673,240 | s 170,275,751 60,619 2,616,719 0 (7,395,575) 8,715,125 (16,110,700) | .ovovvvecisssriisiiinacd 0 XXX XXX
9899999. Total Common and Preferred Stock. 217,673,240 XXX .217,673,240 | 170,275,751 60,619 2,616,719 0 (7,395,575) 8,715,125 (16,110,700) | .ovvvvvvcvcrcrnriiciand 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $.....372,380.
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Bonds - U.S.

912828  FF 2 |US TREASURY NOTES.......ccstiriiirirniieinissiesssissesesss st ssssssessesssnes 02/13/2015........ ANCORA ADVISORS........covovviererineirerrnsisirssienns 636,000 | ...oooverrerreniericirirrienereeen000,000 | i 7,985

912828  J2 7 [US TREASURY NOTES........coieiiireinieieiseireiei et ssse e sss st sssss s ansessesssnes 05/01/2015........ CREWS & ASSOCIATES.. 992,656 1,000,000 | oo 4,309

912828 QN 3 |US TREASURY NOTES.... ..ttt sersissstesersssesss st 09/21/2015........ ANCORA ADVISORS 938,852 ....870,000 9,752

0599999.  Total - BONAS = U.S. GOVEIMIMENT..........viieiisiiiiiis etttk e6 18 s e o8R0 E 8880t 2,567,508 | ..o 2,470,000 22,046
Bonds - U.S. Special R e and Special A

3133EA  JU 3 |FEDERAL FARM CREDIT BANKS........ccoiiiiiiiiiniinsieinsieiessssiesesssssesssssssessesssssssssessssssssenss | aossssssnssns 04/16/2015........ INTERNATIONAL FCSTONE 1,007,140 | oo 1,000,000 554

3133EE  F8 8 |FEDERAL FARM CREDIT BANKS .... | 05/28/2015........ STIFEL NICOLAUS & CO 7,564,521 cereeT,585,000 | oo 13,590

3133EF CN 5 |FEDERAL FARM CREDIT BANKS .1 09/10/2015........ CREWS & ASSOCIATES 999,500 1,000,000 306

3134G6 4T 7 |FEDERAL HOME LOAN MORTGAGE CORP........coccoteriiiriiriirissierssiseesesieissninenes 06/17/2015........ INTERNATIONAL FCSTONE 1,000,000 .....1,000,000

3137EA DV 8 |FEDERAL HOME LOAN MORTGAGE CORP.........cccovvuriiiiriniiiiceerirerssiseeiesisesseneenes 06/26/2015........ CREWS & ASSOCIATES........covirtiriniieierirereiseienissiessesenenes 1,000,000 1,000,000 625

3130A4 CH 3 |FEDERAL HOME LOAN BANKS 04/16/2015........ CREWS & ASSOCIATES........ccoovviirierinerierisinsisesiesesiesienes 1,509,870 | oo 1,500,000 5,938

3130A6 AP 2 | FEDERAL HOME LOAN BANKS 09/29/2015........ ANCORA ADVISORS... 3,548,265

313378  JP 7 |FEDERAL HOME LOAN BANKS 09/29/2015........ ANCORA ADVISORS... 2,574,166

313380 5L 7 |FEDERAL HOME LOAN BANKS 02/25/2015........ ANCORA ADVISORS... 9,925,700

313380 NM 5 |FEDERAL HOME LOAN BANKS 01/26/2015........ ANCORA ADVISORS... 2,760,540

3135G0  E5 8 |FEDERAL NATIONAL MORTGAGE ASSOC 11/24/2015........ INTERNATIONAL FCSTONE 995,800

3135G0 PP 2 |FEDERAL NATIONAL MORTGAGE ASSOC 02/18/2015. INTERNATIONAL FCSTONE 999,360

3135G0 SV 6 |FEDERAL NATIONAL MORTGAGE ASSOC 01/21/2015........ ANCORA ADVISORS.......oovovviirerineirerrsisirsnienns 9,834,000

3136G1 B8 1 |FEDERAL NATIONAL MORTGAGE ASSOC 05/08/2015........ STIFEL NICOLAUS & CO........ 3,780,861 .

3136G1 BL 2 |FEDERAL NATIONAL MORTGAGE ASSOC 10/21/2015........ INTERNATIONAL FCSTONE 1,008,260 1,000,000

3136AD  MZ 9 |FNMA REMIC TRUST 2013-30 JA.... 10/16/2015........ ANCORA ADVISORS... 6,993,914 o 1,481,122

30291K AN 0 [FREMF MTG TR 2013--K30 B. 03/12/2015. ANCORA ADVISORS... 7,161,875 .7,000,000

30261N  AE 0 | FREMF MTG TR 2013-K25 B 05/04/2015........ ANCORA ADVISORS... 7,320,766 .....1,100,000

30291J AJ 2 |FREMF MTG TR 2013-K29 B 04/13/2015........ ANCORA ADVISORS... 7,210,000 .....7,000,000

30291M AN 6 |FREMF MTG TR 2013-K31 B 05/21/2015........ ANCORA ADVISORS... 7,185,938

30265A AN 4 |FREMF MTG TR 2013-K33 B 06/24/2015........ ANCORA ADVISORS... 6,928,359

30291R  AA 3 |FREMF MTG TR 2013-K34 B 04/15/2015. ANCORA ADVISORS... 2,093,750

880591 ER 9 | TENNESSEE VALLEY AUTHORITY.....oitiiiiiireriisisissnississsssssenssse st snsssssanssssssnsae 05/21/2015........ HUNTINGTON INVESTMENT COMPANY ....cotiiiiririiiiinneisisssssssrsssssesensssisssssnssnsssssessnes 5,093,550 26,753

3199999. Total - Bonds - U.S. Special REVENUE A SPECIAI ASSESSMENES. ... . reieureriterrersereerersseeeseesmeesseessesesaesasanes | eeesessessesassseseesseseseeseeseeeeseseeseeseese8eE1eeseEaeEeeseeeEseEeEEee e Eeesee et et et sasansee et anes 98,496,135 218,259
Bonds - Industrial and Mi:

06366R  E7 6 | BMO BANK OF MONTREAL........cccoiieerierinirieniresirriienies | 04/07/2015........ CITIGROUP GLOBAL MARKET. 1,998,720 .

05565Q  CP 1 |BP CAPITAL MARKETS P L C...ovuviiiiiceicisieieisi et Ruciini 01/13/2015........ CREWS & ASSOCIATES 516,025 ....500,000 8,264

36164N  FF 7 | GE CAPITAL INTERNATIONAL FDG R 11/02/2015........ EXCHANGE ..ottt nen 151,702 | s 1,148,239

53944V AG 4 |LLOYDS BANKPLC.......coconiieiiiceiniieieeisereeiesiesesssesesieseeseneenes R 05/11/2015........ BANC/AMERICA SEC. LLC. MT...cooviriirirceeirereseesieerseseeienes 999,040 .....1,000,000

822582 BG 6 | SHELL INTERNATIONAL FIN R 05/06/2015........ BARCLAYS CAPITAL INC.... 997,880 1,000,000

89114Q AZ 1 |TORONTO DOMINION BANK................. | 03/09/2015........ TORONTO DOMINION SECURITIES USA INC 999,970 .....1,000,000

89352H AN 9 | TRANSCANADA PIPELINES LTD | 01/07/2015........ DEUTSCHE BANK ALEX BROWN........cotvieririiirenineiceinrirerierinsines 996,840 1,000,000

002824  BA 7 | ABBOTT LABS.......ooiierieiiisieinsieiensssiesssssensssssssnssenes 03/09/2015........ CREWS & ASSOCIATES........covviriirireinnieiessssiensssssseneenns 996,810 | covvuceiieireeeeeie 1,000,000 142

010392  FK 9 |ALABAMA POWER CO 11117/12015........ ANCORA ADVISORS... 5,125,550 83,326

03076C  AF 3 | AMERIPRISE FINANCIAL INC 04/29/2015........ ANCORA ADVISORS... 1,614,540 3,167

032654  AH 8 |ANALOG DEVICES INC.................. 04/27/2015........ ANCORA ADVISORS 5,010,600 . 59,496

037833  BG 4 |APPLEINC......ccccovvvrvrinen. 05/13/2015........ CREWS & ASSOCIATES.. 500,500 ....500,000 222

06406H DA 4 |BANK OF NEW YORK. 02/19/2015........ GOLDMAN SACHS & CO 997,860 .....1,000,000

075887  BK 4 |BECTON DICKINSON & CO.. 04/24/2015. EXCHANGE 1,965,015 .1,950,000

166764 AH 3 |CHEVRON CORP 06/25/2015........ ANCORA ADVISORS........cvoiriererineirerisisirssinenns 5,034,800 2,659

171340 AH 5 |CHURCH & DWIGHT INC.....c.oviiieiieiieireierseieeiereeseneenes 02/18/2015........ ANCORA ADVISORS.........cooriererinrirerineireienirenes 2,966,940 | ..o 3,000,000 | coooverviirrereiereeereinene 34,021
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17275R AW 2 [CISCO SYSINC.... 06/10/2015........ WELLS FARGO SECURITIES LLC 997,330

278642  AE 3 |EBAY INC...ooiiiiciiceeesess e nsen 03/24/2015........ MERRILL LYNCH. ...oocviviiiiereessseninis 963,910 5,200
291011 BE 3 |EMERSON ELECTRIC CO.....coevereeerrireierirererieeeerirenes 09/15/2015........ NATIONAL FINANCIAL SERVICES 1,365,546 | ..o 1,400,000 3,369
316773 CP 3 | FIFTH THIRD BANCORP.......coiiiiieriiictericiesiesiesssiesesiseeesi s 12/21/2015........ ANCORA ADVISORS........oooivieirerierinsierinnines 5,160,700 | ..o 5,000,000 | cooucerrerrrirerierenerneenn 94,361
337915 AA 0 |FIRSTMERIT CORP.......ceviriiiciriieieiriesiereeesieessseesinnees 10/15/2015........ ANCORA ADVISORS 2,075,500 | ..o 2,000,000 | cooocerriirrireiereennae 18,367
375558 AW 3 | GILEAD SCIENCES INC... 11/24/2015........ ANCORA ADVISORS 5,145,550 | ..o 5,000,000 30,319
406216  BH 3 |HALLIBURTON CO............... 11/05/2015........ BANK AMERICA SECURITY LLC 999,190 | covoviirereeece 1,000,000

437076  BG 6 |[HOME DEPOT INC.......ccccovvvvunee. 05/28/2015........ ANCORA ADVISORS........oorirernrirerinrirereniennes 996,320 | oo 1,000,000

446438 RM 7 [HUNTINGTON NATIONAL BANK 02/19/2015........ HUNTINGTON INVESTMENT COMPANY .....oomiiririiiiiniieinsieeersss st nsssensnes 1,997,480 | ..o 2,000,000

452308 AP 4 |ILLINOIS TOOL WORKS INC 02/23/2015........ ANCORA ADVISORS........covirmriireriniirireniennes 2,759,763 | ..o 2,605,000 39,319
458140  AS 9 |INTEL CORP 07/22/12015........ BANC/AMERICA SEC. LLC. MT.....ciiiiriicieirereiinrirerieiseeenisiaes 998,510 | oo 1,000,000

46625H LW 8 | JPMORGAN CHASE & CO........ 10/23/2015........ BP CAPITAL MARKETS PLC.......cvvurieriiirinrierirerereenns 1,515,885 | oo 1,500,000 | ..ooocvoriires 14,323
49327TM 2K 9 |KEY BANK 05/27/2015........ ANCORA ADVISORS 1,995,260 .2,000,000

494368 BQ 5 |KIMBERLY CLARK CORP 10/22/2015........ CREWS & ASSOCIATES 493,850 ....500,000 2,061
500255  AS 3 |KOHLS CORP........cccoviiiieriiiieissiesiesiessi e 03/11/2015........ ANCORA ADVISORS 3,961,400 | ..o 4,000,000

539830 BG 3 |LOCKHEED MARTIN CORP..... 12/16/2015........ ANCORA ADVISORS 1,793,636 | oo 1,795,000

55279H AJ 9 | MANUFACTURER AND TRADERS 02/23/2015........ PERSHING LLC.......... 3,482,290 3,500,000

57636Q AB 0 | MASTERCARD INC .| 11/23/2015. BROWNSTONE INVESTMENT GROUP LLC 1,055,762 . .1,035,000

58933Y  AA 3 [MERCK & COINC ....coviriiiiririiiesieeesieissiisesi e 07/14/2015........ ANCORA ADVISORS........oooivnrmeiernrisersnisnines 3,198,570 | oo 3,000,000

58933Y  AQ 8 [MERCK & COINC .....coovvoicieicinieeeeicseie e 03/27/2015........ CREWS & ASSOCIATES.........ooieireiniireieisreeesisseesieenenes 1,002,660 | ..o 1,000,000

594918 BB 9 |MICROSOFT CORP............. 02/09/2015........ BARCLAYS CAPITAL INC.. 997,910 | oo 1,000,000

594918  BH 6 |MICROSOFT CORP............. 10/29/2015........ ANCORA ADVISORS 2,999,040 3,000,000

61747Y DW 2 | MORGAN STANLEY. 05/29/2015. ANCORA ADVISORS 1,009,470 . .1,000,000 9,275
553794  AA 6 |MUFG AMERICAS HOLDINGS CORP. 02/06/2015........ KEY BANK ..ottt 1,992,860 | ..o 2,000,000 [ oovoerririirreeree 90
64952W  BZ 5 |NEW YORK LIFE GLOBAL FUNDING MTN 144A.........ccccvvvirvrnnnn 04/20/2015........ GOLDMAN, SACHS & CO 1,498,950 | ..o 1,500,000

654106  AC 7 | NIKE INC......oiiiiiiiiiei i 06/23/2015........ ANCORA ADVISORS........oooivriiireririncirerinines 3,370,384 | ..o 3,511,000

674599 CC 7 |OCCIDENTAL PETROLEUM CORP 01/13/2015........ CREWS & ASSOCIATES 1,015,100 1,000,000

74005P  AZ 7 |PRAXAIRINC 02/10/2015. ANCORA ADVISORS 3,111,840 . .3,000,000

744448  CL 3 |PUBLIC SERVICE CO COLO 05/05/2015........ CREDIT SUISSE FIRST BOSTO. 996,810 | .ovvvei 1,000,000

74456Q  BL 9 |PUBLIC SERVICES ELECTRIC GAS CO .....cccovvvvrvrrrinen. 05/06/2015........ MIZUHO SECURITIES 998,970 | ..o 1,000,000

