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Annual Statement for the year 2015 of e N@tional Interstate Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar@ASUIY SECUMHES......oucvveeeeireircireiieeteiseesees ettt essessins | eesassssssssneens 968,345 |............ (05 I I 968,345 | ..ot | s 968,345 |............ 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 lIssued by U.S. government agenCi€s..........o.evevevreererverseeereesesensens | coeveerenesnenns 3,488,676 |............ 04 | i 3,488,676 |..covveveverererieiies | cereiriieienns 3,488,676 |............ 0.4
1.22 Issued by U.S. government sponsored agenci€s..........coevvvereveeens | wovvrevereenns 82,683,516 |............ 84 | 82,683,516 | ...oovvvrrreierrrieienies | e 82,683,516 |............ 8.4
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | oevvereiunnnn 3,472,286 |............ 04 | .. 3 472,286 | ..o | e 3,472,286 |........... 0.4
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccoeeereurrireeneensernenens | ovireinienns 10,412,890 |..ccooe 1 | i 10,412,890 | ..oovereeeereereereeeins | e 10,412,890
1.43 Revenue and assessment obligations 148,074,475 148,074,475 148,074,475
1.44 Industrial development and similar obligations.............ccccccoeviveveveens | ovvereinen. 16,576,694 | ... 1.7 | e 16,576,694 | ....oovevveeeeeens | e 16,576,694
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccoevvvvvereeverererieinenes | cevererierenennen 409,762 | 0.0 | oo 409,762 [ ..o | e 409,762 |............ 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevveeecveec | veviiireenennn 7,257,268 | o007 | e 7,257,268 | ...cooevirvrereveeniens | e 7,257,268 |........... 0.7
1,513 AlL OtNE .. issssssessssssssesssnssnssssens | srsnssessnnssessssssssssssnssenss | sesnnsnessss020) [ ernriieiissinsssissinsnninns | vevessnnsssnsssnnseens | conssesssssssesssssseses (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeovvenene. 60,371,250 |............ (7 60,371,250 | ..voverererrinnireiens | eeereirenenns 60,371,250 |............ 6.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All OtNEI...vvveeerieieeese st snsnssssens | seesessessans 40,906,181 |.....co...s 42 | o, 40,906,181 | .evrverereereerireiens | eevreerenennns 40,906,181 |....ovvvv.r 4.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vveeveerircirc ittt ssssstnsins | oesesssins 251,349,628 |.......... 25.6 | v 251,349,628 | ....oovorriririecinns [ i 251,349,628

© o N o

. Total invested assets

2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
3.4 Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

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

4.4 Multifamily residential properties.

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

Real estate investments:

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

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

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

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

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

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

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

.42,746,680 |....

............ 2,899,895 |...........0.3
............. 14,834,966 | ...........1.5
............. 36,594,100 |...........3.7
........... 173,208,212 |.........17.6
............... 3,107,730 |...........0.3

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

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

............ 172,648,895
................ 3,107,730

..42,746,680 | ....

............ 1

42,746,680 |..

72,648,895
..3,107,730

............. 16,600,385 |.......c... 1.7 | 16,600,385 ..o | 00, 16,600,385 | ... 17
........................................... 0.0 | i s | 0 0.0
........................................... 0.0 | i | | 0 0.0
........................................... 0.0 | | evereeeenessesnsinenes | everersssssensesseienenn0 [ eeiinenn0.0
........................................... 0.0 | oo | | om0 [ 0.0

............ 0.0 | [ everereeenesssnnnenes | everersssnsenssessenenenn0 [ eeiinenn0.0

............ (VXU NSRRI PRINY. 0, ¢, SN PR, 0.0, GRS ID, 0.0, 8
............. 35,405,550 |...........3.6 | .............35,405,550 |...ccoooovriviiiiiuriinns | v 35,405,550 |...........3.6
............. 31,275,726 | ..ooee0e32 | corr000reen31,275,726 | oo | v 31,275,726 |.....00.3.2
........... 982,644,214 |......100.0 | ...........982,084,897 |........cccccc.......0 | ............982,084,897 |........100.0
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1.
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12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAI.........c.oiuiieiieie ettt sttt s bbbttt aes bbb ees 16,007,922

Cost of 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 1,170,876 1,170,876

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e 0

Total gain (10sS) 0N diSP0SalS, Part 3, COIUMN 18.........c.iuiiiireieie ettt sttt bbb bbb ARt st e et nen

Deduct amounts received on disposals, Part 3, COIUMN 15..........cuiiiiiiieiesiee sttt sttt bbb bbb bbb bbbt nt s

Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 578,413

8.2 Totals, Part 3, COIUMN ...ttt 578,413
Book/adjusted carrying value at end of current Period (LINES 1+2+344-5+8-7-8)........c.coeerrrrirrrrireieieseteee ettt sttt st s e s sanens 16,600,385
Deduct total NONAAMIEA BMOUNLS. ...ttt

Statement value at end of current period (LiNg 9 MINUS LINE 10).........euiiuririuirirrieiesiseissiessssseesesssssesssssesssssssssessesss s ssessssssessessssssessassassssssessensssssessensssssessassnssns 16,600,385

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans
Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........ciruuriururiiicirreseteeie ettt sttt
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0

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

Accrual of discount

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

52 Totals, Part 3, Column 8..........ccccveiririninnirneiresrsesssss e "W 0 SRR R 0
Total gain (loss) on disposals, Part 3, Column 18........cc.ccccoevvvvecrververnrernn J . N » SRR

Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).......c..ccceevrrrrrierieriesieinsieresesse s 0
TOtal VAIUBLION BIOWANCE.........ouuiiiiiiiiiiiiciis bR

SUDLOAL (LINE 11 PIUS LINE 12)..e.vivitieeicteeesce ettt ettt s s bR bbb s s bbb s e e bRt e s b b e st n bbb b s s s et e et s e st b s st nee 0
Deduct total NONAAMILEA BMOUNLS..........cciiiii bbb

Statement value at end of current period (LINE 13 MINUS LINE 14)........c.cuiriieieiceeeicescteee ettt b st s a s bbbttt n s benes 0
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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 29,035,107
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 150,000

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 3,847,680 3,997,680
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 (1,007,061)
5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (1,007,061)
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
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 750,000
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 31,275,726
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 31,275,726
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 844,867,922
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 214,790,409
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 2,405,193
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR (3,223,471)
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 138,302
4.3 Part2, SECtON 2, COIUMN 13........ itk 3,692,163
A4 Partd, COIUMN Tttt (5,172,905) (4,565,910)
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 5,800,919
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 153,241,314
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 4,773,200
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 928,122
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 4,015,027
94 Part4, COIMN 13ttt R 978,317 5,921,465
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 899,362,554
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R 559,317
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 898,803,236
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. .11,889,895 ...11,991,435 12,378,230 ..11,596,093
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtaIS.ccooveererrreissrreessssrrirsnens | s (RCEIKS T — 11,991,435 [ oo, (PRTLIE N — 11,596,093
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..ooocreeisricsssiinsssiienss | v 3,472,286 | .o, 3,659,726 | .ooovvisiris 3,496,115 | oo 3,475,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....cooieernrirnisiinen o 10,412,890 | .o 10,762,614 | .o, 10,738,394 | .o 10,050,000
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.oosiissiensssisssinnss | i, 307,940,089 [ ... 315,347,918 | oo, 315,908,230 [ ..ooovivce. 299,946,396
Industrial and Miscellaneous and Hybrid 8. United States........ccoeevervevees | coververrieeinnes 292,255,809 | ..coooverirnne 294,910,967 | ..ccvvvvererrnnn 300,320,249 | ..coovvrrnn 302,144,003
Securities (Unaffiliated) 9. CaNada......cooeeveemeeeeerrerinns | e 7,312,610 | coovveeereireeeenn 7,088,185 | ..ovveereriireenns 8,070,330 | .ovveerrerrerinnenns 7,920,000
10._Other COuNtries. ..ouueeeessrreee | coreenssieissncens 35,434,070 | ..oooovovriiens 35,182,162 | ..ooooovcrvcennes 36,642,997 | oo 36,565,235
11, Totals...oooocrennrissicnsscss [, 335,002,489 | ..o 337,181,314 | oo, 345,033,576 [ ..ooovrvinnees 346,629,238
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseersssrees [ coveiisciiicnnns 668,717,649 | ..coooovvvsneen: 678,943,008 | ..o 687,554,545 | ..ooovrvein, 671,696,727
PREFERRED STOCKS 14. United States.......cooevvemvveeens [ vevvvrmreririnneenns 14,834,966 | ...cooovvvrerreenne 15,117,760 [ oo 17,073,070

Industrial and Miscellaneous (Unaffiliated)

.14,834,966

Parent, Subsidiaries and Affiliates

19. Total Preferred StockS....... | ..ccooccvvnnen. 14,834,966 [ ..o, 15,117,760 [ .o, 17,073,070

COMMON STOCKS 20. United States.......couuerveenmeees | convevernererinnnens 38,872,671 | covvererrrvrreenns 38,872,671 | covvvercrvcrinnenns 39,044,348

Industrial and Miscellaneous (Unaffiliated) 21, Canada..........coeovevererverienies | e 341,221 | o 341,221 | oo 564,592
22. Other Countries......coooccvevnies | covvivenniiiisscieens 3,387,834 | oo, 3,387,834 | oo 3,297,600

23, TotalS. oo | i 42,601,726 [ .o 42,601,726 | ..coooovieen: 42,906,540

Parent, Subsidiaries and Affiliates 24, Totals....oooveeisisisiiciciiss | i, 173,208212 [ ..o 173208212 [ ..o 168,568,013
25. Total Common StockS....... | covccvvccen. 215,809,938 | .o, 215,809,938 | .o, 211,474,553

26. Total StOCKS...cuumseeesssrrnsiss | v, 230,644,904 | ..o, 230,927,698 | ..o, 228,547,623

27. Total Bonds and Stocks.... | ...........c....... 899,362,553 | ...ccooevrvernnns 909,870,706 | ....ovvrermeenne 916,102,168
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
1A NAIC T sssssssssnseessssssssnsssssesssnssnnes | sorernrrensens 2 109,302 [ evvvverrinrennnn 7,332,655 | covovvereeeenee 741,858 | e b 94T 94T | e | cveeieeieece B T8T 762 | 6.0 [.ooernene 31,639,925 | oo, 5.1 [ 41,787,762 | oo
T2 NAIC 2.ttt sesaes s essss s s saesssssnses | eessessessnssssssssessssssessenss | sressessssssessesssssesssssesssess | svssssssessiessesssssesssesssssons | srvessisssessessesssssssssessnsans | sessessessessessessenssssessensas | sessessesssnsenseessessensens [ eoessesuersiessessensinsanns 0.0 [ [ e 0.0 [ | e
1.3 NAIC Bttt ettt saesssssnses | eessessesssssesssssensssssessenss | eressesssssessenssssesssssensanss | cvsssessessisssesssssesssesssssns | sesessisssesssssesssssssssessnsans | sessessessessessessessssssessensas | sessessesssnsenseessessensens [ eoesressersisseessensinseens 0.0 [ e 0.0 [ | e

14
1.5
1.6
1.7

............... 41,787,762

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

.................... 220,968

11,285,000 | ...

................. 2,187,286

1,285,000 | ...

................. 2,187,286
1

285,000 |....

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

4,999,584

4,310,451

1,102,855

15,815,881

10,412,890

5.1

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

............... 93,483,980
3,077,324

............. 140,730,211
6

050,838 |....

............... 21,632,378

............. 297,067,859
...13,594,537

............. 297,125,945
9

128,162 |....

................. 3,685,889
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Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............... 20,237,421 |.............110,448,113 | ...............84,595,542 | ...............13,801,549 | ...................469,590 | ............229,552,215 | ...cc.ceeevrrireerenn32.8 [ 0t 175,737,863 | .o 281 | 75,770,101 | ..oo........ 153,782,114
................. 2,927,121 | oo 48,634,109 | o000 32,379,661 [ oo | e | 083,940,891 [ 12,0 | e 66,724,144 | 107 56,420,070 el 27,520,821
.................... 671,975 | coooverrerernn8,743,812 | eir000008,050,275 [ oo 73,323 | i | i00013,539,385 [ oo 1.9 | 10,415,775 | e 1.7 [ 10,362,973 | ... .3,176,412
.................... 222,490 | ..oovirrerenn 3,998,851 | 818,315 [ e 78,852 | | cveriiennennn 918,508 [ oo 0.7 | 6,483,216 | o 1.0 [ 1,062,275 | ..e..........3,856,233
....................................................... 623,723 | oo rervrenreennnnn 023,723 vevvrnnsennnnnn 107,337 vervrrnnrnnnnnn 203,723 [ coriinnnen.....360,000
........................................................................................................................................ 0 v 193,594 SSSSTEOOTRORTOROTYN | ) [POPTOOPOURORRRRRRPOROOON |
Totals... ...24,059,007 | .............170,448,608 | .............123,643,793 .332,574,722 .260,261,928 143,879,142 | .............188,695,580
Hybrid Securities
T NAIC oo ssssssssssssns | sisssisssssssssisssssssssnnss | sovsesssesssesssesssesssesssesssens | sonsssesssssssssssnsssssssssssssss | sssssisssssssnssssssssssssssenss | sessenssesssenssenssenssensssnssens | svnsnsessssssssssssssssssseenQ [ evnmrinsississinneesnn0000 | | o000 [ e
7.2 NAIC2

.................... 616,934
................. 1,117,877

.................... 616,934
................. 1,863,779
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Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC ottt seen (d).......... 85,701,793 | .............216,770,249 | ............. 230,599,029 | ............... 38,945,130 | .cvevenene 12,735,785 | ....ouu.n. 584,751,986 | ..ovvoeverrereeeneen83.5 [t XXX [ e e XK s | 427,283,983 | ............. 157,468,002
9.2 NAIC 2.t () 2,927,121 | oo 51,711,433 | 39,715,499 | oo (V1 616,934 | ...ccoouee. 94,970,988 | .....ccoevrririeeeen 136 | e XXX i e e XXX [ i 67,450,166 | ............... 27,520,821
...671,975 6,050,275 ...15,403,163 ..12,226,752 3,176,412
222,490
........................... 0
............... 0
. ...89,523,379
9.8 Line 9.7852 % Of COL 6. | esvesiesisiesieseeneeeas 12.8
10. Total Bonds Prior Year
101 NAIC oottt ssensnens | svenssensaiensd 62,641,449 | ............ 199,100,867 | ............. 209,683,531 | ...cccouucne. 37,136,020 | ....c...c...... 16,188,229 |.............. 0.0 SN IS XXX oo | e 524,750,096 | ..oooevrerrerierins 83.9 | 426,850,907 | ............... 97,899,189
...35,022,692 | .... ...35,829,962 | .... 5,541,305 ...80,318,681 128 ... ..62,031,447 | .... ...18,287,234
................. 4,582,748 | .............4,721,004 | ...................120,797 12,896,393 | oo 2.1 | en.8,850,079 | .................4,046,315

................. 3,634,113 | i 2,849,102 | e reverrerennnnn0,483,216 ceererrnnnnnn3,000,776 ] .............. 3,482,440

...... ..107,337 |....
...... ....193,594
..42,798,123 501,634,139
Line 10.7 858 % 0f COL 8.....cviviiiiieeieeccessseseercssiesiseneenes | cvverenssnsssssenenseene 1 008 [ o388 [ o085 | o, 6.8 [ i 3.0 [ XXX [ XXX e [ 100.0 [ b XXX i 80.2

Total Publicly Traded Bonds

NAIC 1ottt ssesssnses | eessessensiens 77,810,170 | ...coueeee. 141,626,035 | ............. 163,918,633 | .covvvvrnee. 31,193,360 | .ccoovvrrnnnne 12,735,785 | ..ocvvuvn 427,283,983 | ..o 61.0 | .o 426,850,907 | c.ovverrerrerieriennn 68.3 | .o 427,283,983
NAIC 2.ttt ssss st seesssnsans | cenvessssaessas 1,291,426 | ... 34,085,286 | ............... 31,456,519 | oo | e 616,934 | ........cc..... 67,450,166 | ..coovvvrrererireienens 9.6 | 62,031,447 | oo 9.9 | 67,450,166
NAIC 3.ttt sttt sesesssns | cossaessssisseseenas 444752 | oo 4,201,561 | .o 5,643,337 | oveerverereinas 819,225 | oo 117,877 | 12,226,752 | ..o 1T | i 8,850,079 | coevereeeeeee 14 s 12,226,752

..204,254 | ... ...532,922 ...246,247 78,852 ... 1,062,275 .3,000,776 1,062,275 |....

....................................................... 263,723 | oo revereerenrennenennn 107,337

.................... 193,594

...32,091,437

501,634,139

11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns .63
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccoceeeeeeeercenies | corvvevercerieeivereeee 114 | 2568 | 287 [ i 4.6
12. Total Privately Placed Bonds
121 NAIC 1ottt stessens | evsssssessessnnes 7,891,623 | ...ccvnee 75144214 | ............... 66,680,396 | ...ccovrrennne 751,769 | oo | ceviesinnnns 157,468,002 | ..cvovvverererieeirene 225 | s 97,899,189 | ..ovvvrvreeveieneenn 157 [ ek XXX [ e 157,468,002
.1,635,695 . 17,626,147 8,258,980 |.... ...27,520,821 ...18,287,234 ...27,520,821
227,223 2,542,251 406,938 [ ...oeoceeeereeeeeeeereeeene | e seenens | e 376,412 | oveveeeeeieeeenn0.5 | 4,046,315 | covvvereceeriereneeenn0.6 | e XXX s | i 3,176,412

................. 3,465,929

372,068

................. 3,856,233

....360,000

................. 3,482,440

................. 3,856,233

192,381,468

(d

Includes $.....183,292,838 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 designation

sand$....

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 $
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§.....

31,950,719;

NAIC2§......... 0;

NAIC3S......... 0;

NAIC 4 $

0;

NAIC 5§

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

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

NAIC6 §......

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

...0.




Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 1A - SECTION 2

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

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

U.S. Governments
1.1 1SSUET ODIGAtIONS. ......cvocveceeceeeeee st sess s sssssssesesnses | evresseseeneans 30,149,464 | ...covvvenee. 3,261,344 | coooveeeeeeeereeeeenreeniens | eevnrenenenn 944,079 | e | e 34,354,887 | oo 9 [ 20,562,400 | coovvrrererireeennnn3.3 | e 34,354,887 | ..oovverereeeereriereninns
1.2 Residential Mortgage-Backed Securities..... 4,071,311 1,432,874 .9,106,109 T 432874 |
1.3 Commercial Mortgage-Backed Securities.... . . 971416 | 0.3 | |
1.4 Other Loan-Backed and Structured Securities. .. O e, SN X 01 FOSORTR R I
1.5 TOtAIS. ..uieceii ettt sttt , , , \ O i 31,639,925 | o5 | 41,787,762 | oo, 0

All Other Governments

2.1 ISSUET ODBlIGAtioNS........cccvuvveeieieieese e
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ccoevvverervcrerennnn
2.5 TOtAIS. . ovu ettt

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvurieeererieie et
3.2 Residential Mortgage-Backed Securities.............cccoeererserrerrerervneinns
3.3 Commercial Mortgage-Backed Securities....
34 .
3.5 TOtAIS..cveceeiee ettt snsenssssnsensssaensenaes | esssensessessensenssessensenss0 | cevresssssssenians 505,917

............... 1,460,401

................. 1,505,968

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OblIGAtIONS........vvvecvieiicicccese et ssssssesens | cveerisisse ey | ceesesssesans 4,999,584
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities.... .
4.4 Other Loan-Backed and Structured SECUMHES...........cevevveereereeeiceeeins | ereeiiesiseiissierisiesenens | s sssssesneenas