747525  AE 3 | QUALCOMM INC.....cooiiiiiiireriiiietissiseeesiiss st ennans | aesesisnsnssaes 08/13/2015........ VARIOUS ... 4,899,995 | .....cooviiiininiies 5,000,000 25,667
771196 BB 7 |ROCHE HLDGS INC........cccoovrrririreririnnne 06/23/2015........ PERSHING LLC.......... 3,029,580 | ..o 3,000,000 20,844
832696 AH 1 |SMUCKER JM CO SR GLBL NT....cooiviiriierinrieninrineierisenceiesenenes 05/08/2015........ HUNTINGTON INVESTMENT COMPANY......couiiriiiiieiniicissieee st seensnes 3,010,879 | oo 3,000,000 | cooocerreririrerierereeniee 13,250
872540 AP 4 |TIXCOSINC ..o 08/19/2015........ ANCORA ADVISORS........oovieereierriisisninines 3,371,585 | e 3,500,000 | ..o 24,062
907818  EE 4 |UNION PAC CORP........cccoevrurneee 06/16/2015........ MORGAN, J.P. SECURITIES.........cccovvrirmrrrirerrrnrienirernns 999,200 | .vooveriierieireeeereeis 1,000,000

90331H  MS 9 | US BK NATL ASSN MINNEAPOLISMTN......ccovrrirermniirernrireereninnnnes 01/22/12015........ US BANCORP 996,630 | oo 1,000,000

90327Q  CX 5 |USAA CAP CORP MTN BE 144A.. 07/14/2015........ CITIGROUP GLOBAL MARKET.........c.ccvuvvrnen. 999,520 | .o 1,000,000

918204 AV 0 |VF CORP...cooovvivrrircirire 08/13/2015........ STIFEL NICOLAUS & CO...... 5,272,300 | .oveurerriererierierierineienens 5,000,000

92553P  AJ 1 [VIACOM INC.....ooiiiiiiricrinieiecisiessss s 06/23/2015........ PERSHING LLC.......... 2,027,460 | ..oooeeiiecce 2,000,000

92826C  AB 8 [VISAINC.....coiiiiiiiririrersisri s 12/14/2015........ ANCORA ADVISORS 5,991,250 | oo 6,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 122,421,637 | oo 121,444,239

8399997 Total - BONS - Part 3. s ..223,485,280 | oo 222,170,361

8399998. Total - Bonds - Summary Item from Part 5..........cccocoveiornininieieececenns 5,736,571 | oo 5,750,000

8399999, TOIAI = BONGS. ...tttk 8 88888 £k 88 E e E oL EeE s eE e s e ek eeE e e E oL E oL E e E LR eE e E LA E LR E LR h R E e h et b bt ..229,221,851 | oo 227,920,361