................. 4,310,451 | ..............1,102,855 2N I

4.5 TOHAIS. ..ottt sttt enaentens | enssssesiensnssnseseensaneas (VN I 4,999,584
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........c.ccoeeun.... 51,955,689 196,472,584 ...192,786,695 | ..
5.2 Residential Mortgage-Backed Securities. 29,459,933 ...58,632,365 [ 58,632,365 | ..
5.3 Commercial Mortgage-Backed Securities.... e 934,795 . [T 1,973,039 [ o033 | 02,524,316 [ o044 ] ..1,973,039 |..
5.4 Other Loan-Backed and Structured Securities...........c..coovrrvneinerreiinnns | osiisiissins 2,721,364 | .o, 14,210,887 13,435,043 | ............. 11,266,197 | .o 52,862,008 [ ..o 75 | 40,954624 | 65 | 52,862,008
5.5 TOtAIS. . cvuceii ettt enansnnnes | ersessessenees 32,699,070 | .ovornennns 96,561,304 21,632,378 |............. 12,266,195 | ..ocovvvvnes 309,939,996 [ ..o 442 | 310,662,396 | 497 | 306,254,108
. Industrial and Miscellaneous (unaffiliated)
6.1 ISSUET ODlIgAtiONS..........vvvcerciecicissi s sseseas | enviinsissiand 6,073,243 | ..coovvrenn. 85,323,682 | ..............51,993,740 | ............... 2,193,593 | o0 | s 145,584,258 | ......coevovvrerrrernn20.8 [ i 137,779,860 | oo 22,0 | 103,863,237
6.2 Residential Mortgage-Backed SeCUrties...........covvevecvererreerrerreriessnns | cevveieieeinns 9,258,251 | ..ocveveeee 16,426,543 | ...............7,141,929 | .............. 3,889,949 | ................227,598 | ...............36,944 270 | ....oooorviviieieeennnn D3 [ 139,492,627 [ o683 | 35,008,307
6.3 Commercial Mortgage-Backed Securities.... N 175413 | ... . ...1,468,684
6.4 Other Loan-Backed and Structured SeCUties...........couurvvrevreriersrneiens | cvverersninnns 8,650,913 [..............d 68,522,970 | ...............60,798,225 | ............... 7,870,183 | .o 241992 | 146,084,282 | .....ccocvvveveeeen.20.8 | ...80,006,600 [ i 128 [ 3,538,914
8.5 TOtAIS. ..veeieie ittt | eessnsieneeas 24,059,007 {............. 170,448,608 13,953,724 | oo 469,590 | ............ 332574721 | oo 475 ] 260,261,928 [ e 416 143,879,142
. Hybrid Securities
7.1 1SSUET OBlIGAtIONS........coucvieeieeicieecceee ettt sesssensas | creessessesssesessessssssssessens | soveesiesiessessessssssessessssaes | sessesssssessssssssesssssessessas | sesssessessnseens 745902 | ..covreane 1,734,811 | e 2,480,713 . A 2,480,713 | .o
7.2 Residential Mortgage-Backed Securities. . . . . . .

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

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




Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company

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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouierierieii s 51,940,578 | ............ 146,046,216 | ............. 179,211,929 | .......ee.e. 12,844,084 | ............... 2,734,810 | oo 392,777,617 | vveverrnereecene 501 | it XX i e XXX | e 347,370,708
9.2 Residential Mortgage-Backed Securities..... ...26,102,202 | .... ...49,957,787 | .... ...21,028,025 | .... ...5,693,898 | .. 227,598 | ... .103,009,510 ...101,073,547
9.3 Commercial Mortgage-Backed SECUItES.........cc.ceveerereereereieiseeieens | evreeieireieinns 108,321 [ .ovirernee. 1,110,208 | ....coevvvee 4,716,421 | oo (01 (0] I 5,934,950 | coooveereevreirinenennd0.8 [ XXX e ek XXX [ e 3,441,723
9.4 Other Loan-Backed and Structured SeCUMties. .........o.vrvrrrrerrrernrirrirnns | coreressennens 11,372,277 | oo 82,733,857 | oo 72,026,743 | ............. 21,305,225 | ............. 11,508,188 | ............. 198,946,290 | .ooovvvierinneneennn284 [ XXX e [tk XXX [ 56,400,922
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 89,523,379 | .cvovrnne. 279,848,068 | ............. 276,983,118 | ..covvvenes 39,843,207 | ..o 14,470,596 | ............. 700,668,368 | ....cooovvrvrrerennennn 100.0 [ oo XXX [ eereirree e e XXX s [ i 508,286,899
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneees | erenssssssesssssessessees 128 i 39.9 | i 395 | i N 21 [ 100.0 | XXX [ e XXX i e XX [, 725
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvverercirrireiieiieiieeiieiteeieeteseeseessessessssssnsas | eesiesiseneens 32,614,841 | ........... 145,934,376 | ............. 172,055,126 | ............. 19,912,987 | ..covvvnnvn. 2,553,415 |..covvunnn. ) 0.9 G DR ). 0,% G I 373,070,744 | c.oovvin. 597 | oo 330,165,410 | ............. 42,905,334
10.2 Residential Mortgage-Backed SECUMHES...........covverremrereeneeneeneirneinns | ceeeeneiinneens 26,308,531 | ..ovvrries 59,062,547 | .....ccoueune.. 28,778,090 | ...ccovvvuneee 8,318,077 | .coovvvrre. 1,371,531 | .o ) 0.9 CHUIIN I 90,9 CHRIRIN INTR 123,838,776 [ ..o 19.8 | 121,713,437 [ 2,125,339
10.3 Commercial Mortgage-Backed SECUMtiES............ocveemierneennernernerneins | cevvnriineiinnens 1,346,353 | ..o 3,373,579 | oo 2,758,639 | oo | e | e ) 0.9 CHUIIN I ) 0,9 RN I TAT8572 | o 1.2 | 5,960,797 | .cooovvereen. 1,517,775
10.4 Other Loan-Backed and Structured SECUMHES...........ccoveerereerneerneeneees | coreisieisiinees 7,525,350 | ..covcnennee. 34,364,340 | .....cccc..... 49,660,904 |............ 14,567,059 | ............. 14,843,572 |.............. 0,9, ST [ 0,0, SRR [T 120,961,224 [ ..o, 19.3 [ 43,794,494 |.......... 77,166,730
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 67,795,076 | ............ 242,734,842 | ............. 253,252,759 | ....cooeuvs 42,798,123 | .ovvrernnn. 18,768,518 | ...cccovevnnee ) .9 N P ). 9,9 CRURRIN INRN 625,349,317 | covvvveercrreins 100.0 | oo 501,634,139 |........... 123,715,178
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 108 [ o, 38.8 | i 405 [ s (R 30 [, XXX i, XXX oo [ oo 1000 [ XXX ooiiiiiens | e 80.2 | ooviiiiiiis 19.8
Total Publicly Traded Bonds
11.1 Issuer Obligations 115,301,226 166,070,756 12,573,127 347,370,708 330,165,410 347,370,708
11.2 Residential Mortgage-Backed SECUtIES.........corverrurereeneereereeenereireens [ vevneneennnnni 25,788,823 | oo 48,713,245 | ..o 20,694,550 | ...ccovvruenee 5,649,330 101,073,547 121,713,437 101,073,547
11.3 Commercial Mortgage-Backed SECUNtES.............cvvrreeeereeneeneineinnis | e 31,722 | o 934,795 | oo 2,475,207 | covoeeeeeeneeneeneineeineees | e iesisssssneees | eeeeeineinees 3,441,723 3 5,960,797 O [ s 3,441,723
11.4 Other Loan-Backed and Structured SecUrities............covereeneermeneerneins [ v 3,239,268 | ... 15,760,261 [ .ooenvvnnee 12,024,224 |............ 13,868,981 | ............. 11,508,188 | ............... 56,400,922 0 43,794,494 0 [P 56,400,922
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
Total Privately Placed Bonds
12.1 1SSUET OBlGALIONS........ovevreereeieeiesieese s | sessesssssnees 1,249,789 | ....cocooeene. 30,744,990 | ...ccoovvnne. 13,141,173 | o 270,957 | oo (N [P 45,406,909 3 42,905,334 9 [ ).0,9 CHRINN IU 45,406,909
12.2 Residential Mortgage-Backed SECUtIES. ........crwerverrerrernreneereereeneeneenns [ v 313,379 | oo 1,244,542 | ..o 333,475 | oo A4.567 | .o | e 1,935,963 N I 2,125,339 B ). 0.9 G R 1,935,963
12.3 Commercial Mortgage-Backed Securities............ccurrrenenrirneneneneens [ v, 76,600 | ..oovorrrerennes 175413 [ . 2281214 | oo | e | e 2,493,227 A 1,517,775 2 [ 0.9 G R 2,493,227
12.4 Other Loan-Backed and Structured SECUMHES...........c.ovverirerernrienrinnins | cereseiensiinnies 8,133,009 | ...ccouunvne. 66,973,596 [ ...ccooo.nu 60,002,519 [ ..o TA436,245 | .o | s 142,545,369 K I 77,166,730 B .., ST 142,545,369
12.5 TOHAIS ..ot enines | eesteesnnesnees 9,772,777 | oo 99,138,541 | ..ccvvrvenne 75,718,382 | ..ovveianee 7,751,769 | oo (VN I 192,381,468 . 8 [ ). 0.9 CHRIN N 192,381,468
12.6 Lin€ 12.585@ % Of COL B.....ouvvueenieciiericrieineiienieeieniesiesisnisnsnnes | seesiesisssssssssssesesens A s 515 | e 394 | 4.0 [ s 0.0 [ oo 100.0 [ XKX s | e XXX e [ XXX ). 0.9 CHURINN ER 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cc.ccovenvrnninsinsiiniie | v, 14 ] s 141 [, 10.8 | i, T ] 0.0 [ i, 275 | e XK | XXX [ XXX [, D9, TN [FRRRR 21.5
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DeCember 31 Of PHOF YEAT..........curieiereiiieiereireeseeiseteese st ssess s stessse e ssessnnes | eeteeessssessessss e sesssstssssessessesens 16,075,561 [ ovoeeeeeeeeereeeeene 16,075,561 [ .oocereeieeeiiiereecneireeessineiseissessnstsesees | serrsieeee sttt een (0) ] eovereerereee e
2. Cost of short-term iNVESIMENS ACUINE............cvivieieeieciietece ettt st s s tes e ssnsnans | sbesesissessesssesss s ssssssesseseses 126,465,867 | .....covverereereeereereiaes 126,465,867 [ ...vovvveerireieierieeeieiseres e vseiesesessessesesens | crestessssse st s et s st se st saenas | eveesentes st a ettt e neen
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 ON QISPOSAIS............c.evcvieeiercieieeiereie ettt esse s s st st sesse s sssssseses | stevississessesssessssesssssssessesnsas 110,590,709 | ..o 110,590,700 [ ..voveiveieeeieeerreeeeieeres e tseieseesessessesesees | cresesisise st s e b s bbbt sae st saenas | eveesentes sttt e a s
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
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 14#2+3+4+5-8-T+8-9)........cccovrvrnrnriininenrnnnsnsnssnnens | onvenssssessssesnssssssssssssssssssssens 31,950,719 | e 31,950,719 [ cooveeerrrreeernenrreesseernsessssssnssesnese [ s (0) PO 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ouvuiiiuieiiiiieiicieisiesiesisissesessesssssssessssssssnsssssnssnes | osonssmsesnsossesssssssonssssssnssssasss 31,950,719 | oo 31,950,719 | oviiiceiiseccsecesnesesesenesnesenesn0 | it [0 OO 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

SI11, SI12, SI13, S114, SI15
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SCHEDULE A - PART 1

OWNED December 31 of Current Year

Showing all Real Estate
5 6

103

1 2 Location 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Current Year's Other-

Book/Adjusted Carrying Than-Temporary Current Year's Total Change in Total Foreign Gross Income Earned

Date Date of Last Value Less Fair Value Less Current Year Impairment Change in BJ/A.CV. Exchange Change in Less Interest on Taxes, Repairs, and

Description of Property Code City State Acquired Appraisal Actual Cost {Amount of Encumbrances| Encumbrances Enct p on R i En 8! (13-11-12) BJACV Encumbrances Expenses Incurred

Properties Occupied by the Reporting Entity - A

Land and Office Building, 3250 Interstate Drive Richfield. 11/01/2000. | 11/01/2000. | ............. 13,306,339 9,248,500 9,248,500 337,857 (337,857) 1,789,116
Land and Office Building, 4059 Kinroll Lakes Parkway. Richfield. 10/17/2006. | 10/17/2006. 9,153,364 7,351,884 7,351,884 240,556 (240,556) ,569,033
0299999. Properties Occupied by the Reporting Entity - Administrative. 22,459,703 (V] I 16,600,385 | ............. 16,600,385 578,413 0 (578,413) 0 3,358,149
0399999. Total - Properties Occupied by the Reporting Entity. 22,459,703 0 ..16,600,385 ..16,600,385 578,413 0 (578,413) 0 3,358,149
0699999. Totals 22,459,703 0 6,600,385 6,600,385 578,413 0 (578,413) 0 3,358,149
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SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
Land and Office Building, 3250 Interstate DriVe............ceuieriierircirineeicseseseee e Richfield .01/15/2015 | Jamco Voice and Data COMMUNICALIONS.............c.iureuriurirrieereiiereieieissiseseeseessssseesesssesesssseesesssssssessesssnnns | cesssesssssesnssassesessssessessesness | seessnssessessessssessessssnssssensens | sesesessesanes 2,998 3,748
Land and Office Building, 3250 Interstate Drive. Richfield .09/15/2015 [ GAIAINET TIANE CO......cvuvecveiiiicieticiete ettt ettt sttt st s st s s s st s s s saeses s sesesansssesesssaesassnans | eeissesesesassetasssesesessnsesansnses | seemissesesissesesansesesesnsesenanees | crenes 36,642 37,071
Land and Office Building, 3250 Interstate Drive. Richfield .10/15/2015 | Schindler EIeVator COMPOIAtION. ... iessssisessesssssssnssssssasssessessssssessesssnsss | stsessasssessessssssssosssesanssnsins | seossassesessassessesssssensonsons | srenes 10,258 10,324
Land and Office Building, 3250 Interstate DriVe............ccureririererrineeee e Richfield 12/15/2015 | SNAVEIY BUIIAING CO.....vvveieeiriciieiis ettt sss st ssensessssnsenss | stessesssessessnssessssansesnssssesss | suessessessssnsssssesnsansessessnsnnss | seeees 30,678 30,744
Land and Office Building, 4059 Kinross Lakes Parkway. .. | Richfield .01/15/2015 | Jamco Voice and Data COMMUNICALIONS..............ccevrveirereeieiiieieieiceese s snes B I 3,481 4,971
Land and Office Building, 4059 Kinross Lakes Parkway. .. | Richfield .01/15/2015 | Kaczmar Architects Incorporated............ccocvvvernnee. RN 34,396 35,301
Land and Office Building, 4059 Kinross Lakes Parkway . | Richfield .01/15/2015 | Lou Ritenour DECOTAtOrS, INC..........c.vcuiiiiieieiiecieieecte ettt ettt ettt b e s s aesaes B IO 4,774 4,900
Land and Office Building, 4059 Kinross Lakes Parkway. Richfield .03/15/2015 | Snavely Building Co.. 430,743 | .o 438,289
Land and Office Building, 4059 Kinross Lakes Parkway. . | Richfield .05/15/2015 | SOUNA @NA VISION INC......ovvireiiiieicicis ettt sttt esentessnes | stessesssessessnssessssassessnssssesns | suessessesnssnsssssesnssnsessesnnsnnss | seeees 35,391 36,007
Land and Office Building, 4059 Kinross Lakes Parkway. . | Richfield .05/15/2015 | SNAVelY BUIIAING CO........vvuieuiiieiierirriiiii it estens | cobasissis e sb st enissnisnsee | shessieesiens s | enes 23,594 24,005
Land and Office Building, 4059 Kinross Lakes Parkway. Richfield .06/15/2015 | Snavely Building Co.. . 396,490 | .o 403,214
Land and Office Building, 4059 Kinross Lakes Parkway. .. | Richfield .06/15/2015 | Jamco Voice and Data ComMMUNICALIONS. .........ccevuuremrierucriiiereiineiereeieeesieseeseseenes I 3,191 3,613
Land and Office Building, 4059 Kinross Lakes Parkway. .. | Richfield .07/15/2015 [ SNAVElY BUIIGING CO......vuvvririeairiisisirsieiessssisessssisisesie st essssssstesssssssnsssses | sssesssssessessnssssssessssssansonsns | seesssnssssessasssessosssssensensins | seenes 78,316
Land and Office Building, 4059 Kinross Lakes Parkway . | Richfield .08/15/2015 | Southgate Lock & Security. 58,722
0199999. Total - Acquired by PUrChaSse. ........ciuiiiiiiiiisieicicsi s ..1,149,677
0399999. Totals ...1,149,677
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Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, E05, E06
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Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company

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 5 13 14 15 16 17
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage of

CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation Acquired | Strategy Actual Cost Fair Value E (Decrease) Accretion R i and Other inBJACV. Income Investment Ownership
Joint Venture or Partnership Interests That Have L ing Cl istics of Fixed Income - Unaffiliated

000000 00 O |CF SPECIAL SITUATION FUND I, LP.....oriiiiieriiiniiniicnsiienns | e CLEVELAND........... OH... | CLUTTERBUCK FUNDS LLC.........covvviiriiriisciicniisniins | s 08/30/2006. | ........ M 10,000,000 | ......... 12,810,992 | ......... 12,810,992 | ........ (1,529,002) [ ..oocvvvuriieriiienes | cereriesiiesiiinniiens | e [ e | s | s [ s 16.040

000000 00 O |CANAL MEZZANINE PARTNERS I, LP. ... |TWINSBURG............ | OH... [ CANAL MEZZANINE MANAGEMENT II, LLC ...|08/28/2012. | .. 13,250,000 | ........... 4,032,164 | ..........4,032,164 70,723 | oo | e [ v [ e | s 185,868 | ......... 1,000,000 |....... 24.590

000000 00 0 |CANAL CAPITAL PARTNERS IIl, LP. ... [TWINSBURG............ | OH... | CANAL CAPITAL MANAGEMENT Ill, LLC.... o ...105/01/2015. | .......... 862,500 708,031 708,031 .(154,469) 6,637,500 | ....... 37.500
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNAfIIATEA. ..... ....iviiiisiiiiiiiiici ettt sttt eses | ebsessenssssensses s essessensensensenssnsensans | sessseses 14,112,500 | ......... 17,651,187 | ......... 17,551,187 ..(1,612,748) 0 0 0 0 [ e 185,868 | ......... 7,637,500 XXX
Joint Venture or Partnership Interests That Have L ing Cl istics of Common Stocks - Unaffiliated

000000 00 O |ANCORA MERGER ARBITRAGE FUNDLP.........cccocoervuimiirmnins | e CLEVELAND........... OH... | ANCORA ADVISORS LLC.......ccooomiiieriiniiieniissiiesiisnies | s 05/01/2012. | ......... 6 5,000,000 5,430,118 5,430,118 12,895 | ..o | e [ ceeessieninsienes | e | s | s | e 11.020

000000 00 O [PRIMUS CAPITAL FUND VIILP........coouniinirnirniinirneineissieiins [ e CLEVELAND............ OH... [PRIMUS CAPITAL PARTNERS VII, LLC........cccovvvrrivrirnis | crirriis 12/31/2012. | ......... LI [ 6,433,028 | .......... 6,558,697 | ...........6,558,697 284,920 287,091 3,566,972 | ........ 2.830

FORT WASHINGTON PRIVATE EQUITY OPPORTUNITIES

000000 00 O |FUNDUWNILP e CINCINNATI............. OH... [FWPEQ I GP, LLC.....cootviiiiiiiississsisissississiinies | i 06/30/2014. | ......... I 1,412,500 | ........... 1,735,724 | .........1,735,724 307,871 3,587,500 3.330
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNaffiliated.  ..........oiiiiiiiiiiiieiei ettt eie | esaessessensesssesss s ensensensensensnaa | crnsaens 12,845,528 | ......... 13,724,539 | ......... 13,724,539 ..605,686 0 0 0 0 287,091 | ... 7,154,472 XXX
4499999. Subtotal - Unaffiliated. 26,958,028 | ......... 31,275,726 | ......... 31,275,726 | .. 1,007,061) 0 0 0 0 [ s 472,959 | ...... 14,791,972 XXX
4699999. Totals 26,958,028 | ......... 31,275,726 | ......... 31,275,726 | ........ (1,007,061) 0 0 0 (L) 472,959 | ....... 14,791,972 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

5

6

7

Date Type and Actual Cost at Additional Investment Made After Percentage of

CUSIP Identification Name of Vendor or General Partner Acquired Strategy Time of Acquisition Amount of E Ownership
Joint Venture or Partnership Interests That Have L of Fixed Income - Unaffiliated

000000 00 CANAL MEZZANINE PARTNERS I, LP. TWINSBURG CANAL MEZZANINE MANAGEMENT I, LLC 08/28/2012. 2 675,000 | ..o | s 24.590

000000 00 CANAL CAPITAL PARTNERS IIl, LP TWINSBURG CANAL CAPITAL MANAGEMENT IIl, LLC. 05/01/2015. 2 150,000 712,500 [ oo | s 37.500
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 150,000 1,387,500 XXX
Joint Venture or Partnership Interests That Have L of Common Stocks - Unaffiliated

000000 00 PRIMUS CAPITAL FUND VII LP CLEVELAND. .. |PRIMUS CAPITAL PARTNERS VII, LLC 12/31/2012. 1 1,447,680 2.830

000000 00 FORT WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND I, LP......ccccoosiviiiniisiccsciicsi CINCINNATI . [FWPEO Il GP, LLC 06/30/2014. 1 1,012,500 3.330
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.... 0 2,460,180 XXX
4499999. Subtotal - Unaffiliated 150,000 3,847,680 XXX
4699999. Totals. 150,000 3,847,680 XXX