Common Stocks - Industrial and Mi
25243Q 20 5| DIAGEO P L Cerooooooeoosee e [R [ 08/28/2015....... | ANCORA ADVISORS. ... 4,500,000 477,079 XXX
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29258Y 10 3 |ENDEAVOUR SILVER CORP.... | 11/06/2015........ IVY SECURITES INC.... 40,000.000 72,013 XXX
G590L 10 3 |MEDTRONIC PLC R 12/01/2015........ ANCORA ADVISORS 5,000.000 384,750 XXX
63905A 10 1 [NATUZZISPA AR 04/16/2015........ IVY SECURITES INC.... 6,000.000 9,771 XXX
746927 10 2 |QLTINC.......ccccooueee | 12/28/2015........ IVY SECURITES INC.... 42,000.000 116,513 XXX
00287Y 10 9 [ABBVIEINC.......cccoevvvvenee. 03/31/2015........ ANCORA ADVISORS 2,000.000 117,219 XXX
009363 10 2 [AIRGAS INC.....vuiiiiieie et 02/02/2015........ IVY SECURITES INC 2,400.000 274,025 XXX
019330 10 9 |ALLIED MOTION TECHNOLOGIES INC 08/13/2015........ STEVENS & CO.....covvvvvierrris 5,360.000 103,200 XXX
01988P 10 8 |ALLSCRIPTS HEALTHCARE SOLUTNS 09/28/2015........ VARIOUS ..ottt 12,360.000 166,900 XXX
02005N 10 0 |ALLY FINLINC 09/25/2015........ VARIOUS ...t 9,100.000 199,447 XXX
032037 10 3 | AMPCO-PITTSBURGH CORRP........ccccoviierniiiriiiiieieisiiseierssissenes 12/03/2015........ VARIOUS ..ot 13,668.000 188,283 XXX
032332 50 4 |AMTECH SYSINC.......cocevvvrenen. 02/03/2015........ ANCORA ADVISORS.........ccoriireiniirerinsicenerirenns 13,470.063 90,293 XXX
042682 20 3 |AROTECH CORP......c.covvuvirrrrinrrircrines 10/15/2015........ VARIOUS ...ttt 45,000.000 93,878 XXX
044104 10 7 [ASHFORD INC......oooiiiiiiieiiiceiieeieeesi et 10/20/2015........ VARIOUS ..ot 700.000 44,833 XXX
05366Y 10 2 [AVIAT NETWORKS INC......ccoovevriireiniiererineieriniens 12/01/2015........ IVY SECURITES INC.....oovviriiiiiiiceieeiesiseienieines 68,589.000 73,550 XXX
054540 10 9 | AXCELIS TECHNOLOGIES INC.......vvriiieiircineieieiseeesesrieniessesneenes 11/05/2015........ IVY SECURITES INC.... 10,000.000 23,192 XXX
0024BW 10 3 | AXT INC .ottt 05/04/2015........ ABEL NOSER CORP.... 5,000.000 11,663 XXX
05614L 10 0 |BABCOCK & WILCOX ENTERPRISES........ccocovvvirrirriicrinrrienirerereenns 11112/2015........ VARIOUS ...ttt 15,105.000 275,041 XXX
058516 10 5 |BALLANTYNE STRONG INC. 12/08/2015 IVY SECURITES INC.... 21,042.000 93,492 XXX
05990K 10 6 [BANC CALIF INC......viiiiiiriiiieisnieeri sttt ensssssssenss. | sesssesessnes 09/18/2015........ VARIOUS ..ottt 6,500.000 79,265 XXX
067770 10 1 |BARNES & NOBLE ED INC... 08/05/2015........ VARIOUS ..ot 7,669.864 92,171 XXX
067774 10 9 |BARNES & NOBLE INC 07/13/2015........ CJS SECURITIES INC......evvirrirrierieicerrins 740.000 20,478 XXX
07177M 10 3 |BAXALTAINC 11112/2015........ VARIOUS ...ttt 11,640.000 380,018 XXX
09202G 10 1 |BLACK DIAMOND INC 11/10/2015 IVY SECURITES INC.... 18,000.000 89,414 XXX
09238E 10 4 |BLACKHAWK NETWORK HLDGS INC...... 05/26/2015........ EXCHANGE........cooviiiiiiie e 5,572.000 129,946 XXX
05605H 10 0 |BWXTECHNOLOGIES INC................ 06/29/2015........ VARIOUS ..ottt 9,750.000 300,778 XXX
125071 10 0 |[CDICORP........cccoevuunene 12/28/2015........ VARIOUS ...ttt 15,000.000 102,683 XXX
166764 10 0 | CHEVRONTEXACO CORP... 12/15/2015........ BONY BROKERAGE...........ccoomiuimririiiinirierienes 5,000.000 458,539 XXX
192176 10 5 |COFFEE HLDGS INC 12/21/2015 VARIOUS ..ottt sttt 50,000.000 224 473 XXX
20341J 10 4 | COMMUNICATIONS SALES&LEAS INC........coovvrrrrvviririernrinnines 12/30/2015........ VARIOUS ..ottt 8,870.000 198,197 XXX
12618T 10 5 |CRAINTLINC 12/14/2015........ VARIOUS ...ttt 3,930.000 79,944 XXX
12646R 10 5 |CST BRANDS INC . 06/09/2015........ CLEARVIEW CORRESPONDENT SERVICES.........ccoviiiieiieiineneierississssiesssssessesisis 2,060.000 81,714 XXX
239360 10 0 | DAWSON GEOPHYSICAL CO......cvvvuririiirirniririoeriessinessesesssessessssens 09/15/2015........ VARIOUS ...ttt 9,200.000 43,694 XXX
254687 10 6 |DISNEY WALT COMPANY...... 12/28/2015........ VARIOUS ..ottt 2,200.000 239,199 XXX
28035Q 10 2 |EDGEWELL PERS CARE CO......cccoervivriirnrrnieiniiernninninns 06/30/2015........ IVY SECURITES INC.....oovvviieiieieierieeierisseenisies 1,600.000 210,994 XXX
285229 10 0 |ELECTRO SCIENTIFIC INDS INC......c.ovvirieirireinrirereriseirerieeisesenienenes 08/10/2015........ VARIOUS ..ot 18,500.000 110,071 XXX
29272W 10 9 |ENERGIZER HOLDINGS INC 11/25/2015........ VARIOUS ..ot 6,410.000 233,727 XXX
31620R 40 2 |FIDELITY NATIONAL FINANCIAL IN 06/12/2015........ VARIOUS ..ot 28,282.000 412,376 XXX
33939L 86 0 |FLEXSHARES QUALITY DIVIDEND ETF.......oiiiiiimiieiiriiieiineiesesiseeesissssssessessssssssesssssssenes | seseseersesies 12/15/2015........ BONY BROKERAGE............cconiieriiiiierisiciinrienes 20,000.000 703,258 XXX
350060 10 9 [FOSTERLB CO..ovvvieiirinieerisiesisiseisssesssssssessssissens 11/25/2015........ VARIOUS......oooiiiieiiees bbb 11,000.000 169,072 XXX
35086T 10 9 [FOUR CORNERS PROPERTY TRUST INC.......c.ooeiriiieriniiireiinriesiesieisesiesesssseessesissesessssssess | oesesseressnnes 11/10/2015........ JONESTRADING INSTITUTIONAL SERVICES......... 736.666 11,524 XXX
357023 10 0 |FREIGHTCAR AMER INC.....covveriiiiriireisnieiesiseienieines 10/27/2015........ ABEL NOSER CORP......oovririiiiiriiieisniisssssiesesissiesssnnes 1,500.000 26,041 XXX
30281V 10 8 [FTD COSINC......iiiiiiiiiieiseie sttt nssenienins | soesienisenines 11/09/2015........ VARIOUS ...t 10,730.000 309,672 XXX
35952W 10 3 |FUEL SYS SOLUTIONS INC 12/14/2015........ VARIOUS ..ot 15,500.000 96,520 XXX
359523 10 7 |FUELTECH INC.... 11/25/2015........ IVY SECURITES INC.....oovrriiiinieienieesesisseenisines 25,000.000 55,776 XXX
36473H 10 4 |GANNETT COINC.... 11/13/2015 VARIOUS....... 11,144.000 146,965 XXX
402307 10 2 | GULF ISLAND FABRICATION INC 12/07/2015........ VARIOUS ..ottt 11,500.000 116,556 XXX
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40650V 10 0 |HALYARD HEALTH INC.... 04/28/2015........ VARIOUS ..ottt 3,970.000 187,827 XXX
413833 10 4 |HARRIS & HARRIS GROUP INC 10/14/2015........ IVY SECURITES INC.....oovvvrieiieieierieesesiseieninies 15,000.000 37,677 XXX
42833L 10 8 |HHGREGG INC 05/28/2015........ IVY SECURITES INC 9,000.000 44,500 XXX
44052W 10 4 |HORIZON GLOBAL CORP 12/18/2015........ JONESTRADING INSTITUTIONAL SERVICES 6,940.000 64,077 XXX
44244K 10 9 |HOUSTON WIRE & CABLE CO 11/09/2015........ JONESTRADING INSTITUTIONAL SERVICES 10,540.000 65,142 XXX
45245A 10 7 | IMATION CORP. 10/16/2015........ IVY SECURITES INC 18,823.000 50,533 XXX
46062X 10 5 | INTERSPACE DIAGNOSTICS GROUP INC......ccoevvrvrvirerrrinns 04/28/2015........ VARIOUS ..ottt 36,930.000 54,146 XXX
46113M 10 8 [INTERVAL LEISURE GROUP INC.......ccccovverrieririrererirereniseeenieennes 07/28/2015........ VARIOUS ..ottt 6,451.000 157,384 XXX
46432F 84 2 |ISHARES CORE MSCI EAFE ETF.......ccocoovvvienee 10/22/2015........ VARIOUS ..ot 31,894.000 1,849,143 XXX
465647 10 7 |ITERISINC 06/16/2015........ IVY SECURITES INC.......ooovviirciieieinereieiereeniens 18,000.000 31,223 XXX
46609J 10 6 |J ALEXANDERS HOLDINGS INC 12/23/2015........ VARIOUS ..ottt 14,225.867 151,207 XXX
494274 10 3 | KIMBALL INTLINC ...ttt 07/20/2015........ IVY SECURITES INC......cooovimierirrieririsiissiienienes 6,936.000 83,314 XXX
511795 10 6 |LAKELAND INDS INC 08/24/2015........ VARIOUS ..ot 25,500.000 235,818 XXX
512816 10 9 |LAMAR ADVERTISING CO NEW.. 08/06/2015........ IVY SECURITES INC.....oovviriiiiiiiceieeiesiseienieines 890.000 48,359 XXX
51509F 10 5 [LANDS END INC NEW 09/04/2015........ BRILEY & COLLC ... 2,748.000 96,605 XXX
521050 10 4 |LAYNE CHRISTENSEN CO........ 12/14/2015........ VARIOUS ..ottt 20,000.000 111,580 XXX
52186N 10 6 |LEAPFROG ENTERPRISES INC 10/12/2015........ VARIOUS ...ttt 53,000.000 95,417 XXX
530307 10 7 |LIBERTY BROADBAND CORP COM SER A. 01/08/2015. CAPITAL INFUSION..... 706 XXX
530307 30 5 |LIBERTY BROADBAND CORP COM SER C 01/05/2015........ ANCORA ADVISORS . 631.000 25,467 XXX
531229 10 2 |LIBERTY MEDIA CORP........coviriireiriieisissiresieeeiesierssssseenes 02/02/2015........ CAPITAL INFUSION.......cooviiiiiininrieenieeieeiessisssiesssissene 1,411 XXX
531229 30 O |LIBERTY MEDIA CORP DEL......cosvuiiiriiireiiniicriiineiesiseicessiessesissesenisnees 11/18/2015........ VARIOUS ..ot 3,830.000 141,984 XXX
531465 10 2 |LIBERTY TRIPADVISOR HOLDINGS INC.. 07/06/2015........ BAYPOINT TRADING........ 2,680.000 85,533 XXX
53071M 88 0 |LIBERTY VENTURES . 05/26/2015. RAYMOND JAMES & ASSOC 420.000 17,337 XXX
533535 10 0 |LINCOLN EDUCATIONAL SERVICES CORP.... 09/09/2015........ IVY SECURITES INC.....oovrvrieiinieierieienesissienssies 11,000.000 4,601 XXX
549282 10 1 [LUBYSINC 11/30/2015........ VARIOUS ..ottt 10,800.000 52,179 XXX
577767 10 6 |MAXWELL TECHNOLOGIES INC 09/22/2015........ VARIOUS ...ttt 18,000.000 105,058 XXX
582839 10 6 |MEAD JOHNSON NUTRITION CO 10/22/2015........ IVY SECURITES INC......coooririirinerieririsiiesiierienes 680.000 53,204 XXX
58441K 10 0 |MEDIA GEN INC ... | 09/24/2015. VARIOUS ..ottt sttt 6,640.000 74,376 XXX
552721 10 2 [MFRIINC .| 10/08/2015........ VARIOUS ..ottt 15,000.000 84,447 XXX
598039 10 5 | MIDSOUTH BANCORP INC......covimrieiiiriieieeiseieiseiesesissiessssssesesssessssssseessessssesesssesssssesssensnns | soessnsesessnes 11/05/2015........ VARIOUS ...ttt 9,000.000 99,012 XXX
606501 10 4 |MITCHAM INDS INC......... 12/09/2015........ IVY SECURITES INC.....oovoiriiiriieieierieieiesissienieiees 15,000.000 46,337 XXX
62541B 10 1 |MULTIFINELINE ELECTRONIX INC................ 08/17/2015........ IVY SECURITES INC.... 1,300.000 23,493 XXX
553829 10 2 |MVC CAPITAL INC............. 10/07/2015........ IVY SECURITES INC.... 2,500.000 20,354 XXX
648691 10 3 |NEW SENIOR INVESTMENT GROUP INC......ooiviiiiireiiiiniinsieissieiessssiesssssssssnsesssssssesssssns | onssssesessnes 12/01/2015........ VARIOUS ..ottt 14,710.000 175,667 XXX
65339F 10 1 |[NEXTERA ENERGY INC 12/11/2015........ BONY BROKERAGE..........ccooniieeiiiiineirereiieinnes 2,000.000 195,282 XXX
667746 10 1 |NORTHWEST PIPE CO. 11/24/2015........ VARIOUS ..ot 12,000.000 191,556 XXX
B7555N 20 6 | OCLARD INC......oiiiiiiiieiieseie et | eviernesnnene 06/25/2015........ IVY SECURITES INC......ooovviiriiiieieirerereesreenieis 11,000.000 20,777 XXX
68162K 10 6 [ OLYMPIC STEEL INC......coviiirmiicieriiicieireeesiseieniesisseesiesesssseenes 11/252015........ VARIOUS ..ot 8,157.000 96,331 XXX
68628V 30 8 | ORION MARINE GROUP INC............ 12/15/2015........ IVY SECURITES INC.....oovrvrieiieieierieienesisseenisines . 18,000.000 70,048 XXX
70472Q 50 0 |PEARTREE FDS........o.ociiiiiiniicieeiesnieee st sesesssnees 10/22/2015........ MATRIX CLEARING CORP......coouvueiireriritiesiseieeiesie i ssssiess s esssnsessenssnisens. | ooesssssnsssessssssessesssssese 201,941.013 | oo 2,640,000 XXX
714157 20 3 |PERMA-FIX ENVIRONMENTAL SVCS 04/27/2015........ VARIOUS ..ottt 17,500.000 66,739 XXX
693366 20 5 |PICOHLDGSINC............ 11/09/2015........ VARIOUS ...t 20,070.000 307,885 XXX
72766Q 10 5 |PLATFORM SPECIALTY PRODS CORP. 12/23/2015........ VARIOUS ..ot 5,850.000 109,285 XXX
737446 10 4 |POST HOLDINGS INC 01/13/2015........ ABEL NOSER CORP.... 1,660.000 69,806 XXX
750459 10 9 |RADISYS CORP 04/23/2015. IVY SECURITES INC.... 40,000.000 86,957 XXX
75605L 70 8 |REALNETWORKSINC.............. 03/26/2015........ VARIOUS ..ottt 6,000.000 40,332 XXX
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763165 10 7 |RICHARDSON ELECTRS LTD 12/02/2015........ VARIOUS.........oooeeeives e 33,006.000 262,037 XXX
78112T 10 7 |RUBICON TECHNOLOGY INC......ccovviiiiririeriieieierissiessesiseissssssesssssenes 08/20/2015........ VARIOUS ..ottt 27,000.000 53,772 XXX
812362 10 1 |SEARS HOMETOWN & OUTLET STORES..........ccocorirminrreririrrirnnirenes 03/06/2015........ IVY SECURITES INC.... 1,500.000 19,287 XXX
81369Y 50 6 |SELECT SECTOR SPDR TR.....coiiiiiiiieiiieiirisieisssiesesiseiesse s seseniessesssseenes 12/1512015........ BONY BROKERAGE.... 5,500.000 341,264 XXX
82706L 10 8 | SILICON GRAPHICS INTNATIONAL CORP 10/15/2015........ VARIOUS ...t 4,500.000 22,000 XXX
829214 10 5 | SIMULATIONS PLUS INC.....couriririririiriiciceissieiesisieessseesse s essssss s ssesissesessnsssssenes. | aesesisessesenes 11/02/2015........ IVY SECURITES INC......couriiicririreieineirerieriseeenieins 3,805.000 27,429 XXX
83083J 10 4 | SKULLCANDY INC....vvririiiririieineisiersssiessesssisessssss s sssssessesssenes 12/04/2015........ VARIOUS ..ottt 10,000.000 44,004 XXX
830879 10 2 | SKYWEST INC.....oooiieieieieiirrieeeeieeeie e 07/27/2015........ VARIOUS ..ottt 4,864.000 70,336 XXX
838518 10 8 | SOUTH JERSEY INDS INC......cccooevrimriiriiriiisiinsiciiens 09/17/2015........ VARIOUS ..ot 4,230.000 174,173 XXX
846819 10 0 | SPARTAN MTRS INC......cooiiiiiiiiiiiieieie e sssnees 12/21/12015........ IVY SECURITES INC.......ooovviirciieieinereieiereeniens 30,165.000 111,616 XXX
784635 10 4 |SPXCORP......coovviirirrircirnrirnns 12/15/2015........ VARIOUS ..ottt 6,994.000 129,487 XXX
78469X 10 7 [SPXFLOW INC.....ccovvvevirrirnnene 09/30/2015........ NOBLE INTERNATIONAL 1,544.000 56,273 XXX
854305 20 8 | STANLEY FURNITURE CO INC.......cccvivriiiieiircinrireiesseiesieeissesesssesessssnenenes 08/24/2015........ VARIOUS ..ot 16,500.000 49,446 XXX