803
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Current Year's
Book/Adjusted Current Year's Other-Than- Book/Adjusted
Date Carrying Value Less Unrealized (Depreciation) or Temporary Capitalized Total Change in Total Foreign | Carrying Value Less Foreign Exchange
Originally Dispoal Encumbrances, Prior | Valuation Increase| (Amortization) / Impairment Deferred Interest B/AC.V. Exchange Change| Encumbrances on Gain (Loss) on Realized Gain | Total Gain (Loss) Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Year (Decrease) Accretion Recognized and Other (9+10-11+12) inBJ/ACV Disposal Disposal (Loss) on Disposal on Disposal Income
Joint Venture or Partnership Interests That Have L ing Cl of Fixed Income - Unaffiliated

000000 00 O | CANAL MEZZANINE PARTNERS II, LP. TWINSBURG |OH... |CANAL MEZZANINE PARTNERS I, LP............ 08/28/2012. | 01/13/2015. 4,036,441 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated ,036,441 0 0 0 0 0 0 0 0 0
4499999. Subtotal - Unaffiliated . ,036,441 0 0 0 0 0 0 0 0 0
4899999, TOAIS.......vvovvvoeseeseeseeessesesesee e sesessse s st ss et s s ens | eesseeiiee AR e e | eeiennisees 4,036,441 0 0 0 0 0 0 0 0 0
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SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
742651 DE 9 [PRIVATE EXPT FDG X 5.45 09/15/2017........ccvuevvimerireeiieeriressiessisessssssisesssssesssssssssssssssssssssssessssns | coneees ..106.704 | ..oooeene 1,771,286 | ...ccvevecee. 1,660,000 | .............. 1,744,217 (A7,867) | cevvverreerrrrreniienens | cevevrenrieeeiienriees | e 5450 |..... 2.393 [MS...... | cooorerie 26,638 | ..o 90,470 | 11/29/2010. | 09/15/2017.
742651 DK 5 [PRIVATE EXPT FDG CC 2.25 12/15/2017.......ccvueriiiriieriiseiesinsiesesssssssssssssssssssssssssssssnss | eneees ...101.669 813,350 800,000 800,320 (158) | covvvereveeriieriiieni [ e | e 2.250 2229 |JD....... 800 18,000 | 10/14/2010. | 12/15/2017.
911759 KD 9 [HUD-HSNG URB DEV 5.42 08/01/2028...........ccooreeereerneeseressseissesesssssssessssssssssssssssssssesssssssssesssssnnses | connees ...109.990 951,417 865,000 944,079 (29,654) | cvvvvernerrriieerriins | creeeeriiesesnisennes | e 5420 |..... 1.783 |FAccooe | s 19,535 | oovoonennan 46,883 | 08/08/2012. | 08/01/2028.
912828 F3 9 |U.S. TREASURY NOTES 1.75 09/30/2019. SD.. ...100.672 604,031 600,000 604,325 (1,190 | oo | e [ oo 1.750 |...... 1.551 |[MS...o.. | o 2,668 | ..oooveenne 10,500 | 10/29/2014. | 09/30/2019.
912828 HA 1 |U.S. TREASURY NOTES 4.75 08/15/2017 SD.. ...106.016 74,211 70,000 72,674 (1,599) 2.336 . 1,256 3,325 | 06/22/2011.| 08/15/2017.
912828 MA 5 |U.S. TREASURY NOTES 2.75 11/30/2016 SD. || ...101.750 254,375 250,000 251,598 (1,717) 2.039 |MN...... 601 6,875 |09/10/2010. | 11/30/2016.
912833 KX 7 |U.S. TREASURY STRIPS 0.00 11/15/19. [@I] 10 I 1 14,732 |..... 93.789 46,895 50,000 39,748 PAVL< Y [T [N DR PPN 6.019 |N/A..... 04/06/1999. | 11/15/2019.
0199999. U.S. Government - Issuer Obligation: 4,780,007 XXX 204,515,565 | .oocreennn 4,295,000 | ...ccovouues 4,457,021 (79,819) 0 0] XxX XXX XXX | o 51,498 | ...........176,053 XXX XXX
U.S. Government - ial Mortgage-Backed Securities
36241L  S7 2 |GNJO PL 783242 PT 3.00 02/15/2026. ...103.853 407,172 392,065 409,762 (5,189) | .oovrvvecrieeriiicniiens | wrereieenireriiseniens [ 200:3.000 [, 1.361 06/25/2012. | 02/15/2026.
38373A D9 4 | GNR 2009-69 PV PAC 4.00 08/20/2039..........c0ocovvveemeeererereseeeesersssseessssesssesssssesssssssssesssssssssessssessssins | eovees ...106.531 85,302 80,072 83,586 (1,158) 2.302 08/18/2011. | 08/20/2039.
38375C 6N 5 |GNR 2012-116 PG PAC 2.00 10/20/2040............oervveierirriiineiiiniiississsiississsisssssssssssssssssssssssssnnss. | eevees | or | wovnninnnnns | eevveenn T | i 292,958 | ... 99.578 284,217 285,421 291,526 (1,698) | ..oovvveerieriicceiiens | e [ 200.2.000 [ 0.138 01/25/2013. | 10/20/2040.
383756 2G5 |GNR2012-102 DN SEQ 1.50 09/20/2040...........ccormrrermrrrircrirrnriecninsssiesssssssisssesesssssssssssssssssssssssssnns | eevenee | oo | vevveensnens | evvserreed | vvvvirverrrnenn 175,508 | o 95.412 740,389 775,991 775,456 T2 [ oo [ e [ 2001500 | e 1.501 08/27/2012. | 09/20/2040.
38376E  VJ 1 |GNR2009-110 AB SEQ 4.00 04/16/2039...........cccoommriiriiiiniissiissiissiissisisssisssssssssssssssssssssssssssssans | ceveiee ...106.274 355,491 334,505 346,195 (4,142) | oo e [ 24000 [ 2.343 08/16/2011. | 04/16/2039.
38376X L5 0 |GNR2010-31 AP PAC 4.00 08/20/38 ...103.800 777,699 749,229 767,886 (6,486) 06/16/2011. | 08/20/2038.
38377E NN 0 | GNR 2010-42 NH PAC 4.00 04/20/39............ccocoomrmiriiriiinciiseiscisssssssisssssssssssesssssssssssssssssnees. | ceveees ...104.542 524,492 501,704 513,658 (3,713) 06/16/2011. | 04/20/2039.
38377K  FN 5 |GNR 2010-115 NW PAC 3.50 01/20/38..........coreeereeeeereeeeeseiseesssessesssesssssssssssssssssssesssssssssesssssssssnss | anvenne ...103.276 2,581,898 2,500,000 2,542,392 (37,991) 03/22/2013. | 01/20/2038.
38377L  ZD 3 |GNR 2010-127 NH PAC 3.00 02/20/39.........c0cumrrermreimerirreimerssnsessesssesesssesesasesssesssesessssssessessssesessens | coneees . ..102.503 | oo 1,007,793 | ..o 983,188 | ...ovovvven. 1,002,043 (5,528) 06/16/2011. | 02/20/2039.
383787 AF 7 |GNR2013-71 GA PAC 2.50 07/20/2041.........ooiviiiiisississsiscssisssisssssisssissnisssisssisenne | coennee | oo | svvessniens | covssnieans 1 700,965 |...101.789 711,418 698,918 700,370 (292) 09/25/2013. | 07/20/2041.
0299999. U.S. Government - Residential Mortgage-Backed Securitie: 7,598,222 XXX 7,475,870 ..1,432,874 (66,124) 0 19,183 230,203 XXX XXX
0599999. Total - U.S. GOVEMMENL. ... snsssnnee | onsseesssees 12,378,230 XXX .11,991,435 .. 11,889,895 | .0 | (145,943) 0 [0 ] XXX | XXX | XXX [ s 70,681 ....406,256 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
20772 GT 3 |CONNECTICUT-REF-C 5.00 06/01/20271.........corvermrrercrermeesreeesneresessssesessssssssssssssssessssssssssesssenesssas | eeveee | ae | evesssecees | eerees 11 = IO 228,190 |...116.672 221,677 190,000 220,968 (5,391) | oo | e [ e 5.000 |...... 1.826 |JD....... 792 9,500 | 08/22/2014. | 06/01/2021.
419787 DU 7 |HAWAII STATE SER DO 5.00 08/01/2017 SD.. [ [ e AFE | 527,925 |...106.454 532,270 500,000 505,917 (3,542) | ooovvverierieeriiens | e [ e 5.000 |...... 4.219 12/04/2008. | 08/01/2017.
452152 PC 9 [IL ST-A-UNREF 5.00 03/01/2022.........ccvuumrverrerienerimeriineeieesssisssissssisssissssssessissessssssssssssssssssssessnnns | coneeee | | eerevnen] | e 2FE ...100.440 ...1,290,654 101,285,000 | .oooevrreeer 1,285,000 [ cooovceereiiieriirenns [ cereinerineniineniiens | oneniieneieniieseiens | e | cevens 5.000 |...... 5.000 05/24/2012. | 03/01/2022.
93974C L7 3 |WA ST REF SER R 4.00 07/01/2028 SD. | vt [ 1FE .. ...107.675 ...1,615,125 ....1,500,000 ..1,460,401 2,354 | | [ e 4.000 |...... 4.275 08/28/2013. | 07/01/2028.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 3,496,115 XXX 3,659,726 3,475,000 3,472,286 (6,580) 0 0 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 3,496,115 XXX 3,659,726 3,475,000 3,472,286 (6,580) 0 0 XXX XXX XXX XXX
U.S. Political ivisions of States, Territories & F (Direct and - Issuer Obligations
021807 KC 5 [ALTOONA AREA SD-REV 3.00 12/01/2023..........cvvvvrmmerriermeerisssesssssssssesssssssssssssssssssssssssssssssssssenns | soseees ...105.300 563,355 535,000 548,457 (1,754) | cooeveeriereinenirens | veeeisesniessisennins [ cevene 3.000 |...... 2.600 02/21/2013. | 12/01/2023.
044825 BX 4 |ASHTABULA SD SRS 2012 4.00 12/01/2023 SD.. ...109.672 120,639 110,000 116,004 (B86) | .vvvovvveerieeriiienins | e | 4.000 |...... 3.202 01/24/2012. | 12/01/2023.
044825 BX 4 |ASHTABULA SD SRS 2012 4.00 12/01/2023........ooveerreererirereeeeesesessessessessssessssssssssesssesssssesssssssssns | soneees ...109.672 926,728 845,000 891,809 (5,119) | coonrveeeriiereireniirens | wrereiieniieseiseniins [ e 4.000 |...... 3.202 01/24/2012. | 12/01/2023.
154686 FK 0 |CENTRL OH SOL WST- 3.10 12/01/2020..........ccommvmrmiiriiinciiesieisciissessisessssssissssssssssssssssssssnes | oneees ...101.267 405,068 400,000 400,008 (172 ORI [OOSR DO 3.100 |...... 3100 [JD..oces | e 1,033 | oo 12,400 | 07/31/2013. | 12/01/2020.
365604 QL 4 [GARDNER MA 5.00 11/01/2017......ccoomiiiiiiiciiisiiisciiiessicsiisssise s ssssesssesssinens | eneees ...100.373 501,865 500,000 500,000 (4,422) | .ooovecrieriiecriciens | e [ e 5.000 |...... 5.000 [MN...... | oovrrirriinnns 4,167 | oo 25,000 |06/15/2005. | 11/01/2017.
442331 ZD 9 |HOUSTON TX PRE-REFUND D 5.00 3/01/2018. SD.. ...100.721 352,524 350,000 350,000 ({72 ] R DR PR 5.000 |...... 5.000 |MS...... 06/14/2013. | 03/01/2018.
447025 GT 8 |HUNTSVILLE AL REF SR B 5.00 09/01/2020. SD.. ...110.556 829,170 750,000 781,509 (T1121) | oo [ oo | e 5.000 |...... 3.340 [MS...... 02/13/2009. | 09/01/2020.
463020 PY 7 [IRONDALE-B-REF-TXB 2.70 10/01/2021.......ocvtrurmrrimerireniresissenisesesesessssesesaesssssssssessssssssesessssssssnes | coneees ...101.242 384,720 380,000 377,979 320 | | e | oo 2.700 |...... 2.801 [AO...... 06/06/2014. | 10/01/2021.
494800 WW 2 [KING CNTY SD #210 4.25 12/01/2021.........cooirirriiiriineieciisssissiississsssssssssssssssssssssssssssassssassss | oneees .106.221 | e 1,062,210 | ..ccovvenve. 1,000,000 | .............. 1,064,662 (838) | covvvereveeriirriienins [ e | e 4250 |..... 0.842 |JD....... 12/22/2015. | 12/01/2021.
567423  KJ 6 |MARICOPA USD #89 B 5.00 07/01/2019.......ccruuuirieeriiiieieeniiceiieseisssisesessessisessssesssssssssisssesssssissses | eneees ...105.789 264,473 250,000 254,078 (2,591) | oo | e [ e 5.000 |...... 3.870 [ | i 6,250 | ..ooovienne 12,500 | 05/14/2009. | 07/01/2019.
602245 UN 0 [MILWAUKEE WI BABS TXB C 4.20 10/01/2017........crvourreeriinciinriississseisssssssssssssssssssssssssssssnses | oneees ...105.248 526,240 500,000 500,008 () OO VORI DO 4.200 |...... 4.199 [AOQ...... | oo 5250 | .o 21,000 |07/23/2009. | 10/01/2017.
604280 CD 7 [MINOCQUA WISD 1 TXB 5.40 03/01/2025.......coooovvveerreeeeeeieseeeseseesssssesesssssssesessssssssssssssssssesssssssanes | coneees ...107.895 571,844 530,000 537,742 (B45) | oo [ e | e 5400 |..... 5.198 |MS...... 9,540 28,620 | 12/28/2010.| 03/01/2025.
718814 XR 2 |PHOENIX AZ VAR PURP A 5.0007/01/2019 SD.. ...106.552 399,570 375,000 389,627 JECTE: 574 ) SRR DU SO 5.000 |...... 3.799 || e 9,375 | v 18,750 | 04/01/2009. | 07/01/2019.
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718814 XR PHOENIX AZ VAR PURP A 5.00 07/01/2019 ...106.552 559,398 525,000 545,478 (5,372 13,125 26,250 |04/01/2009. | 07/01/2019.
735014 JR PORT OLYMPIA-A-AMT 4.50 12/01/2022. ..113.815 847,922 745,000 773,708 (3,564 12/19/2013. | 12/01/2022.
800722 DH SANGAMON CNTY IL SD #3 B 5.00 12/15/2018 ...105.447 ...1,323,360 ....1,255,000 (11,529 04/18/2008. | 12/15/2018.
969073 KM WILL CNTY IL HSD #210 A 5.00 01/01/2029, ...112.353 ...1,123,530 (12,842 05/21/2014. | 01/01/2029.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: XXX 10,762,614 (64,030 0 108,284 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession XXX 10,762,614 (64,030, 0 108,284 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Ag
01179R LA 9 |AK MUNI BOND BK-B- 5.00 03/01/2024. 118693 | ...coccvee. 1,430,251 | oo 1,205,000 | ..o 1,379,424 (10,833) 05/14/2015. | 03/01/2024.
01852L BC 3 |ALLIANCE ARPT AUTH-TX 4.85 04/21 (FDX). ...100.539 3,016,170 3,000,000 3,016,682 (65,876) 12/20/2012. | 04/01/2021.
02765U GR 9 [AMER MUNI PWR OH PREREF 5.00 02/15/2018 ..108.532 | ...ccocee. 1,003,921 925,000 937,282 (5,095) 01/21/2015. | 02/15/2018.
02765U HP 2 |AMER MUNI PWR OH REF 5.00 02/15/2018. . 107.717 80,788 75,000 75,996 (413) 01/21/2015. | 02/15/2018.
047870 BA 7 |ATLANTAWTR SER A 5.50 11/01/2022. ...121.586 3,647,580 3,000,000 3,307,908 (38,814) 10/28/2011. | 11/01/2022.
130536 QR 9 |CAPOLL CTRL FIN A1 3.375 7/01/25(WM) ...105.358 ...1,580,370 +...1,500,000 | ..oorvrrvenne 1,500,000 06/19/2015. | 07/01/2025.
130536 QW 8 |CALIFORNIA ST POLL B-2 3.125 11/01/2040. ...101.995 ...1,019,950 1,000,000 999,998 2) 10/30/2015. | 11/01/2040.
134041 CE 0 |[CAMPBELL ETC SAN# 1 5.00 08/01/2016. ...102.551 717,857 700,000 705,398 (9,003) 12/04/2007. | 08/01/2016.
18610R AD 6 |CLEVE-CUYAHOGA 6.625 2/15/2021 ...109.927 659,562 600,000 600,301 (48 10/29/2009. | 02/15/2021.
19463P DF 8 |COLLIER CNTY FL GAS-REF 4.00 06/01/2022 ...108.071 3,301,569 3,055,000 3,179,647 (26,016 . 06/07/2012. | 06/01/2022.
249218 AU 2 |DENVER CO SCHS COPS B 2.598 12/15/2021 ..100.016 | .coovvennee 1,650,248 | ...ooovvennne 1,550,000 | ..covvvnenee 1,488,742 9,154 1,790 40,269 | 09/25/2013. | 12/15/2021.
25483V EQ 3 |DC ASSN AMERN MED CLG B 5.00 10/01/2021 . 117.155 3,051,888 2,605,000 2,794,380 (29,166) 32,563 | ............130,250 | 11/22/2011.] 10/01/2021.
29509P JB 6 |ERIE CNTY NY IDA 5.00 05/01/2022 119473 | 1,433,676 | ..o 1,200,000 | ..o 1,370,947 (24,574) 10,000 | ccovvveerenn 60,000 |04/25/2012. | 05/01/2022.
29509P JB 6 |ERIE CNTY NY IDA 5.00 05/01/2022. ..119.473 955,784 800,000 913,965 (16,383) 6,667 40,000 | 04/25/2012. | 05/01/2022.
299620 BW 3 |VANDERBURGH IN SCH BL 4.00 07/10/2016. ..101.709 452,605 445,000 445274 (508) 12/20/2006. | 07/10/2016.
30769Q AA 8 |FARMER MAC GTD 5.125 04/19/2017. ...105.199 3,808,200 3,620,000 3,685,889 (48,660) 12/29/2010. | 04/19/2017.
311450 FE 5 |FARMINGTON PCR B 4.70 09/01/2024 (AZD) ...108.997 2,179,940 2,000,000 2,064,773 (11,938) 12/19/2011. | 09/01/2024.
312432 VS 3 |FAYETTE CNTY KY SD FIN A 4.00 04/01/2023 L1918 | 1,673,174 | oo 1,495,000 | ..ocooverneens 1,619,264 (15,305) 14,950 59,800 |06/22/2012. | 04/01/2023.
3130A5 GW 3 |FED HOME LN BANK 2.70 06/23/2023. ...100.000 ...1,930,000 1,930,000 939 1,158 26,055 | 06/26/2015. | 06/23/2023.
3130A5 RJ 0 |FEDHOME LN BANK 2.55 06/29/2022 ...100.427 ...1,601,807 ....1,595,000 . 06/19/2015. | 06/29/2022.
3130A5 T8 2 |FED HOME LN BANK 2.65 06/29/2022 ...100.429 577,466 575,000 575,000 06/24/2015. | 06/29/2022.
3130A6 LE 5 [FED HOME LN BANK 2.23 07/26/22 ..1,975,000 |..... 97.674 | ..ocovereen. 1,929,062 | ...oooovnves 1,975,000 | ..occoverneeee 1,974,979 (21 10/06/2015. | 07/26/2022.
31315P  JD 2 [FARMER MAC 3.90 05/13/2016.......covcuumrreermrrrismmenressmesesssssessessssesssssssssesssesssssssnesssssssessssssnessssssns | eoveeee | e | conseessssnns | eevvesenes L [ 103,366 |...101.213 101,213 100,000 100,228 (609) 06/09/2010. | 05/13/2016.
313380 NV 5 |FED HOME LN BANK 2.3 09/27/22 LA 735,789 |..... 99.224 734,876 740,625 735,881 92 11/09/2015. | 09/27/2022.
31331G  NX 3 |FED FARM CREDIT 4.12503/04/2019 L ...108.132 8,651 8,000 8,550 (166 12/29/2011. | 03/04/2019.
31331 7G 2 |FED FARM CREDIT 3.1501/12/18. LA ...103.938 2,109,939 2,030,000 2,032,857 (1,344 06/30/2011.| 01/12/2018.
31331 7G 2 |FED FARM CREDIT 3.1501/12/18 LA ...103.938 498,902 480,000 480,675 (318 06/30/2011. | 01/12/2018.
31331 AW 3 |FED FARM CREDIT 4.1501/07/2019. ...107.994 255,945 237,000 250,556 (4,302 08/26/2011. 01/07/2019.