859241 10 1 | STERLING CONSTRUCTION CO INC 02/17/2015........ IVY SECURITES INC.....oovviriiiiiiiceieeiesiseienieines 17,000.000 56,708 XXX
871503 10 8 | SYMANTEC CORP......ovmirriciiceeieeienie e 05/18/2015........ KING, CL &ASSIC........ 20,000.000 505,196 XXX
00101 10 6 | THE ADT CORPORATION.........ccouvrrrrnce 07/27/2015........ KING, CL &ASSIC........ 2,360.000 75,109 XXX
887389 10 4 |TIMKEN CO.....oeevvvrrririrerircnnne 02/04/2015........ CLEARVIEW CORRESPONDENT SERVICES..........cociiririeiinirierieissiesesiessiesiesessiens 890.000 35419 XXX
892231 10 1 |TOWNSQUARE MEDIA INC.. 03/12/2015. VARIOUS ...ttt 13,919.000 187,606 XXX
892918 10 3 | TRANSACT TECHNOLOGIES INC 03/09/2015........ IVY SECURITES INC.....oovvriieiieieierieenesissienisines 16,321.000 100,746 XXX
896047 50 3 |TRIBUNE CO....c.ccovvrrrriiirrerieerereieeines 12/21/2015........ VARIOUS ..ot 8,900.000 352,592 XXX
901476 10 1 | TWINDISC INC...ovirieiiicieieieistieeeeieen e 10/06/2015........ ABEL NOSER CORP......cvuiriiiiiriniiseienieierissiesesiseiesisies 3,500.000 45,126 XXX
910710 10 2 |UNITED INS HLDGS CORP........ccccrtrimriiirirrirriieiinsriesienerneans 09/24/2015........ IVY SECURITES INC 3,000.000 37,051 XXX
911268 20 9 |UNITED ONLINE INC 07/29/2015. JONESTRADING INSTITUTIONAL SERVICES......... 658.000 9,361 XXX
911312 10 6 |UNITED PARCEL SERVICE INC 12/03/2015........ MORGAN STANLEY & CO INC......ocvririiicieintieinnissseisisissnienns 5,000.000 510,841 XXX
913837 10 0 |UNIVERSAL STAINLESS & ALLOY. 12/14/2015........ VARIOUS ..ottt 20,000.000 254,161 XXX
91851C 20 1 |VAALCO ENERGY INC........cccoevverriunee 06/10/2015........ VARIOUS ..ot 10,000.000 29,762 XXX
922042 67 6 | VANGUARD GLOBAL EX-US REAL ESTATE........coviitiiinirieriressissiiesisesiesssssssssseseessseens 10/22/2015........ VARIOUS ...ttt 5,494.000 298,951 XXX
922908 55 3 |VANGUARD REIT ETF 10/22/2015 VARIOUS....... 3,724.000 299,076 XXX
922421 10 1 |VECTRUS INC. 09/29/2015........ ABEL NOSER CORP......ovviirriiiiiinriseisnisissssssesessssiensssenes 4,680.000 121,137 XXX
925811 10 1 | VICON INDUSTRIES INC......ovvoireririrerrieieriereisenieresineenes 03/06/2015........ IVY SECURITES INC......cooovviircreiererreirenerseeesienees 3,160.000 4,692 XXX
928287 88 9 [VIRTUS INSIGHT TR....cooiuiiiiriiiiieiieissiete sttt ssensesssens. | sesssssessnes 10/22/2015........ MATRIX CLEARING CORP.......coouvuiiirrisiciesiisesesie it ess st ssesssssens. | oesssssssssessssssessessnsses e 129,431.614 | oo 1,254,000 XXX
92835K 10 3 |VISHAY PRECISION GROUP INC.......... 12/17/2015........ VARIOUS ...ttt 7,500.000 83,736 XXX
928377 10 0 | VISTA OUTDOOR INC.....ouveiiriirriiiceiiieissieie et siseess st sssensenesnins | sesesisessenines 02/26/2015........ JONESTRADING INSTITUTIONAL SERVICES......... 3,130.000 124,085 XXX
91829F 10 4 |VOXXINTERNATIONAL CORP.............. 11/09/2015........ VARIOUS ...ttt 21,500.000 153,118 XXX
93564A 10 0 [WARREN RES INC......ouiiiiiiiiisiiinissi et senssnsssssensssssens | cosnsnesensnes 01/05/2015........ IVY SECURITES INC 11,000.000 16,423 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 22,124,343 XX | 0
Common Stocks - Mutual Funds
55273E 82 2 | MFS INTERNATIONAL VALUE FUND...... I 12/15/2015........ VARIOUS ... 75,286.831 2,810,293 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 2,810,293 XXX | 0
9799997. Total - Common Stocks - Part 3.............c.ccceeeierernnenns 24,934,636 XXX ] 0
9799998. Total - Common Stocks - Summary Item from Part 5..........cccccciviiiiiiiniiisniiniinns 8,242,237 XXX
9799999. Total - Common Stocks.........ccovvniarenes 33,176,873 XXX 0
9899999. Total - Preferred and Common Stocks........ 33,176,873 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 ...262,398,724 XXX s 940,909
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38376G  R5 1 |GNMA REMIC TRUST 201167 AD........cocoviiniiniineineineiseisnis .. | 09/24/2015. | PRINCIPAL RECEIPT. 3,000,000 | ........ 3,000,000 | ........3,033,000 3,009,134 (9,134) (9,134) | oo | e 3,000,000 0| . 43,820 | 10/16/2042.
383756 2G5 |GNMA REMIC TRUST 2012-102 DN. .| 12/20/2015. | PRINCIPAL RECEIPT. 533,383 533,383 533,133 533,201 182 182 533,383 0| s 4,270 | 09/20/2040.
38378E JV 6 |GNMA REMIC TRUST 2012-65 MJ... .|| 12/20/2015. | PRINCIPAL RECEIPT.......coiiiiiriririiniiniiniiniinies [ ceerinieniesiesienns | evienian 842,516 | ........... 842,516 | ........... 872,268 865,312 (22,795) (22,795) 842,516 0. 12,671 | 07/20/2039.
383756 DJ 7 |GNMA REMIC TRUST 2012-73 NK.......coooommviiriiinieisriisciiinninnns .| 12/20/2015. | PRINCIPAL RECEIPT. wer 1,289,969 | Lo 1,289,969 21,353,258 | oo 1,341,763 | [ (51,795) (51,795) .1,289,969 0. 18,436 | 08/20/2040.
912828 DM 9 |US TREASURY NOTES .| 02/15/2015. | MATURITY 2,225,000 2,225,000 ,181,730 2,224,330 670 670 .2,225,000 0 |.....44,500 | 02/15/2015.
912828 EN 6 |US TREASURY NOTES .. | 11/15/2015. | MATURITY. v 1,795,000 | ... 1,795,000 1,892,721 | o 1,816,072 | e [ (21,072) (21,072) 11,795,000 0| e 80,775 | 11/15/2015.
912828 SE 1 |US TREASURY NOTES .. | 02/15/2015. | MATURITY .......3,750,000 | ........ 3,750,000 | ........3,753,515 3,750,343 (343) (343) .3,750,000 0 [ 4,688 | 02/15/2015.
0599999. Total - BONAS = U.S. GOVEIMMENE. ...tk bbbttt | cniians 13,435,868 |....... 13,435,868 | .......13,619,625 | ......... 13,540,155 | ..occvvcrenceend 0. (104,287) [ ..o 0 [ (104,287) | .....cooeeev 0 3,435,868 0 0 0 | ....209,160 XXX
Bonds - All Other Government
30216B CD 2 [EXPORT DEVELOPMENT CANADA. 1. | 05/28/2015. | MATURITY 2,000,000 | ........2,000,000 1,996,140 | ... 1,999,669 331 331 .2,000,000 0 22,500 |05/28/2015.
683234 8H 4 |PROVINCE OF QUEBEC CANADA... 1. | 02/05/2015. | MATURITY, ........1,000,000 | ........ 1,000,000 | ...........998,850 999,977 23 23 . .1,000,000 0] e 14,750 | 02/05/2015.
1099999. Total - Bonds - All Other Government. ........3,000,000 | ........ 3,000,000 | ........2,994,990 2,999,646 0 354 0 354 0 [ s 3,000,000 0 0 0 [ 37,250 XXX
Bonds - U.S. Special Revenue and Special A
31331V GU 4 |FEDERAL FARM CREDIT BANKS .| 12/16/2015. | MATURITY .r....2,000,000 | ........ 2,000,000 2,209,760 2,035,648 (35,648) (35,648) .2,000,000 0 ... 97,500 | 12/16/2015.
31331S 2K 8 |FEDERAL FARM CREDIT BANKS .| 08/10/2015. | MATURITY 2,000,000 | ........2,000,000 2,001,068 (1,068) (1,068) .2,000,000 0 |.....94,000 | 08/10/2015.
3133XB DM 4 |FEDERAL HOME LOAN BANKS .| 02/13/2015. | MATURITY 2,000,000 | ........ 2,000,000 1,998813 | R 114 1,187 .2,000,000 0. 46,972 | 02/13/2015.
3133XD TC 5 |FEDERAL HOME LOAN BANKS .| 12/11/2015. | MATURITY e 1,490,000 | ... 1,490,000 1,492,378 (2,379) (2,379) . .1,490,000 (V] I 74,500 | 12/11/2015.
3134A4 VG 6 |FEDERAL HOME LOAN MORTGAGE CORP.........cccccoouvmiiniiniiins .. | 11117/2015. | MATURITY. 2,000,000 | ........ 2,000,000 1,997,962 2,038 2,038 . .2,000,000 0. 95,000 | 11/17/2015.
3134G4 74 3 |FEDERAL HOME LOAN MORTGAGE CORP.........cccooovuriiiriiis ..| 04/17/2015. | CALLED @ 100.0000000 ........1,000,000 | ........ 1,000,000 1,000,000 0 . .1,000,000 0 6,875 | 04/17/2018.
313382 HW 6 |FEDERAL HOME LOAN BANKS, .| 10/14/2015. | CALLED @ 100.0000000. eereee4,755,000 | .......4,755,000 4,648,933 9,108 9,108 14,658,041 .....124,489 | 03/27/2023.
3133XF NL 6 |FEDERAL HOME LOAN BANKS .| 06/12/2015. | MATURITY 2,500,000 | ........ 2,500,000 2,517,933 | oo [ s (17,933) | v [ e (17,933) | o .2,500,000 0 ... 68,750 | 06/12/2015.
3128X2 RA 5 |FEDERAL HOME LOAN MORTGAGE CORP.... .| 12/01/2015. | MATURITY 3,000,000 | ........ 3,000,000 3,046,742 | oo | i (46,742) | ..o [ e (46,742) | ..o .3,000,000 0 |.....159,000 | 12/01/2015.
3128X3 3E 1 |FEDERAL HOME LOAN MORTGAGE CORP.... .| .. 01/26/2015. | MATURITY 2,500,000 | ........ 2,500,000 | .. ,563,262 2,500,811 (811) (811) .2,500,000 0. 63,125 | 01/26/2015.
3134A4 UX 0 [FEDERAL HOME LOAN MORTGAGE CORP.........cccccouvvvmriiiiens ..| 01/15/2015. | MATURITY .0....2,000,000 | ........ 2,000,000 | ........2,183,368 2,001,369 | ..o [ e (1,369) (1,369) | ..o | e 2,000,000 0. 45,000 | 01/15/2015.
31359M XX 6 |FEDERAL NATIONAL MORTGAGE ASSOC.........ccccovivmiiniiniinns .. | 03/02/2015. | MATURITY. 5,000,000 | ........5,000,000 | ........5,382,879 5,015,413 | oo | (15, 413) [ i (15,413) | oo | e 5,000,000 0 [ .....125,000 | 03/02/2015.
31394R  ZY 8 |FHLMC REMIC SERIES 2769 LB .| 12/15/2015. | PRINCIPAL RECEIPT. 852,913 852,913 864,641 857,002 (4,089) 852,913 0. 16,536 | 03/15/2019.
31394T  YQ 2 |FHLMC REMIC SERIES 2770 AU.......ccoomiiviiriinirieniiecriesiinens .. | 06/24/2015. | VARIOUS. 1,217,405 | 1,180,765 | ........1,209,915 | ......... 1,191,337 | s (3,251) | oo | ceriieens 1,188,086 | ...oovvvvicins | e 29,319 | ......... 29,319 | ... 24,432 | 03/15/2019.
31394W  FL 7 |FHLMC REMIC SERIES 2773 TB .| 12/15/2015. | PRINCIPAL RECEIPT. 564,446 564,446 569,738 566,221 (1,775) 564,446 0. 12,222 | 04/15/2019.
31394W YN 2 | FHLMC REMIC SERIES 2783 AY.........ccoovinrriicriirciicsiiseniiennes .| 12/15/2015. | PRINCIPAL RECEIPT. 529,633 529,633 537,991 532,362 (2,729) 529,633 (V] I 11,100 | 04/15/2019.
31394W  GS 1 |FHLMC REMIC SERIES 2784 HJ .. | 12/15/2015. | PRINCIPAL RECEIPT........ccotiniiiinninninninininiin [ | cviveniens 726,702 | ........... 726,702 727,156 726,866 (164) 726,702 0| e 15,423 | 04/15/2019.
31394W AF 5 | FHLMC REMIC SERIES 2786 BC .. | 06/24/2015. | VARIOUS. v 1,445,995 | L 1,401,982 | .. 447108 | AMONTT | (<) ) ORI IS 1,414,000 |...ooovovnreans | e 31,995 | ... 31,995 | ... 29,012 | 04/15/2019.
31394Y F3 3 |FHLMC REMIC SERIES 279 LB ..| 12/15/2015. | PRINCIPAL RECEIPT. 232,893 232,893 238,934 236,550 (3,657) 232,893 0 5,380 | 05/15/2024.
31395 MW 3 |FHLMC REMIC SERIES 2892 DB .| 12/15/2015. | PRINCIPAL RECEIPT. 508,103 508,103 | .......... 513,184 509,782 (1,678) 508,103 0. 11,847 | 11/15/2019.
31395U RE 3 [FHLMC REMIC SERIES 2977 AY.....cccoommiiimmriinirinniincsesseiianens .| 12/15/2015. | PRINCIPAL RECEIPT.........ccoviiriiiinieriiieniieniiienis | coerevesiieniineniiens | ceveeniens 447,153 | ........... 447,153 | .o 463,222 456,788 (9,635) 447,153 0. 11,135 | 05/15/2025.
3137GA LA 3 |FHLMC REMIC SERIES 3736 QB .. | 12/15/2015. | PRINCIPAL RECEIPT. v 1,735,551 | 1,735,551 | .......1,716,568 | ...........1,729,942 5,608 | ..o | o 1,735,551 0| 42,553 | 05/15/2037.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC .| 12/15/2015. | PRINCIPAL RECEIPT. 803,176 798,300 [ ..oovveriircris | e (12,558) | ..o [ e (12,558) 785,742 0 8,573 | 12/15/2037.
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA .. | 12/15/2015. | PRINCIPAL RECEIPT. 660,219 653,046 | ...oooovvvirrinns | e (24,265) (24,265) 628,780 0] e 12,002 | 02/15/2041.
3137AJ) HW 7 |FHLMC REMIC SERIES 3960 YH .| 12/15/2015. | PRINCIPAL RECEIPT.........coovvirieriinniieniinniiinins | coveiieniisneissniinnes | cvvveneen 192,734 | 1 752,734 | i 769,200 765,051 [ ..o | e (12317) | oo [ (12,317) 752,734 0 8,246 | 08/15/2040.
3137AP  BF 6 |FHLMC REMIC SERIES 4033 ED...........ccocoommrieciiieniicriisenninens .| 12/15/2015. | PRINCIPAL RECEIPT.........coocvumerirmrrirnriieciiseniienens | ceevireniisesinesiinens | eveernnn 908,760 | .........905,760 | .......... 931,931 925,006 | .....ccoovrierinns | e (19,306) | ...vovoreeciiaes [ e (19,306) 905,760 0. 12,121 | 10/15/2036.
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA .| 12/15/2015. | PRINCIPAL RECEIPT. 457,267 453,991 (17,459) | oo | e (17,459) 436,532 0 6,951 | 12/15/2040.
3137AV. 28 5 |FHLMC REMIC SERIES 4122 PA .| 12/15/2015. | PRINCIPAL RECEIPT. cevvenn... 846,802 845,685 (4,445) 841,240 0| 6,476 | 02/15/2042.
3137AW  6M 2 |FHLMC REMIC SERIES 4125 KP..........oocvviiiiiiciciciiciiiciis .. 1 12/15/2015. | PRINCIPAL RECEIPT.......coootiniirinniiinninninninnin | | ceenn020,155 | ..0.0.620,155 | o 642,345 636,437 | ..o | eereennd(16,282) s i (16,282) 620,155 0 8,539 | 05/15/2041.
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3137AW VA 0 |FHLMC REMIC SERIES 4145 UC. ..| 12/15/2015. | PRINCIPAL RECEIPT. .840,594 841,094 3,459 3,459 844,553 0 7,165 | 12/15/2027.
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC .. | 12/15/2015. | PRINCIPAL RECEIPT. .944,532 949,479 36,655 986,134 (| 8,485 | 03/15/2028.
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 QD. .| 12/15/2015. | PRINCIPAL RECEIPT. 685,344 684,130 (7,770 676,361 0| 7,427 |01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA. .. | 12/15/2015. | PRINCIPAL RECEIPT. 791,589 791,472 (3,576) 787,896 0. 11,014 | 05/15/2028.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE .| 12/15/2015. | PRINCIPAL RECEIPT. 662,793 661,341 | ..oovocccs | e (U370 IR (14,220) 647,121 0. 10,429 | 08/15/2031.
3137B7 TL 3 |FHLMC REMIC SERIES 4306 A ..| 12/15/2015. | PRINCIPAL RECEIPT. . . 506,999 505,429 (20,552) (20,552) 484,877 0 03/15/2041.