31331Q X3 6 |FED FARM CREDIT 4.25 06/18/2018. ..107.147 62,145 58,000 61,353 (1,319 11/29/2011. | 06/18/2018.
31331V V8 6 |FED FARM CREDIT 5.5109/07/2016. ...103.206 350,900 340,000 346,991 (10,034 5,932 01/31/2011. | 09/07/2016.
31331V V8 6 |FED FARM CREDIT 5.5109/07/2016. ...103.206 1,170,000 .1,194,058 (34,527) | covovvvvirvivriininns [ e | 2005510 102454 |MS. | e 20,415 01/31/2011. 09/07/2016.
31331V ZB 5 |FED FARM CREDIT 5.625 05/10/2017 ...106.166 . ....1,000,000 ..1,035,415 (25,202) 7,969 56,250 | 06/24/2010. | 05/10/2017.
31331X 4F 6 |FED FARM CREDIT 5.0509/21/2017. ...106.680 864,109 810,000 837,454 (15,312) | cevoeeeeineieeieeieees [ eeveeineveeinseiiseinns | 000.5.050 |0...3.015 |MS.cos | i 11,363 06/24/2010. | 09/21/2017.
31331X DE 9 |FED FARM CREDIT 5.00 11/07/2016. ...103.517 28,985 28,000 28,815 (946 ...210 09/29/2011. | 11/07/2016.
31331X NQ 1 |FED FARM CREDIT 5.30 02/06/2017. ...104.786 455,818 435,000 445,923 (9,659 . 12/28/2010. | 02/06/2017.
31331X RF 1 |FED FARM CREDIT 5.125 02/05/2018 ...108.075 113,479 105,000 110,497 (2,524 2,182 08/11/2010. | 02/05/2018.
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31331X RF 1 |FED FARM CREDIT 5.125 02/05/2018 O ..1,404,065 |...108.075 | ... ..1,291,497 | .. ....1,195,000 | ..............1,257,563 (28,730) ....62,942 | 08/11/2010. | 02/05/2018.
31331X  SW 3 |FED FARM CREDIT 5.05 03/15/2019........cucvvumerirreireriienieresssessissesssssesssssesssssssssssssessssesssssssssnes | seveeee e ...111.053 144,369 130,000 142,739 (3,820) 6,927 | 12/29/2011. | 03/15/2019.
31331X  ZB 1 |FED FARM CREDIT 5.05 05/18/2017........cvvuermmrrierrmrrrisrnmesesnmssssssssessesssssssssessssssssssssessesssnssssns | ceveees . L0547 | 1,054,713 | oo 1,000,000 | ..o 1,027,290 (19,084) 50,500 | 12/28/2010.| 05/18/2017.
31331Y  4S 6 |FED FARM CREDIT 5.05 08/01/18......c.cvvomrierriireiieseisneissesessseissssssssssesssssesssesssssssssesssssssssessssnsses | envsnne . ...109.423 2,713,683 2,480,000 2,605,446 (46,037) cernennn 125,240 | 04/28/2011. | 08/01/2018.
31331Y  HQ 6 |FED FARM CREDIT 4.625 12/15/2017.........cooorieeriineiiiseisecissiisssiissesssssssssssssssssssssssssssssssssans | seveeae e ...106.685 100,283 94,000 99,082 (2,531) 08/29/2011. | 12/15/2017.
313370  E3 8 [FED HOME LN BANK 3.375 06/12/2020...........comreeureermrresseeeseeessesessssesssssssssssesssssssssssssssssssessssnsssas | seneees . ...106.489 202,330 190,000 195,011 (1,046) 08/22/2013. | 06/12/2020.
313370 SZ 2 |FED HOME LN BANK 2.25 09/08/2017 SD. || ...101.933 382,250 375,000 371,805 1,815 09/26/2011. | 09/08/2017.
313370  SZ 2 |FED HOME LN BANK 2.25 09/08/2017........cvvveommerriermreeresmsesssssessissssesssssessessssssssssesssssssesssssaneess | coneees ol ...101.933 2,673,710 2,623,000 2,600,652 12,695 09/26/2011. | 09/08/2017.
313371 4H 6 |FED HOME LN BANK 3.00 03/18/2020.............ccovveemreeeemeeeereeseeeiesseeeseseesssssssssessssssssssssssssssssssssssssssas | coneees - ...105.227 494,565 470,000 486,262 (3,650) 12/22/2014. | 03/18/2020.
313379 QN 2 [FED HOME LN BANK 2.58 12/28/2022.............ccocoomrviinmiiniiiiciinnesssisssissssssssssssssssssssssssssssseans | coneees ] e ] 325,000 99.671 323,930 325,000 325,006 6 09/28/2015. | 12/28/2022.
313380 VF 1 |FED HOME LN BANK 2.30 10/04/2022 cevve o | e L 999,975 | 99.168 | .... ..996,637 | .. ....1,005,000 | ..............1,000,536 561 02/04/2015. | 10/04/2022.
313380  Z8 3 |FED HOME LN BANK 1.49 11/01/2019.......cmrummerireeerenireesieriseesssesssssesssesssssssssssssssssssssssesssssnsssnns | coneees ] e e 268,993 L 98.907 276,939 280,000 272,810 1,779 10/28/2013. | 11/01/2019.
313383  EB 3 [FED HOME LN BANK 1.82 12/04/20...........covoorriereeerneiieeesnnsisssssssssssssssssssssassssssssssssssssssssssssnssssnns | oeeees e i 813,722 L 99.014 876,277 885,000 834,871 9,293 09/05/2013. | 12/04/2020.
313383  ZU 8 |FED HOME LN BANK 3.00 09/10/2021..........ccoomrrermerirmerireesieniresssesisssesssssisssssesssssssssssssssssssssenas | coneees . ...105.037 924,328 880,000 891,053 (1,770) 09/25/2013. | 09/10/2021.
3133EA 7 1 |FED FARM CREDIT 1.82 11/13/2020.......cc0ccrmrreermrmieermnesrisssessssneesisssssssssssessssssesssssessessssenesssssnns. | wesenne | e | e 557,983 L 99.165 575,155 580,000 563,696 3,119 02/25/2014. | 11/13/2020.
3133EA  C4 8 |FED FARM CREDIT 1.90 05/06/2021 e oo | T o] 290,100 99.067 297,200 300,000 291,768 1,424 10/28/2014. | 05/06/2021.
3133EC 3V 4 |FED FARM CREDIT 1.94 11/26/2021..........vvvveeerreineeriiesesisssssssssssessssssssssssesessssssssssssssesssssnsens | coveeee | 251,602 98.009 254,823 260,000 252,829 1,116 11/24/2014. | 11/26/2021.
3133EC  CU 6 |FED FARM CREDIT 1.80 01/15/2021.......ccorrvvermmerrisrmeierisnesssssesssssssssssssssssssssssssssssssssssssssssssseens | coneeee o e 425,099 99.018 440,631 445,000 429,992 2,760 03/25/2014. | 01/15/2021.
3133EC  F3 3 |FED FARM CREDIT 2.40 02/13/2023..........cevvvemmmerrerrmreesismsssessssssssssssssssssssssssssssssssssssssssssesssssnsess | soneees e ] 00000.2,233,868 ... 99.185 2,231,665 2,250,000 2,235,424 1,556 02/27/2015. | 02/13/2023.
3133EC K6 0 [FED FARM CREDIT 2.48 03/27/2023...........covvuoeerreerieerisreneseesssssissssessssssssessssessssssssssssssessessnsens | coveees e e 1,779,814 L 98.047 | ..oovvereeene 1,759,938 | ..oooovevres 1,795,000 | .ooovverneens 1,780,457 642 08/27/2015. | 03/27/2023.
3133EC PH 1 |FED FARM CREDIT 2.38 05/15/2023. cevve o | e [ | 645,054 | 98.272 638,769 650,000 645,558 504 02/04/2015. | 05/15/2023.
3133EC Q6 4 [FED FARM CREDIT 1.74 05/21/2020..........ccooorriiririiriineiesineeesinssissessssssssissnssssssssssssisnns | oneees ] e ] 562,185 ] L 99.258 580,660 585,000 568,779 3,464 . 01/28/2014. | 05/21/2020.
3133EE  F8 8 |FED FARM CREDIT 2.58 05/04/2023..........c.eervveemmerriesmnessissessssssssssssssssssssssssssssssssssssssssssessssnnns. | cevene . ..100.035 | ....coccvveeee 1,640,574 | ..o 1,640,000 | ..o 1,634,555 A10 | oo | e | 2000 2.580 [ 1000 2.630 | MNLcoves [ v 8,699 | v 21,156 | 05/28/2015. | 05/04/2023.
3133EE  FR 6 |FED FARM CREDIT 248 12/22/2021........cccmmvvvverrrerrissnsessssssesssssssssssssssssssssssssssssssssssssssssssssssssns | e . ...100.932 368,401 365,000 365,000 9,052 |12/10/2014. | 12/22/2021.
3133EE  NU 0 |FED FARM CREDIT 2.23 02/09/2022............evvvveermrmveermnenrissmssesssssessissssssssssssssssssssssssssssssnsessssnns | wesene | 938,914 L 99.342 943,750 950,000 940,223 1,309 | v | veeervevneeeninnnenns | c000ee2e230 [ 1002412 [FA | 008,356 [ e 10,593 | 02/10/2015. | 02/09/2022.
3133EE  TA 8 |FED FARM CREDIT 247 03/10/2022........00cmrvvermmerressmsessisssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns. | e ] e 1] 1,910,000 99.921 ...1,908,495 1,910,000 23,589 | 03/04/2015. | 03/10/2022.
3133EF  HV 2 |FED FARM CREDIT 2.20 10/13/2022..........cmmvvrerrmrrreerinesrissssssssssesisssssssssssssssssssssssssesssssssessessnns. | wevene | | 1,357,852 98.848 | ... ..1,344,327 | .. +...1,360,000 | ..o 70 10/13/2015. | 10/13/2022.
3133EF LV 7 |FED FARM CREDIT 2.26 07/27/2022........ccccovveeereeiereecisseeiesseessseiessssesssssssssessssssssssssssssssssssssessssnsses | sonenee ] e ] ...985,000 99.138 976,509 985,000 984,997 (3) 11/25/2015. | 07/27/2022.
3133EF MM 6 |FED FARM CREDIT 2.23 11/02/2022............cevvvveermcvreernneeriirsseesssneesisssssssssssssssssssessssssesssssssessessans | wesee | | 2,521,846 . 98.799 2,499,607 2,530,000 2,521,941 95 11/25/2015. | 11/02/2022.