3137B9 FL 4 |FHLMC REMIC SERIES 4314 KA .. | 12/15/2015. | PRINCIPAL RECEIPT. wee 1,302,360 | ... 1,302,360 | ........1,332,884 ....1,331,829 (29,469) (29,469) | ..o | e 1,302,360 0 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA .| 12/15/2015. | PRINCIPAL RECEIPT.........coevvieriiniiriiissiieniiinnis | oo | o 533,030 | ........... 533,030 .546,939 546,358 |....ooovrvrenis | e (13,328) | v [ e (13,328) 533,030 0 01/15/2040.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA .. | 12/15/2015. | PRINCIPAL RECEIPT. 1,068,399 | ........1,068,399 | .. ,093,439 1,092,796 | oo | (24,398) (24,398) | ..o | e 1,068,399 0. 17,469 | 06/15/2040.
31416W 6C 1 |FN AB1766, .. | 06/25/2015. | VARIOUS. ...1,400,389 | ........ 1,338,213 | ........1,390,069 ....1,393,183 . (9,913) | oo | e 1,383,269 |....ccoccvvveeanee 17,120 | ....... 25,187 | 11/01/2025.
31415Y LW 7 [FNMAPASS-THRU POOL 993241.. .| 12/25/2015. | PRINCIPAL RECEIPT. 288,231 288,231 303,093 303,610 | .oveeeeeeeecieees | e (15,379) ..(15,379) 288,231 0 06/01/2024.
31381Q BW 5 |FNMAPASS-THRU 467253 .. | 12/25/2015. | PRINCIPAL RECEIPT. 85,291 | .o 85291 | ............ 85,984 85,522 (231) (231) 85,291 0 02/01/2018.
31417Y GK 7 |FNMAPASS-THRU 15 YEAR .| 12/25/2015. | PRINCIPAL RECEIPT. 355,897 355,897 367,687 367,142 [ .o | e (11,244) | oo [ e (11,244) 355,897 0 10/01/2024.
31394B MD 3 |FNMA REMIC TRUST 2004-89 AQ .| 12/25/2015. | PRINCIPAL RECEIPT ..ot [ | cviveniens 722,082 | ........... 722,082 | ........... 738,780 730,973 (8,891) (8,891) 722,082 0 12/25/2024.
313988 TN 3 [FNMAREMIC TRUST 2010-146 PC.. .| 12/25/2015. | PRINCIPAL RECEIPT. ...1,162,846 | ........ 1,162,846 ,193,371 ATTITS | | (15,129)] ... (15,129) | e | e 1,162,846 0 09/25/2036.
3136A2 AR 4 |FNMAREMIC TRUST 2011-110 EC.. .| 12/25/2015. | PRINCIPAL RECEIPT. . .992,720 990,185 [ ..o | e (14,988) | ... ..(14,988) 975,197 0 04/25/2041.
3136A2 MY 6 [FNMAREMIC TRUST 2011-128 QB .. | 12/25/2015. | PRINCIPAL RECEIPT. 822,742 822,742 | ...........852,309 845,003 (22,261) (22,261) 822,742 0 03/25/2039.
31397S XM 1 [FNMAREMIC TRUST 2011-40 KA.... .| 12/25/2015. | PRINCIPAL RECEIPT. 48 48 48 49 (1) (1) 48 0 1| 03/25/2026.
3136A8 ZR 4 |FNMAREMIC TRUST 2012-103 DA.. .| 12/25/2015. | PRINCIPAL RECEIPT........vviiiirninireiiniiniieinns [ coveiineiseiiseineinees | e 653,733 653,733 689,995 679,818 (26,085) (26,085) 653,733 0| 11,762 | 10/25/2041.
3136AA 6K 6 |FNMAREMIC TRUST 2012-151 YA.....cooooiiiciineisecicseisenienns | o 12/25/2015. | PRINCIPAL RECEIPT 585,700 585,700 601,899 599,884 | ......ooovvvcveries | e (14,184) | oo [ e (14,184) 585,700 0 6,546 | 01/25/2028.
3136A3 X9 7 [FNMAREMIC TRUST 2012-3 BA .| 12/25/2015. | PRINCIPAL RECEIPT. . rien.018,169 618,235 127 127 618,362 0 6,225 | 04/25/2040.
3136A5 XR 2 [FNMAREMIC TRUST 2012-30 PB.........ccccoovvirrrirrenciinnciinnieas . | 12/25/2015. | PRINCIPAL RECEIPT. 823,739 823,739 827,343 826,219 (2,480) (2,480) 823,739 0 9,594 | 10/25/2040.
3136A4 2C 2 [FNMAREMIC TRUST 2012-34 PB.... .| 12/25/2015. | PRINCIPAL RECEIPT.........cooviiriiiiriieniiseniinsiiienis | coereieniieseiseniiens | coveeniens 606,979 | ........... 606,979 .611,531 610,242 (3,263) 606,979 0 6,261 |01/25/2032.
3136A5 AC 0 |FNMAREMIC TRUST 2012-40 MG... .. | 12/25/2015. | PRINCIPAL RECEIPT. v 1,008,728 | ... 1,008,728 | .. ,014,087 ....1,014,012 (5,284) [ ..o | v 1,008,728 (] I 13,158 | 04/25/2041.
3136A5 P6 7 [FNMAREMIC TRUST 2012-53 PB........ccoccocvuumiricriiicriccniiicnieas . | 12/25/2015. | PRINCIPAL RECEIPT..........coviiirinriinniieriinniienes | e | coveeniens 743124 | .......... 743,124 | .......... 763,095 757,582 [ oocveevcriccries | eeveeenn(14,458) [ i [ (14,458) 743,124 0 8,331 | 02/25/2041.
3136A6 4N 1 |FNMA REMIC TRUST 2012-72 QE .. | 06/29/2015. | VARIOUS. 2,294,569 2,232,017 | .......2,342,223 2,307,234 | .o | e (14183) [ [ (14,153) | oo | e 2,293,081 | ..coovviriinn 1488 | ... 36,646 | 01/25/2038.
3136A7 U3 4 |FNMAREMIC TRUST 2012-84 QG .| 12/25/2015. | PRINCIPAL RECEIPT.........cooviiriiininriiinniinniiinnis | oo | oo 498,111 | .....cc.... 498,111 504,338 504,212 . (6,101) 498,111 0 8,311 | 09/25/2031.
3136A7 5E 8 [FNMAREMIC TRUST 2012-96 PD.... .| 12/25/2015. | PRINCIPAL RECEIPT. 883,935 881,772 (9,153) (9,153) 872,619 0 | 9,738 | 07/25/2041.
3136AH U9 9 [FNMAREMIC TRUST 2013-133 VT.. .. | 12/25/2015. | PRINCIPAL RECEIPT. ceennn 476,229 | L 490,107 488,587 | ..o [ s (12,358) | .o [ e (12,358) 476,229 0 7,774 | 05/25/2025.
3136AD XV 6 |FNMAREMIC TRUST 2013-26 NE .. | 06/25/2015. | VARIOUS. 9,327,827 | ........ 8,918,762 | ........9,339,616 19,307,308 | ... | e (48,648) | .....oovvvneiians [ e (48,648) | ... | e 9,258,660 |......ccoccuuuneee 69,167 | .....176,088 | 09/25/2039.
3136AD MZ 9 [FNMAREMIC TRUST 2013-30 JA......civviiiiniiiniinineieieiins .| 12/25/2015. | PRINCIPAL RECEIPT. 297,725 297,725 278,335 [ .o [ | i 19,389 | oo .....19,389 297,725 0 592 | 04/25/2043.
3136AD EY 1 |FNMAREMIC TRUST 2013-36 AB .| 12/25/2015. | PRINCIPAL RECEIPT.........covviriiinieniiinniisniiinnns | oo | o 915,895 | ........... 915,895 | .......... 941,082 938,113 (22,218) (22,218) 915,895 0. 16,603 | 05/25/2032.
3136AD V4 8 |FNMAREMIC TRUST 2013-41 WG... .| 12/25/2015. | PRINCIPAL RECEIPT. 1,037,331 | 1,037,331 ..1,040,249 ....1,040,144 (2,813) (2,813) 11,037,331 0. 13,982 | 11/25/2042.
3136AJ) QZ 2 |FNMAREMIC TRUST 2014-14 CA.... .. | 06/29/2015. | VARIOUS. .8,312,383 | ... 8,081,323 | .. ,226,534 8,218,847 | .covooveviens [ s (17,806) | ..o [ e (17,806) | ....oooovevrenan 8,201,041 | oo 111,342 | .....135,596 | 01/25/2033.
3136AJ K4 7 |FNMAREMIC TRUST 2014-28 ND......ccooomrvvueriiriiieniiecniienis . | 12/25/2015. | PRINCIPAL RECEIPT. ...1,236,113 | ... 1,236,113 | ........1,264,891 ....1,263,558 (27,445) (27,445) | ... | e 1,236,113 () I 20,693 | 03/25/2040.
607167 DW 0 |MOBILE ALA INDL DEV BRD POLLUTION REVENUE. .1 03/19/2015. | CALLED @ 100.0000000. 2,000,000 | ........ 2,000,000 | ........2,000,000 2,000,000 {0 OSOOY [ 2,000,000 0] 30,000 | 06/01/2034.
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAl ASSESSIMENIS..........ruuuiuuiisiirerisieisire | ortiissasesss s ess et 888888888kttt | cnnread 88,929,358 |...... 88,083,852 90,557,769 88,914,010 0 ... (620,377) 0 (620,377) 88,571,968 0 357,390 | ..1,980,630 XXX
Bonds - Industrial and Mi:
35177P AU 1 |FRANCE TELECOM SA R 09/16/2015. | MATURITY ...1,000,000 | ........ 1,000,000 994,680 999,213 787 LT RTINS I 1,000,000 0. 21,250 | 09/16/2015.
36164N  FF 7 |GE CAPITAL INTERNATIONAL FDG........cooovemiriieniiiriirnciiscnii R| 11/02/2015. | EXCHANGE 1,239 1,239 1,243 0 1,243 (4) 11/15/2020.
78008K BS 1 |ROYAL BK OF CDABD CDS 1. | 12/15/2015. | MATURITY .......1,000,000 | ........ 1,000,000 997,600 999,553 447 447 .1,000,000 0. 26,250 | 12/15/2015.
88166C AA 6 | TEVA PHARMACEUTICALS FIN I BV.......ccovvveriiiriiiericniienens R| 06/15/2015. | MATURITY ...1,000,000 | ........ 1,000,000 998,760 999,879 121 121 . .1,000,000 (VN I 15,000 | 06/15/2015.
89152U AA 0 [TOTAL CAPITAL R 10/02/2015. | MATURITY 2,000,000 | ........2,000,000 | ........2,031,520 2,004,382 | ...cooovrinrienins | i (4,382) (4,382) [ .o | i 2,000,000 0] ... 62,500 | 10/02/2015.
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0258M0 DA 4 |AMERICAN EXPRESS CR CORP MTNBE.... .| 09/15/2015. | MATURITY ..1,000,000 ..1,000,000 ..1,005,500 | ... 1,000,822 (822) (822) . .1,000,000 0 |.....27,500 | 09/15/2015.
03076C AB 2 |AMERIPRISE FINANCIAL INC .. | 11/15/2015. | MATURITY. 503,943 497,771 (771) (771) 497,000 11/15/2015.
037411 AS 4 |APACHE CORP. .| 09/01/2015. | CALLED @ 106.7649600 533,825 499,750 499,934 21 21 499,954 01/15/2017.
039483 AY 8 |ARCHER DANIELS MIDLAND CO.......ccoccoevvvmervirmerirereerncnereceernens | oo | 09/04/2015. | CALLED @ 110.5390000........ccucrveemriemrrimerienneninenes | oveeiesenessenssenisnns | ceveeneens 450,999 401,378 405,416 507 507 405,923 03/15/2018.
00206R AV 4 |AT&TINC - 08/15/2015. | MATURITY ... | s | coveeneeas 332,000 336,316 332,570 (570) (570) 332,000 08/15/2015.
00206R BR 2 [AT&TINC ..| 09/14/2015. | CALLED @ 100.2270420. 501,135 500,000 500,600 500,227 (143) (143) 500,084 02/12/2016.
06051G ED 7 |BANK AMERICA FDG CORP. <1 09/01/2015. | MATURITY ..o neeesisssesenisnnees | coneeseessesneesnnsennees | evovensnens 500,000 500,000 504,850 500,713 (713) (713) 500,000 09/01/2015.
06406H BN 8 |BANKNEW YORK MTN BK ENT | 0171572015, | MATURITY ... | cosressssisssssssssiens | coveesions 500,000 | ........... 500,000 507,600 500,068 (68) (68) 500,000 01/15/2015.
06423A AV 5 |BANK ONE CORP .. | 04/30/2015. | MATURITY. 2,000,000 | ........ 2,000,000 | .......1,901,520 | .......... 1,995,222 | ...ocoovirinricnni | s 4,778 ATT8 | s | v 2,000,000 0] .t 49,000 | 04/30/2015.
071813 AU 3 |BAXTERINTL INC .| 03/15/2015. | MATURITY 2,000,000 | ........ 2,000,000 ,848,180 1,994,057 5,943 5,943 :2,000,000 | ..o | e | o0 [ 46,250 | 03/15/2015.
071813 BF 5 |BAXTERINTLINC ..| 07/21/2015. | CALLED @ 100.6160000. v 1,509,240 | ........1,500,000 | ........1,504,095 | ... 1,503,296 (221) (221) 11,503,076 cerrid .......33,600 | 08/15/2022.
054937 AE 7 |BB&T CORP. .. | 12/23/2015. | MATURITY. <err1,000,000 | ....... 1,000,000 954,750 994,185 5,815 5815 . .1,000,000 0. 52,000 | 12/23/2015.
073902 KF 4 |BEAR STEARNS COS INC. .| 10/30/2015. | MATURITY 500,000 500,000 | ...........477,480 497,488 2,512 2,512 500,000 0 26,500 |10/30/2015.
172967 EM 9 |CITIGROUP INC .| 12/10/2015. | CALLED @ 109.0180000...........cerveumveemririmrineriinnnes | conreieeiiiensineniiens | coveeeiees 545,090 | ........... 500,000 497,860 499,244 232 232 499,476 | oo | s 45,614 | ......... 45614 | ....... 32,241 | 11/21/2017.
19416Q DQ 0 |COLGATE-PALMOLIVE CO | 110172015, | MATURITY ..o | s | coveeniens 500,000 | ........... 500,000 499,440 499,440 560 560 500,000 0 6,875 | 11/01/2015.
200340 AL 1 |COMERICA INC .| 05/01/2015. | MATURITY ......1,000,000 | ........1,000,000 .916,070 996,004 3,996 3,996 .1,000,000 0 |.....24,000 | 05/01/2015.
216871 AD 5 |COOPERUSINC .| 04/01/2015. | MATURITY 2,000,000 | ........ 2,000,000 ,048,280 2,002,349 (2,349) .2,000,000 0. 54,500 | 04/01/2015.
260003 AE 8 |DOVER CORP. .| 10/15/2015. | MATURITY eeree4,100,000 | ... 4,100,000 ..3,940,419 | ... 4,082,628 |......ccoovvinninns L AT372 | .4,100,000 0 |....199,875 | 10/15/2015.
263534 BX 6 [DUPONT E | DE NEMOURS & CO......cceoovivmiiniiniiniiniiniinnins .. | 03/15/2015. | MATURITY. 2,500,000 2,500,000 ,466,080 2,498,667 1,333 .2,500,000 0. 59,375 | 03/15/2015.
278642 AB 9 |EBAYINC .| 10/15/2015. | MATURITY .r....2,000,000 | ........ 2,000,000 972472 | .. 1,995,411 | 4,589 | ..o | e 2,000,000 0 32,500 | 10/15/2015.
31677A  AA 2 |FIFTH THIRD BK CINCINNATI .| 02/01/2015. | MATURITY ......1,000,000 | ........1,000,000 .740,220 740,220 0 740,220 | ..o | o 259,780 |......... 259,780 | .......23,750 | 02/01/2015.
369622 SM 8 |GENERAL ELEC CAP CORP .. | 11/02/2015. | EXCHANGE 831,434 | .......... 713,000 .799,651 776,809 | ..oovverevccis | e (7,915) (7,915) 768,895 62,540 62,540 | ....... 43,402 | 02/11/2021.
36962G 4R 2 |GENERAL ELEC CAP CORP MTN BE.. .| 11/02/2015. | EXCHANGE 320,269 285,000 311,012 307,146 | ..o [ v (3,022) (3,022) 304,124 | ..o | e 16,144 | ... 16,144 | ....... 13,456 | 09/16/2020.
36962G P6 5 |GENERAL ELEC CAP CORP MTN BE.. we | . | 03/04/2015. | MATURITY. 2,000,000 | ........ 2,000,000 | .. 916,176 | ... 1,997,613 2,387 2,387 | oo | e 2,000,000 0| .t 48,750 | 03/04/2015.
369604 BE 2 |GENERAL ELECTRIC CO .. | 10/09/2015. | MATURITY 500,000 500,000 501,985 500,528 (528) (528) 500,000 (] I 4,250 | 10/09/2015.
370334 BF 0 |GENERAL MILLSINC .. | 03/17/2015. | MATURITY. 500,000 500,000 502,900 500,107 (107) (107) 500,000 0. 13,000 | 03/17/2015.
38141G EA 8 |GOLDMAN SACHS GROUP INC .| 01/15/2015. | MATURITY .rr... 1,250,000 | ........ 1,250,000 | .......1,219,675 | .......... 1,249,835 165 LT O [ 1,250,000 0 32,031 | 01/15/2015.
428236 AM 5 |HEWLETT PACKARD CO. .| 11/08/2015. | VARIOUS. 1,062,840 | ... 1,000,000 1,004,920 | ........... 1,001,426 (553) (553) 1,000,873 |..ccoovviviiinns | 61,968 | .........61,968 | ....... 62,400 | 03/01/2017.
428236 AS 2 |HEWLETT PACKARD CO. .| 10/16/2015. | CALLED @ 110.4350000 2,208,700 | ........ 2,000,000 | .. ,053,800 2,020,134 | oo [ e (4,733) (4,733) . .2,015,401 .....123,750 | 03/01/2018.
46623E JP 5 [J P MORGAN CHASE & COMTN BE........cccoooovvimriiinriiariieniens .. | 03/20/2015. | MATURITY 500,000 500,000 501,140 500,094 (94) (94) 500,000 0| s 4,688 |03/20/2015.
548661 CH 8 |LOWES COS INC. .. | 10/15/2015. | MATURITY, 500,000 500,000 498,750 499,877 123 123 500,000 0 25,000 |10/15/2015.
59156R AN 8 [METLIFE INC .| 06/15/2015. | MATURITY ........1,830,000 | ........ 1,830,000 J62,711 | o 1,825,199 | ..o | e 4,801 4,801 | e | e 1,830,000 0. 45,750 | 06/15/2015.
713448 BX 5 |PEPSICO INC .. | 03/05/2015. | MATURITY e 1,000,000 | ....... 1,000,000 1,005,300 | ........... 1,000,461 (461) (461) .1,000,000 (1 I 3,750 |03/05/2015.
742718 BZ 1 |PROCTER & GAMBLE CO .| 12/15/2015. | MATURITY ........1,000,000 | ........ 1,000,000 | ...........986,000 998,340 | ..oorveerieri | e 1,660 1,660 . .1,000,000 0. 48,500 | 12/15/2015.
797440 BG 8 |SANDIEGO GAS & ELEC CO .| 11/15/2015. | MATURITY 2,200,000 2,200,000 | ........2,194,346 2,199,295 705 (70 U IS 2,200,000 0 |....116,600 | 11/15/2015.
86787G AG 7 |SUNTRUST BK ATLANTA .1 09/01/2015. | MATURITY ..ot sississsiasiennees | coneessisnsisnsisnsiensies | eveeninens 314,000 | ........... 314,000 295,184 312,188 | . | e 1,812 1,812 314,000 0| e 15,700 | 09/01/2015.
871503 AG 3 |SYMANTEC CORP .| 09/15/2015. | MATURITY .0....2,000,000 | ........ 2,000,000 | .......1,978,120 | ........... 1,996,244 3,756 3,756 | oo [ e 2,000,000 0. 55,000 | 09/15/2015.
883556 AS 1 | THERMO FISHER SCIENTIFIC INC......cccovviiiiiiiiiriiiieiieiienis .. | 05/01/2015. | MATURITY. 2,000,000 | ........ 2,000,000 2,003,281 | ..ovoeierinnins [ v (3,281) (3,281) [ e | e 2,000,000 0 32,000 |05/01/2015.
907818 CV 8 |UNION PAC CORP | 0171572015, | MATURITY ... | cosresississsssissisens | coveeniees 500,000 | ........... 500,000 499,869 131 131 500,000 0. 12,187 | 01/15/2015.
931142 BY 8 |WAL MART STORES INC .| 07/01/2015. | MATURITY 0. 1,000,000 | ....... 1,000,000 997,261 2,739 2,739 | oo | e 1,000,000 0| .t 45,000 | 07/01/2015.
94980V AA 6 |WELLS FARGO BK NATL ASSN .. | 02/09/2015. | MATURITY 3,000,000 | ........ 3,000,000 2,997,816 2,184 2,184 | e [ e 3,000,000 0 ... 71,250 | 02/09/2015.
94974B  FA 3 |WELLS FARGO CO MTN BE .| 02/13/2015. | MATURITY 500,000 | ........... 500,000 .500,500 500,021 (21) (21) 500,000 0| 3,125 | 02/13/2015.
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3899999. Total - Bonds - Industrial and Miscellaneous 54,987,771 54,430,239 53,424,236 54,222,303 0 0 38,722 254,262,269 |0 | 725,502 |. ..1,725,052 XXX
8399997. Total - Bonds - Part 4 .....160,352,997 |..... 158,949,959 |.....160,596,620 159,676,114 | .....occceeeee0 | .......(685,588) | .....ceeecvnn 0 [ (685,588) | ...cccoecreen0 | e 159,270,105 ..1,082,892 |.... ..3,952,092 XXX
8399998. Total - Bonds - Summary Item from Part 5. 1,769,890 | ... 5,750,000 | ........5,736,571 .....5,737,248 32,642 | .......32,642 | ....... 49,476 XXX
8399999. Total - Bonds. .....166,122,887 |..... 164,699,959 |.....166,333,191 | ....... 159,676,114 | ..ccoooveeeee0 | o (684,911) | v 0 [ (684,911) .165,007,353 1,115,534 |.... ..4,001,568 XXX
Common Stocks - Industrial and Miscell
250639 DESWELL INDUSTRIES INC R| 12/09/2015. | IVY SECURITES INC. 10,000.000 13,437 XXX 18,000 2,543 (2,543 15,457 .(2,020) | . XXX
G5785G 7 |MALLINCKRODT PUBLIC LTD CO....ccccovvevvirriiiirienienienienins R | 08/06/2015. | VARIOUS. 2,800.000 | .. .290,624 XXX e 118,488 | 277,284 | .. (158,796) [ oo [ v [ v (158,796, 118,488 | ..o | s 172,136 |. XXX
G5960L 3 |MEDTRONIC PLC R| 12/01/2015.| ANCORA ADVISORS 5,000.000 | ........... 384,750 XXX 196,520 | ....ccooouue 361,000 | ......(164,481) | ...oooovveecriiecns [ [ s (164,481 196,520 |...ocoovvvvrreans | e 188,231 XXX
780259 6 |ROYAL DUTCH SHELL PLC R| 12/08/2015. | PERSHING LLC. 5,500.000 254,758 XXX 260,645 368,225 | .........15,130 [ .oviviiiririecs [ 2000 122,710 | e (107,580, 260,645 | ...oooveericii [ (5,888)| ..........(5,888) | ....... 17,578 XXX
00287Y 9 |ABBVIE INC .| 12/08/2015.| BONY BROKERAGE 2,000.000 | ........... 111,997 XXX | 857,226 | 130,880 [ i i(73,654) | o [ [ (73,654 57,226 | ..o | e 54,772 4,040 XXX
02005N 0 [ALLY FINANCIAL INC. ..| 01/30/2015. | ANCORA ADVISORS 2,830.000 54,040 XXX 71,186 17,146) XXX
00164V 3 | AMC NETWORKS INC .. | 08/06/2015. | VARIOUS. 2,020.000 | ..cooveeee 148,240 XXX 128,815 131,726 | oo | e 16,515 XXX
032332 4 | AMTECH SYS INC .| 02/03/2015. | CASH IN LIEU 0.063 1 XXX 1 1 XXX
043632 8 |ASCENT CAP GROUP INC .. | 07/127/2015. | VARIOUS. 2,432.000 ......94,065 XXX | e 100,885 128,726 | oo [ e | v 27,841 (27,841) 100,885 | ..o | v (6,820) | ..........(6,820) [ ...ooorveniannn XXX
044103 9 |ASHFORD HOSPITALITY TR INC. .| 05/19/2015. | VARIOUS. 23,400.000 227,124 XXX (7,7117) 237,515 ......(10,391) XXX
05275N 5 |AUTOBYTEL INC. .| 12/14/2015. | VARIOUS. 11,020.000 XXX (25,456) 94,662 ...102,232 |. XXX
06777U 1 |BARNES & NOBLE ED INC .. | 12/08/2015. | VARIOUS. 520.864 XXX 4,721 XXX
067774 9 |BARNES & NOBLE INC. .. | 09/24/2015. | VARIOUS. <o 1,340.000 XXX (7,895) 41,987 XXX
07177TM 3 |BAXALTAINC .. | 08/04/2015. | IVY SECURITES INC......coovvviiiiiiecicieieiiciis cereenn2,150.000 ...80,593 XXX 66,733 .......13,860 XXX
09238E 4 | BLACKHAWK NETWORK HOLDINGS INC... .|.. | 10/13/2015. | IVY SECURITES INC 540.000 24,804 XXX 12,594 | oo | e 12211 | 12211 | XXX
09238E 3 |BLACKHAWK NETWORK HOLDINGS INC... . | 05/26/2015. | EXCHANGE 5,572.000 .129,946 XXX (80,062) 129,946 XXX
056032 5 |BTU INTERNATIONAL INC .| 02/03/2015. | ANCORA ADVISORS 40,930.000 ...90,293 XXX ] 90,293 | 132,859 [ i (42,566) | e [ [ (42,566) 90,293 XXX
05605H 0 [BWX TECHNOLOGIES INC .| 07/02/2015.| COST ADJ 85,796 XXX 85,796 XXX
131193 4 | CALLAWAY GOLF CO .. | 06/03/2015. | IVY SECURITES INC 5,000.000 | .............47,048 XXX SUPUPRROORYA (3 1 T X ISSOORRON 38,500 | ..vccers(10,786) [ oo [ e [ e (10,786) 27,714 | e | e 19,334 | ... 19,334 | o 50 XXX
16444H 2 |CHEROKEE INC. .. | 12/09/2015. | VARIOUS. 14,340.000 | ........... 259,502 XXX 193,611 | v 277,622 (84,011) 193,611 | oo | e 65,891 | .......65,891 | ..o XXX
171871 6 | CINCINNATI BELL INC .. 02/19/2015. | IVY SECURITES INC. 21,770.000 ...70,074 XXX (1,328) 68,118 XXX
19421R 0 |COLLECTORS UNIVERSE INC .| 09/09/2015. | JONESTRADING INSTITUTIONAL SER. 2,478.000 ...44,143 XXX ] ieeinnB36,277 | 51,691 [ i (15,414) | e [ [ (15,414) 36,277 XXX
20341J 4 | COMMUNICATIONS SALES&LEASE INC........cccocouvvvvnece .| 09/30/2015. | CLEARVIEW CORRESPONDENT SERVIC ..1,230.000 ..21,797 XXX - 32,357 XXX
20825C 4 | CONOCOPHILLIPS .| 12/08/2015.| BONY BROKERAGE ..6,000.000 292,472 XXX | 335,398 | .............. 414,360 | ...ccooo(78,962) | oo [ e | e (78,962) 335,398 (42,925) | ........(42,925) | ...... 17,640 XXX
221006 9 |CORVEL CORP .| 10/01/2015. | VARIOUS. 1,105.000 ......35,359 XXX ] e 37,669 41,128 (3,459) 37,669 | ..o [ e (2,310)| oovveenn(2,310) | e XXX
222660 2 |COURIER CORP .1 03/17/2015. | IVY SECURITES INC......coooviiiiiiiicicieiciciis 10,000.000 237,273 XXX (61,800) 87,400 | ...ooovvvvrirr | e 149,873 XXX
227483 4 | CROSS COUNTRY HEALTHCARE INC.........cccocoomnrirnncee .. | 12/02/12015. | VARIOUS. 20,500.000 315,553 XXX ..265,840 | .....(120,246) | c.oovvviricnien | e (120,246) 135,594 | .o | e 179,959 XXX
237194 5 |DARDEN RESTAURANTS INC ..| 11/10/2015. | VARIOUS. 10,820.000 .685,328 XXX [ 552,018 | 645,901 (93,883) 552,018 XXX
239360 0 |DAWSON GEOPHYSICAL CO. .| 12/09/2015. | IVY SECURITES INC 10,000.000 XXX 69,489 | ..o e | e 31,389 (31,389) 38,100 XXX
263534 9 |DU PONT E | DE NEMOURS & CO.......ccocoevvemrriiariinnns .| 07/02/2015.| COST ADJ XXX 20,339 20,339 XXX
28035Q 2 |EDGEWELL PERSONAL CARE CO......ccccoouvvirniriniiinenins .| 07/09/2015.| COST ADJ 54,218 XXX 54,218 XXX
291011 4 | EMERSON ELECTRONIC CO. ..| 01/29/2015. | ANCORA ADVISORS 7,000.000 | ........... 390,854 XXX (67,161) 364,949 XXX
30162A 8 |EXELIS INC. .. | 02/23/2015. | VARIOUS. 15,230.000 367,665 XXX ..(17,265) 249,717 XXX
30231G 2 |EXXON MOBIL CORP. .| 12/08/2015. | BONY BROKERAGE 3,400.000 256,017 XXX ...(40,810) 273,520 XXX
31620R 2 | FIDELITY NATIONAL FINANCIAL INC........ccoocovevireriincns .| 09/29/2015.| COST ADJ 58,788 XXX 58,788 XXX
35086T 9 |FOUR CORNERS PROPERTY TRUST INC .| 11/23/2015. | CASH IN LIEU OF FRACTIONAL SHARES 0.666 13 XXX 10 10 3 XXX
30281V 8 |FTD COS INC .| 04/01/2015. | CLEARVIEW CORRESPONDENT SERVIC.......cccccco. | wovvnriinas 770.000 | .............22,807 XXX | 24,257 26,811 (2,555) 24,257 | .o [ (1,450) | .oveenn(1,450) | oo XXX
40650V 0 |HALYARD HEALTH INC .| 10/112/2015. | VARIOUS 3,217.000 | ........... 112,953 XXX | e 121,269 | ..o 146,277 cveeeen 1,678 (25,008) 121,269 (8,315) XXX
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419879 1 |HAWAIIAN HOLDINGS INC .| 10/22/12015. | ABEL NOSER CORP. 15,000.000 424,958 XXX ..(307,554) (307,554) 83,196 ..341,762 |. XXX
422819 2 |HEIDRICK & STRUGGLES INTERNATIONAL INC.........cooorruneen .. | 11/19/2015. | IVY SECURITES INC. 2,500.000 XXX (24,654) 32,972 XXX
42805E 6 |HESKA CORP. .| 08/11/2015. | VARIOUS. 25,000.000 XXX ] 145,000 | ............453,250 | ......(308,250) | oo [ e [ s (308,250) 145,000 XXX
439038 0 |HOOKER FURNITURE CORP. 1 [ 05/12/12015. [VARIOUS.........ooiiiiieinieeineneicieeieecessniesinsinns | eveeeians 5,000.000 XXX (27,864) 57,986 XXX
449172 5 |HYSTER YALE MATLS HANDLING INC..........cccoocovvviivnricnnninnnena. | .. | 01/28/2015. | VARIOUS, 2,960.000 XXX 4,078 220,750 XXX
451100 1 |ICAHN ENTERPRISES LP ..| 12/11/2015.| BONY BROKERAGE ..4,000.000 XXX B [ 135,961 |......... (101,800) 268,080 XXX
459200 1 |INTERNATIONAL BUSINESS MACHINES..........cccccocvververnennnnn. | .. | 10/22/2015. | JONESTRADING INSTITUTIONAL SER ..1,400.000 XXX 58,818 (21,658) 202,958 XXX
46062X 5 |INTERSPACE DIAGNOSTICS GROUP INC........cccccuvvrririiirens .| 12/29/2015. | IVY SECURITES INC. 45,000.000 XXX (5,111) 75,439 XXX
46113M 8 | INTERVAL LEISURE GROUP INC .1 10/29/2015. | KING, CL & ASSIC........oovvvririiniisiiniississississinies | v 2,720.000 XXX 20,137 (20,137) 49,939 | ..o [ (1,304) | . XXX
46609J 6 |J ALEXANDERS HOLDINGS INC .| 10/15/2015. | Cash rec's in Lieu of. 0.867 9 XXX 0 9 XXX
47012E 6 |JAKKS PAC INC .. | 09/04/2015. | ABEL NOSER CORP. ..5,000.000 XXX ...(11,500) 22,500 .26,083 XXX
49926D 9 | KNOWLES CORP. .. | 04/30/2015. | VARIOUS. ..6,727.000 XXX 4,350 162,771 ....(40,939) | . XXX
501014 4 | KRISPY KREME DOUGHNUTS INC........covveriieriierieniiseniiens .| 09/09/2015. | ANCORA ADVISORS 2,570.000 37,451 XXX | 46,798 | 50,732 | (3,933) (3,933) 46,798 (9,347)| . XXX
511795 6 | LAKELAND INDUSTRIES INC. .. 1 09/21/2015. | NEEDHAM & COMPANY........ccovveiiiriririiiianenn 7,000.000 | ........... 104,771 XXX (23,204) (23,204) 42,386 XXX
51509F 5 |LANDS END INC NEW .. | 06/08/2015. | VARIOUS. 3,760.000 126,973 XXX (66,388) | ....ovooreveeriies | e [ e (66,388) 135,576 XXX
520776 5 |LAWSON PRODS INC .. | 10/06/2015. | VARIOUS. 10,358.000 .266,857 XXX ..(205,088) (205,088) 71,677 XXX
523768 9 |LEE ENTERPRISES INC .| 01/29/2015. | VARIOUS. 41,750.000 120,546 XXX (22,430) (22,430) 131,210 XXX
530307 7 |LIBERTY BROADBAND CORP COM SER A. weer | . | 03/18/2015. | VARIOUS 375.000 21,856 XXX (398) (398) 19,091 XXX
530307 5 |LIBERTY BROADBAND CORP WARRANT - SERIES C RIGHT.... | .. | 01/09/2015. | WARRANT EXPIRED 631.000 XXX [ | 5,995 | Ll (5,995) (5,995) 5,995 XXX
530307 5 |LIBERTY BROADBAND CORP COM SERC........ccccoovmvrivnrrinnens ..| 0112/12015.|ROC 816 XXX 0 816 XXX
53071M 4 | LIBERTY INTERACTIVE CORP. .| 11/04/2015. | IVY SECURITES INC. 2,940.000 ...78,044 XXX (30,681) (30,681) 55,814 XXX
531229 2 |LIBERTY MEDIA CORP. .| 01/08/2015.|ROC 706 XXX 0 706 XXX
531465 2 |LIBERTY TRIPADVISOR HOLDINGS INC........ccocoocrienirircriinnninns .. | 11/06/2015. | JONESTRADING INSTITUTIONAL SER 950.000 26,168 XXX | 21,234 | 21,520 | (5,074) (5,074) 21,234 XXX
536358 7 |LIQUIDITY SERVICES INC .. | 02/09/2015. | IVY SECURITES INC 7,000.000 .......64,945 XXX 0 57,190 XXX
50216C 8 [LSIINDS INC .. | 11/24/12015. | VARIOUS. 10,000.000 .....98,561 XXX 2,276 2,276 70,176 XXX
58319P 8 | MEADOWBROOK INS GROUP INC.. .| 07/10/2015.| CASH MERGER 38,000.000 328,700 XXX (97,242) (97,242) 224,238 XXX
62541B 1 |MULTI FINELINE ELECTRONIX INC. .. | 02/26/2015. | ABEL NOSER CORP..........cocomriirrieriiirriieriins 4,000.000 .77,691 XXX | 40,518 | 44,920 | L (4,402) (4,402) 40,518 XXX
64704V 6 |NEW MEDIA INVT GROUP INC .. | 06/15/2015. | VARIOUS. 20,750.000 XXX (222,464) (222,464) 267,859 XXX
65105M 3 |NEWCASTLE INVESTMENT CORP.........ccoovvrrieriinriinriieniens .| 04/28/2015. | JONESTRADING INSTITUTIONAL SER 4,474.000 | .. ...23,859 XXX ] 24112 | 20,088 | 4,024 4,024 24,112 (253) XXX
68235P 8 |ONE GAS INC .. | 11/06/2015. | VARIOUS. 2,340.000 | ........... 103,262 XXX (19,313) | oo | e [ e (19,313) TT442 | i | e 26,121 XXX
70472Q 0 |PEAR TREE FDS .. | 12/18/2015. | CAPITAL GAIN XXX 0 [ v [ e | e | s 10,501 XXX
707051 8 |PENFORD CORP .| 03/12/2015.| CASH MERGER 15,000.000 XXX (193,936) | ...ovoovvveenienns [ e [ e (193,936) 86,414 | oo | e 198,586 |. XXX
726900 3 |PLANAR SYSTEMS INC .| 12/03/2015. | CASH MERGER 9,500.000 XXX (58,775) (58,775) 20,740 | ..o | s 41,770 XXX
72766Q 5 |PLATFORM SPECIALTY PRODUCTS CORP.........cccooommrunriins .. | 10/23/2015. | VARIOUS. 8,297.000 | ........... 104,198 XXX (18,019) 33,921 (51,940) 136,345 ..(32,148) | . XXX
73172K 4 |POLYCOM INC .| 07/23/2015. | VARIOUS. 3,070.000 33,135 XXX | 33,579 | 41,445 | L (7,866) (7,866) KICTY £ I N IO (444) XXX
737446 4 |POST HOLDINGS INC .| 12/28/2015. | VARIOUS 3,324,000 207,452 XXX (28,952) (28,952) 110,290 | oo | 97,162 XXX
69351T 6 |PPL CORP .| 06/02/2015.| COST ADJ 22,887 XXX 0 22,887 XXX
74269U 3 | PROCERA NETWORKS INC .. | 06/05/2015. | TENDER OFFER ..7,000.000 XXX [ 48,343 | 50,330 | (1,987) (1,987) 48,343 | ..o | e 32,157 | ......... 32,157 | XXX
74733V 0 |QEP RES INC .| 03/18/2015. | BARCLAYS CAPITAL INC.......covvvrrirrriierisniinnes ..4,300.000 XXX 0 86,946 (340) (340) 86 XXX
747525 3 |QUALCOMM INC .| 12/08/2015. | PERSHING LLC 8,000.000 XXX 2,429 | [ 167,229 |......... (164,800) 429,840 <(26,256) | ....... (26,256) | ....... 14,880 XXX
755088 4 | RAYONIER ADVANCED MATLS INC........cooovvvinrirnriinriisciins ..| 07/13/2015. | VARIOUS. 2,260.000 31,392 XXX 16,724 | ..........(16,724) 33,674 (2,282) (2,282) 316 XXX
800422 7 | SANFILIPPO JOHN B & SON INC .. | 10/29/2015. | VARIOUS. 8,000.000 | ........... 445,183 XXX (288,043) | ..o .(288,043) 75,957 | oo | e 369,226 |........ 369,226 |.....occocvvuunn XXX
810186 6 |SCOTTS MIRACLE GRO CO .| 05/26/2015. | VARIOUS 1,140.000 < 70,424 XXX | 61,856 | i 71,045 | (9,188) (9,188) 61,856 8,567 8,567 | ..o 185 XXX
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82705T 10 2 [SILICON IMAGE INC .. | 03/09/2015. | VARIOUS. 20,000.000 .145,579 XXX ..95,774 ...(14,626) 95,774 49,805 .49,805 XXX
847215 10 0 |SPARTANNASH CO | 1111972015, [ VARIOUS.........cooriricrinrinrinrinsinsissisrississisniens | v 10,840.000 XXX 228,722 (54,636) 228,722 XXX
784635 10 4 |SPXCORP .| 09/30/2015.| COST ADJ XXX 0 56,273 XXX
85571Q 10 2 [STAR . [ 10/30/2015. [VARIOUS.........ooiiiiiiiirierinensicieseieieiensenienissinns | eveeenand 6,030.000 XXX | 156,205 | e (22,886) 156,205 XXX
871829 10 7 |SYSCO CORP COM .. | 02/05/2015. | ROSENBLATT SECURITIES LLC........cccovovvvviriiarris | v 12,500.000 XXX (127,127) 368,998 XXX
878895 30 9 |TECUMSEH PRODUCTS CO .| 09/21/2015. | VARIOUS. 27,500.000 XXX ...(17,050) 67,925 XXX
00101 10 6 |THE ADT CORPORATION .1 07/02/12015. | VARIOUS........cooeviirierierierierienienienienienienieniens | cvreeenens 1,310.000 XXX (7,188) 40,273 XXX
887228 10 4 |TIMEINC .| 12/28/2015. | VARIOUS.........ooroiirieriiicrieriesieseiesiiseiieniins | oo 28,068.000 XXX (27,628) 663,125 XXX
887317 30 3 |TIME WARNERINC. .. | 12/08/2015. [BONY BROKERAGE..........ccoovvrieeeeeceeeeresesiesieeis | erieeians 1,000.000 XXX (50,579) 34,841 XXX
887399 10 3 |TIMKENSTEEL CORP .. | 11/20/2015. | VARIOUS. ..4,675.000 XXX .46,175 (31,748) 141,367 ...(44,034) | . XXX
896047 50 3 |TRIBUNE CO. ..| 11/10/2015. | VARIOUS. ..4,430.000 XXX oo (16,787) 247,994 (25,560) | . XXX
896082 10 4 | TRIBUNE PUBLISHING COMPANY........cocovmiimmrimriniiniiniiniines .| 09/21/2015. | VARIOUS 20,245.000 | .. XXX ..37,181 (99,563) 364,047 ..(44,116) | ....... XXX
896945 20 1 |TRIPADVISORS INC .| 0712712015, | VARIOUS........ooriiriiriiicriisniiesisssieseissiiesiies | sveieeens 1,300.000 | ........... 103,845 XXX (238) 96,820 | ..o | e 7,025 ..7,025 XXX
899035 50 5 |TUESDAY MORNING CORP. .. | 08/21/2015. | VARIOUS. 5,560.000 57,775 XXX [ e 70,791 | 000120,652 | i(12,202) | s | s 37,658 |........... (49,860) 70,791 13,016) XXX
910710 10 2 [UNITED INS HOLDINGS CORP .. | 02/04/2015. | ABEL NOSER CORP..........cooorriicreinrinniiieniisniiins | v 4,000.000 110,460 XXX (64,147) 23,653 .86,807 .86,807 XXX
911268 20 9 |UNITED ONLINE INC .. | 11/04/2015. | VARIOUS. 10,090.000 XXX 2,367 ... 102,570 XXX
961840 10 5 |WET SEALINC .1 01/20/2015. | IVY SECURITES INC.........covvvviiiriincicinriisciiisnies | v 70,000.000 | .. XXX 4,543 XXX
966244 10 5 |WHITEWAVE FOODS CO. .. | 11/04/2015. | VARIOUS. 2,890.000 | ....cccoee. 130,873 XXX 56,482 XXX
968223 20 6 [WILEY JOHN & SONS INC .. | 06/17/2015. | VARIOUS. 5,000.000 294,396 XXX " 219,878 | .o | o 74,518 XXX
98884U 10 8 |ZAGGINC .| 12/08/2015. | IVY SECURITES INC........ovvvviriririicnricsniisniiiseies | v 5,000.000 XXX (8,283) 25,668 35,095 XXX
98944B 10 8 [ZEPINC . | 04/30/2015. | VARIOUS. 8,862.000 XXX (4,429) 129,830 .35,708 .35,708 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. XXX [......11,378,497 | .........15,333,552 | ...(3,686,359) | ....ocrrrrrrrnnn O 763,658 |......(4,450,017) | ..o 0 11,384,492 | ...cooovnnnnd 0 |.3,863,435 |.....3,863,435 XXX
Common Stocks - Mutual Funds
317609 35 2 |GRANDEUR PEAK INTL OPPORTUNITIES FUND .. | 12/31/2015. | CAPITAL GAIN DISTRIBUTION........ovuerierieriariernees [ | cviveviens 109,252 XXX 0 [ e [ e [ e | s 109,252 |........ 109,252 | ..oovvrvvirinnne XXX
55273E 82 2 [MFS INTERNATIONAL VALUE FUND.......ccooouiiiiiiiniciiicsins . [ 12/17/2015. | CAPITAL GAIN DISTRIBUTION........cooooisrisiiiisniinns | s | oo 125,895 XXX 0 [ Lo | | s 125,895 | ........ 125,895 |...ccovvccrinanes XXX
9299999. Total - Common Stocks - Mutual Fund: 235,147 XXX 0 0 0 0 0 0 0]... 235,147 |........ 235,147 | .o 0 XXX
9799997. Total - COMMON SLOCKS - PAIt 4. it | e 15,477,079 XXX e 11,378,497 | .........15,333,552 | ...(3,686,359) | ....cccocowuuuens [ 763,658 | ......(4,450,017) | ....ccccoeeuuc. 0 11,384,492 | ................ 0 [.4,098,582 |.....4,098,582 | .....178,654 XXX
9799998 Total - Common Stocks - Summary Item from Part 5 .......6,157,750 XXX 8,242,237 | ..ccvovicciccicciecies [ v, [ 234,677 |......... (234,677) | .. .8,007,560 .1.(1,849,811)] ...(1,849,811) | .....113,360 XXX
9799999. T0tal = COMMON SHOCKS. ... fhei it | coeean 21,634,829 XXX e 19,620,734 | .........15,333,552 | ...(3,686,359)| ......c..ooonuun: 0. 998,335 | ......(4,684,694) | .. 9,392,052 2,248,771 |...2,248,771 | .....292,014 XXX
9899999. Total - Preferred and COMMOM SEOCKS..........uuuuieuiiiieis s eebtiese s | cniean 21,634,829 XXX e 19,620,734 | ......... 0 998,335 | ......(4,684,694) | ................. 0 19,392,052 | .....ccooeeeuc 0 [.2,248,771 |....2,248,771 | ....292,014 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....187,757,716 XXX ....185,953,925 | .......175,009,666 | ...(3,686,359)] ....... (684,911) | ....... 998,335 | ......(5,369,605) | ................. 0 184,399,405 | ................ 0 ]..3,364,305 |.....3,364,305 | ..4,293,582 XXX
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Bonds - U.S. Special Revenue and Special A
3133EE_ VN 7 | FEDERAL FARM CREDIT BANKS I ‘ 06/22/2015 | STIFEL NICOLAUS & CO.......ccccovvnninnn. | 10/09/2015 I CALLED @ 100.0000000..........cc0ccc0ecnveee | ......3,800,000 | ......... 3,780,506 | ......... 3,800,000 3,781,261 755 755 [oviiniiniinns oo, | s 18,739 | ......... 18,739 | ....... 49,476 |..... 21,728
3199999. Total - Bonds - U.S. Special Revenue and SPecial ASSESSMENES. ..........ccuuiiiiiiiiiiiii i | conansnes 3,800,000 | ......... 3,780,506 | ......... 3,800,000 3,781,261 0 755 0 755 0 0 [ 18,739 | ......... 18,739 | ....... 49,476 | ... 21,728
Bonds - Industrial and Mi:
470T AJ 0 |CAREFUS|ON CORP | ‘ 03/12/2015|ANCORA ADVISORS.........ccooviiniisniinnns | 04/24/2015 | CALLED @ 101.0200000........c0cccvwecnriee | coveeeees 1,950,000 | ......... 1,956,065 | ......... 1,969,890 .......1,955,987 (78) (14:)] OO DU [N 13903 | ......... 13903 | | e 2,860
3899999. Total - Bonds - Industrial and Miscellaneous. .1,950,000 | ......... 1,956,065 ...1,969,890 ....1,955,987 0 (78) 0 (78) 0 0] e 13,903 | ......... 13,903 | .0 [ 2,860
8399998. Total - Bonds. 5,750,000 | ......... 5,736,571 ,769,890 5,737,248 0 677 0 677 0 0 32,642 32,642 | .....49476 |..... 24,588
Common Stocks - Industrial and Miscell
043632 10 8 |ASCENT CAPITAL GROUP INC. .| 03/20/2015 | VARIOUS 08/12/2015 | VARIOUS 100ee3,150.000 | oo 131,667 97,740 125,402 6,266 |............. (6,266) | ..o [ e [ e (27,661) ] ........ (27,661) | oo [ i
JONESTRADING INSTITUTIONAL
13057Q 10 7 [CALIFORNIARESOURCES CORP..........ccccooummriiimmiiniiinniinnnns .. | 03/26/2015 | SERVICES 08/20/2015 | VARIOUS...........cooooervininreincienniinns | e 14,990.000 87,442 61,942 87,442 (VN (ORI NSRRI (PO (25,500)
163851 10 8 [CHEMOURS COMPANY .| 07/02/2015 | ANCORA ADVISORS...........cccoooormrvrinnnens 08/21/2015 | JONESTRADING INSTITUTIONAL SER. | .........1,800.000 20,339 16,371 20,339 0 (3,968)
18683K 10 1 |CLIFFS NATURAL RES INC. .. | 06/11/2015 [ MORGAN STANLEY & CO INC.. 11/24/12015 | JONESTRADING INSTITUTIONAL SER. | .......10,780.000 58,765 24,354 26,303 32,462 (32,462) cveennn(1,949)
346233 10 9 |FORESTAR GROUP INC. .| 01/22/2015 | ABEL NOSER CORP.. 05/19/2015 | IVY SECURITES INC.. . 4,850.000 66,855 67,362 66,855 0 508
37950E 22 6 [GLOBAL X FUNDS 10/22/2015 | VARIOUS. 12/08/2015 | JONESTRADING INSTITUTIONAL SER. |......122,140.000 | ......... 1,985,378 | ......... 1,338,312 ....1,985,378 (V1 IRUOORUOPIRS IR IO (647,066)
459200 10 1 [INTERN'L BUSINESS MACHINES 10/21/2015| GORDON HASKETT CAPITAL CORP..... 10/22/2015| JONESTRADING INSTITUTIONAL SER. | ......... 1,400.000 | ............ 197,246 | .......... 198,293 197,246 (VN FUURRURRRURY PSRRI 1,046
JONESTRADING INSTITUTIONAL
49926D 10 9 |KNOWLES CORP. .| 01/06/2015 | SERVICES 04/30/2015 | JONESTRADING INSTITUTIONAL SER. .5,560.000 | ............ 123,105 | cococcvennae 102,859 123,105 0
50216C 10 8 |LSIINDUSTRIES INC .| 01/05/2015 [ IVY SECURITES INC........ccoovvrrvirniiniiann 11/24/2015 | ABEL NOSER CORP..........ccccovuuueen cernnn2,500.000 16,370 29,424 16,370 0
560599 20 1 |MAINGATE MLP FD .| 10/22/2015 | MATRIX CLEARING CORP..........ccccoouuue 12/08/2015| MATRIX CLEARING CORP.............. ..191,754.550 | ......... 2,000,000 | ......... 1,535,954 2,000,000 (VN PRSPPI RPN PN (464,046) | ......(464,046) | .......30,201 |................
56166Y 40 4 [MANAGED PORTFOLIO SERIES TORTOIS.........ccoovvumiriireriinns .| 10/22/2015 | MATRIX CLEARING CORP..........cccouvuunee 12/08/2015 | VARIOUS. ......145,852.260 | ......... 1,985,000 | ......... 1,393,200 ....1,985,000 (V1 FRUOPPORUOPIRS IR IO (591,800) | ......(591,800) | ...
62886E 10 8 |NCRCORP .| 03/18/2015 | VARIOUS, 07/3172015 | VARIOUS...........cooovrrincicreinciieneiinns | o 9,540.000 267,826 264,518 267,826 0 (3,308)
726900 10 3 |PLANAR SYSTEMS INC .| 09/02/2015 | VARIOUS. 12/03/2015| CASH MERGER.............coovviecriinrivncrinns | e 10,500.000 49,988 69,090 49,988 (V1 ERUPORPURUORIRS RPN IO 19,102
72766Q 10 5 |PLATFORM SPECIALTY PRODS CORP.......cccccoviumrinriniiniiniians .. | 04/01/2015 | VARIOUS, 10/23/2015 | VARIOUS creren:4,560.000 | oo 118,763 52,480 57,684 | ..oovvrrrrinnes | e | v 61,079 |.......... (61,079) (5,204) (5,204)
755088 10 4 [RAYONIER ADVANCED MATERIALS INC........ccocoomrvirriiinniias .. | 05/04/2015 | VARIOUS. 08/21/2015 | VARIOUS..........oovvvericrnirnreiinniesiiinns | e 14,450.000 | ............. 253,976 | ........... 119,564 231,823 22,153 (22,153) | vvvevireies [ e | o (112,258) | .....(112,258) | ......... 1,676 | .o
75971M 10 8 |REMY INTERNATIONAL INC .| 02/20/2015 | VARIOUS. 07/14/2015 | VARIOUS.........oovvvririinirieirneinesirseirsnins | evii 11,860.000 262,235 345,188 262,235 0 82,953 82,953
87422) 10 5 | TALEN ENERGY CORP .| 06/02/2015| ANCORA ADVISORS...........ccccovmrrvinen. 06/26/2015 | VARIOUS...........ccooorvincicreinciisnniinns | o 1,436.420 22,887 27,472 22,887 (VN PO PSRRI RO 4,585
878895 30 9 |TECUMSEH PRODUCTS CO .| 06/30/2015 | IVY SECURITES INC......c.coevvvmriirarii 09/21/2015 | TENDER OFFER.......c.cocvveirimeriicninans | v 15,176.000 42,513 75,880 37,485 5,028 | .o (5,028) 38,395
887228 10 4 |TIMEINC .. | 10/15/2015 | VARIOUS. 12/28/2015 | KING, CL & ASSIC........covvvvercrvcrccrans | e 10,270.000 | ............. 207,061 | ..ovveeees 156,405 207,061 (V1 FRPPOURORPUORONS IRUPIURSIORIORRION IOV (50,656)
887399 10 3 |TIMKENSTEEL CORP. .| 07/01/2015 | VARIOUS 11/24/2015 | VARIOUS.........coovvriieriirniesiinniienins | e 4,070.000 | ...ccooouce. 117,674 38,926 A1188 | oo | [ e 76,486 |........... (76,486) (2,263) (2,263) 900
JONESTRADING INSTITUTIONAL
896082 10 4 |TRIBUNE PUBLISHING COMPANY........cccooviimmiiniiniinininiis .. | 05/06/2015 | SERVICES 09/29/2015 | VARIOUS ceeeen 4,747,000 89,666 38,423 T3,768 | .o [ [ e 15,898 |....ccco.ue (15,898) (35,345) (35,345) | ......... 1,822 [
899035 50 5 |TUESDAY MORNING CORP. .| 05/19/2015 | VARIOUS, 09/29/2015 | VARIOUS...........coovvrinriiriinniisseiinns | o 5,930.000 82,107 36,806 66,801 [ ..o | e [ e 15,305 | ......cco.s (15,305) | ovvvveierneies [ o | v (29,996) | ........ (29,996) | ....ovvovirrriins | e
913837 10 0 |UNIVERSAL STAINLESS & ALLOY.......ooiriuirrincriinenireriiineninens .| 01/15/2015 | IVY SECURITES INC.........oovvvrerririrris 03/24/2015 | IVY SECURITES INC. 812.000 16,312 22,093 16,312 0 5,780 5,780
92835K 10 3 |VISHAY PRECISION GROUP INC. .1 05/13/2015 | IVY SECURITES INC.......cccovvirvniiniinnieas 06/16/2015 ] IVY SECURITES INC........cocovirniinniiniiins | eocreens 3,000.000 39,062 45,094 39,062 0 6,032 6,032
9099999. Total - Common Stocks - Industrial and Miscellaneous. 8,242,237 6,157,750 8,007,560 0 0 234,677 .(234,677) ..(1,849,811)| ...(1,849,811) | .....113,360
9799998. Total - Common Stocks: 8,242,237 | .........6,157,750 8,007,560 0 0 .. 234,677 .(234,677) .. ...(1,849,811) | ...(1,849,811) ] .....113,360
9899999. Total - Preferred and Common Stocks. 8,242,237 | ......... 6,157,750 8,007,560 0 0 [ 234,677 .(234,677)| .. ...(1,849,811) | ...(1,849,811)| ... 113,360 | ............. 0
9999999. Total - Bonds, Preferred and COMMONM SHOCKS...........uuiuiuiiiiiiiieiiiee et eiiseiiis | oeesbsesss s eeb s eb s bbbk bbb bbb bbb s b bbb bbb b bbb | oinis 13,978,808 | ....... 11,927,640 | ......... 13,744,808 | ....ccocoveucd 0] 677 |...... 234,677 .(234,000) .. ..(1,817,169) | ...(1,817,169) | .....162,836 |..... 24,588




Statement as of December 31, 2015 of the Medical Mutual of Ohio

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 Ot
Common Stocks - U.S. Life Insurer
21058# 10 3 | CONSUMERS LIFE INSURANGE COMPANY. [ l 62375 | 2iB1 | NO 21,607,971 16,000.000 | ...........100.0
1299999. Total - Common Stocks - U.S. Life Insurer. 0 21,607,971 XXX XXX
Common Stocks - U.S. Health Entity
58458" 10 5 | MEDICAL HEALTH INSURING COMPANY OF OHIO [ | 95828 | 2iB1 | NO 59,556,492 10,000.000 | ...........100.0
1399999. Total - Common Stocks - U.S. Health Entity. 0 59,556,492 XXX XXX
1899999. Total - Common Stocks. 0 81,164,463 XXX XXX
1999999. Total - Preferred and Common Stock 0 81,164,463 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,244,678,314.
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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Statement as of December 31, 2015 of the Medical Mutual of Ohio

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
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
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
Exempt Money Market Mutual Funds
52470G 79 1 |WESTERN ASSET INSTITUTIONAL GOVERNMENT RESERVES..........ccccooe. | corvviinne .| 12/31/2015. | PNC CAPITAL MARKETS........ccccootvmrinriniinninninninns [ o XXX..... 3,282,000 3,282,000 3,282,000 5,048 00,002 [ MONTH............ 43511 |
FEDERATED GOVERNMENT OBLIGATIONS FUND
60934N 10 4 [INSTITUTIONALSHARES | .. | 12/3172015. | FIFTH THIRD BANK........ooorririecieriecciieniecens | XXX | v 157,075,537 .......157,075,537 | .......157,075,537 7,333 ......0.001 MONTH 7,349
94975H 29 6 [WELLS FARGO TREASURY PLUS MMF........ccoooniriiiiiiniiinniisciisniiscsiiinnss | ceviieenes o | 1213172015, | US BANK......ocoooriiicriiriicsiieneisesiieseiesiiessiienians | e XXX..... 547 547 547 ......0.010 MONTH
31846V 41 9 |FIRST AMERICAN TREASURY OBLIGATIONS MMF.......ccccovosiiniiniiniiniiinne | coviniians .. 11213172015, |US BANK......coouiieiiiiiiiiiiiisiciciiseiiseiiseieenesesseneenines | cevae XXX..... 3,125 3,125 3,125 MONTH
8899999. Total - Exempt Money Market MUIUAI FUNGS. ... i | nniens 160,361,209 0 0 0 0 [ XXX .......160,361,209 12,381 0 XXX XXX XXX [ 50,860 [ .ooooricciiinnnn 0
9199999, Total = ShOMt-TEMM INVESIMENES. .........c..ivoivriiiiiiiieiteiieie ettt Soetseeseesesseesee s e et e e ees e eesensee ettt e s ensensenseesnessesessessensensensenes | iniees 160,361,209 0 0 0 0 e XXX .......160,361,209 12,381 0 XXX XXX XXX ] s 50,860 | ...oooooviiianns 0




Statement as of December 31, 2015 of the Medical Mutual of Ohio

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



Statement as of December 31, 2015 of the

Medical Mutual of Ohio

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
CORTLAND BANK, CORTLAND, OHIO. 4,030 1,004,030 | XXX
FIRST FEDERAL BANK DEFIANCE, OHIO 1,667 501,667 | XXX
FIRST FEDERAL OF LAKEWOOD. CLEVELAND, OHIO. 13,533 2,467,967 | XXX
HUNTINGTON BANK CLEVELAND, OHIO 418 10,410,521 | XXX
PNC BANK CLEVELAND, OHIO. 81,736,614 | XXX
WATERFORD BANK. TOLEDO, OHIO........coiriiriinriinreisriiseeeissesesisssessssssssssssssssnnseins | censeens ...0.450 390 2,082 629,515 | XXX
0199998. Deposits in.....12 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 12,209 2,504 | XXX
0199999. Total - Open Depositorie XXX XXX 32,247 2,082 96,752,818 | XXX
0399999. Total Cash on Deposit XXX XXX 32,247 2,082 96,752,818 | XXX
0599999. Total Cash XXX XXX 32,247 2,082 96,752,818 | XXX

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

1. January. 30,760,222 | 4. April
2. February 24,282,126 | 5. May
3. March 69,055,661 | 6. June

73,624,482

65,487,876
71,728,923

7. July.

83,059,288

8. August
9. September.

79,025,777
66,378,047

10. October. 76,881,918
11. November. 73,222,966
12. December. 96,752,818

E26
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Statement as of December 31, 2015 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

Amount Received During Year




Statement as of December 31, 2015 of the Medical Mutual of Ohio

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. ArKansas........oooreeneererinens
5. California..
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Del
9 District of Columbia
10, Florida. ..o .
11.  Georgia PROPERTY & CASUALTY. 37,639 37,223
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
30.  New Hampshire.
31, New Jersey.
32.  New Mexico..
33.  New York..
34, North Carolina.. PROPERTY & CASUALTY. 215,082 212,704
35. .
36. PROPERTY & CASUALTY. 537,704 531,760
37.
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina.. PROPERTY & CASUALTY. 610,686 610,194 145,180 143,575
42.  South Dakota
43.  Tennessee....
44.
45.
46. .
47, Virginia........cceeeneseees
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands.........MP | ............
57.  Canada. CAN | oo
58.  Aggregate Alien and Othel XXX XXX 0 0 0 0
59. Total XXX XXX 1,148,390 1,141,954 397,901 393,502
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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