3133EF TR 8 |FED FARM CREDIT 2.45 12/21/2022.........cooorvereereereeeeeeiessseseseesssssssisesssssssessssssssssesssssesssasssssssses | soeeee . 99.525 995,245 1,000,000 | ..o 1,000,000 12/18/2015. | 12/21/2022.
3133MJ QF 0 |FED HOME LN BANK MA16 5.50 08/15/2016. SD. || ...102.929 895,485 870,000 896,354 (42,154) 12/19/2013. | 08/15/2016.
3133X0  PF 0 [FED HOME LN BANK 5.375 08/15/2018.........ccmmrreeemmrrresimrreismsesssssssesesssessssssssssssssesssssssesssssssesness | coveees ol ...110.367 275,918 250,000 267,060 (6,202) 09/20/2010. | 08/15/2018.
3133X7 28 2 |FED HOME LN BANK 5.375 05/15/2019......c0ccuumrrermmeriesiessessesessissssessesssesssssssesssssssessssssesssssssessess | ceveees ol . 112,608 | ..o 1,745,418 | ..o 1,550,000 | ..ooooreens 1,674,977 (34,833) 09/08/2010. | 05/15/2019.
3133X8 AS 1 |FED HOME LN BANK 5.125 08/15/2019........cccurreeemmereeienrressassesessssssessssessessssessssssessessssssssssssesness | cvveees ol ..112.343 393,202 350,000 366,156 (4,091) . 02/18/2011. | 08/15/2019.
3133XE UG 2 |FED HOME LN BANK UI16 4.875 03/11/2016........occouurrerrmmereesmmerressseesssssessesssessesssessessssessesseeenees | covee [ TSI PR L I 695,564 |...100.845 612,130 607,000 611,602 (23,571) | covvvvvemerrrireerrins | cvverrvnnenesninsseenes | ceereid 875 [ 10000.957 [MSecii | 9,042 | e 29,591 | 12/19/2013.| 03/11/2016.
3133XH VS 8 [FED HOME LN BANK 5.00 12/09/2076..........c0comrvererermererersserisessssssssessssssssesssssssssssssssssssssssssnas | coseees e ...103.868 | ..cooovrvenne 1,521,671 | oo 1,465,000 | .............. 1,495,363 (31,508) | ovvvvvvrerrrrreriiennes | eeerrenrieenrnenrirens | 000005.000 {1000 2.748 [ Do | v 4476 [ i, 73,250 |02/25/2011. | 12/09/2016.
3133XL  F8 1 [FED HOME LN BANK 5.625 06/09/2017........cccourreemmmereesimnrressmsersessssssessssesssssssesssssssessesssnsssssssnensess | coveees ol ...106.488 159,731 150,000 155,660 (3,798) 8,438 | 03/29/2011. | 06/09/2017.
3133XM  CL 3 |FED HOME LN BANK 4.875 09/08/2017.........cveruuuirieeriimerisnreieesssessseessssessseesssessseessssessseesssnssssenes | soviees e ...106.285 499,540 470,000 484,774 (8,428) . . 02/28/2011. | 09/08/2017.
3133XN 5N 5 |FED HOME LN BANK 5.00 12/08/2017........ccovvermmrrriermreriesmsenessnessissseessssesesssssssessssesessessssesssssseess | coveeee ol ...107.331 686,920 640,000 667,717 (13,767) | covvvvveeerrriernerniins | coveeeriiseneesiineenes | e 5.000 |.... 2689 |JD....... 2,044 05/12/2011. | 12/08/2017.
3133XP  CT 9 |FED HOME LN BANK 4.25 03/09/2018. SD.. |.. .106.513 [ s 1,065,131 | covvevrnnns 1,000,000 | ..ooorerreene 1,031,888 (14,002) | cvvvverrriieenriins | e | s 4250 |...... 2.736 |MS.coo. | e 13,222 12/27/2011. | 03/09/2018.
3133XP  CT 9 |FED HOME LN BANK 4.25 03/09/2018..........cvvvvermmmriernnenisneesisssssssesnssssssssessssssssssssssesssssssssssssans | wevenne ol ...106.513 697,661 655,000 675,886 ((CIR A ORI DOOROTORRTORION PO 4250 |...... 2.736 |MS...... 8,661 12/27/2011. | 03/09/2018.
3133XU 3G 6 |FED HOME LN BANK 4.375 07/01/2019.......ccvvveruurrrerimrreisemersessssessesssesssssssssssssssessessssesssssssessssssnnens | coneees ol ...109.509 273,772 250,000 270,900 (5,722) | oovvvveereerviieennees | e | e 4375 |...... 1.895 |W...... 12/29/2011. | 07/01/2019.
3133XU KV 4 |FED HOME LN BANK 3.75 09/09/2016..........c0cmmrvimrirmirireriiinsineisisssisesssssssssssssssssssssssssesssssssenas | coneees . ...102.040 | .coooorieene 1,071,421 | v 1,050,000 | ...coovnevne 1,057,113 (10,102) | covvvorrverrvireniiernns | revvireerieeeinesiiees | e 3.750 |..... 2.749 [MS......| coovere 12,250 06/24/2010. | 09/09/2016.
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3133XU  MS 9 [FED HOME LN BANK 4.50 09/13/2019. ..2,961,508 |...110.256 2,844,592 2,580,000 2,765,070 (47,582) | ccvvvveecrrrinernein | oneererisennsiineenns | 500 [ 2.450 01/30/2012. | 09/13/2019.
3133XX P4 3 |FED HOME LN BANK 3.125 03/11/2016........ccvvuuurerueeimeriineeieesesnesssesssssssssessssssssessssesssesssesesssnenes | cesenee ...100.520 281,456 280,000 279,941 298 3.235 03/25/2010. | 03/11/2016.
3133XX P50 |FED HOME LN BANK 4.125 03/13/2020..........crvveeumrrrermmmrreesmsereessssessssssessesssssssssssnessessssssssssssesssssens | wesene ...109.742 543,221 495,000 532,131 (8,341) | v | e | 125 [ 2.243 09/23/2013. | 03/13/2020.
3134G3 3N 8 |FREDDIE MAC 2.25 01/10/2023.........ccovvvrrerrirrnrressnsesrissssssessnsessessssssesssssssesssssssssssessessssssssonsenses | voneeee oo | seneeeensd | ovvnerens | s 755,152 [ s 98.540 748,902 760,000 755,258 106 | ovrveerrenreereenninns | v | 000 2.250 [ 2.347 11/25/2015. | 01/10/2023.
3134G3  4C 1 |FREDDIE MAC 2.00 01/28/2022...........c.ccmmrevreernneveermneeresssnsssssssensesssssssssssesssssssssssssssssssssssessssonsenses | conneee oo | svvveeesd | ovvnecen | 3,252,158 [ 98.450 3,288,237 3,340,000 3,261,802 9,644 | .ooooorvrreerrciinns [ e [ 20002.000 | 2417 03/06/2015. | 01/28/2022.
3134G4 2W 7 |FREDDIE MAC 2.00 10/29/2021 e e | ee....808,088 | ... 98.378 816,541 830,000 811,248 2,971 12/05/2014. | 10/29/2021.
31359M  EL 3 |FANNIE MAE 0 06/01/17. @ [ o | e [T | e 1,491,797 | L 98.448 | ....ooouve. 1,944,350 | ...cooooeve. 1,975,000 | ..ovovnevne 1,869,365 71,179 03/08/2010. | 06/01/2017.
31359M  SD 6 [FANNIE MAE 4.60 06/05/2018.........c.rvreermrriermmeniissnessssssessssssessssssesssssssesssssssessssssessssssssesssssaseess | coneees 107.875 161,812 150,000 153,394 (1,315) 05/18/2010. | 06/05/2018.
3135G0  SG 9 |FANNIE MAE 2.36 12/14/2022...........cmmrrrriserreissenrisnsssessnsessessnssssssssensesssssssssssssssssssesssssssessssnsens | vonneee oo | sevveeesd | oo | 1,412,640 | o 99.313 W 1A2077 | 1,430,000 | ..ooooverreens 1,414,461 1,821 02/10/2015. | 12/14/2022.
3135G0 SV 6 |FANNIE MAE 212 12/27/2022...........commvvvririnrerriisnenresnessisssessessssssssssessesssssssssssesssssssessssonsessssnnens | conneee oo | svvveeesd | ovvvecn | i 1,638,663 | .. 97.803 | .ccovereeene 1,647,984 | .....cccoeene. 1,685,000 | ..ocoverneees 1,643,362 4,699 02/18/2015. | 12/27/2022.
3135G0 VT 7 |FANNIE MAE 2.50 03/27/2023........cooovmvemrereiemremseseinesiisseseenssissssssssssssssssssssesssssssssssnssesssssnssssnsasssses | eovenee | oo | coneviensd [ evenercensd | cvvviienriennnn819,535 | ... 99.640 617,767 620,000 619,578 43 04/24/2015. | 03/27/2023.
3136FP  ET 0 | FANNIE MAE 1 2.00 03/10/2016.........coureemmrermrermeesmeesssensssesessesssssessssessssssssesssssssssesssssssssesssesssssenes | sesenee ...100.306 511,562 510,000 510,252 (1,304) 06/28/2011. | 03/10/2016.
3136FP  MH 7 |FANNIE MAE 2.50 091292017 ......ucvvvermmervismmressesessesssssssssssessessssessssssssssssssessessssssssssssessssssssssssssnns | wesenn ...102.376 209,871 205,000 203,187 999 03/29/2011. | 09/29/2017.
3136FP  TQ 0 |FANNIE MAE 2.20 10/27/2017......coeveeevireiioeeiireeisessiseeessessesesssesssssssssessssssssessssssssessssssssessssssses | sesenee ...101.908 15,286 15,000 15,267 (144) 02/28/2012. | 10/27/2017.
3136FP  YB 7 | FANNIE MAE 2.05 05/23/2017.......cvvveermrreieermnerissnnssssssessssssssessssssssssssssssssssssessssssssssssssesssssssssssssnns | oo ...101.409 238,310 235,000 234,544 319 07/26/2011. | 05/23/2017.
3136FT  B7 3 |FANNIE MAE 2.00 02/07/2020. ...101.155 ....1,450,000 3,122 10/22/2013. | 02/07/2020.
3136G0  F8 9 |FANNIE MAE 2.40 10/04/2022...........ccmrvvreerreriesneesessssessesssessessssessesssssssssssessesssssssesssesssssssssssssnns | wosee ...100.249 760,000 644 06/25/2015. | 10/04/2022.
3136G0 T8 4 |FANNIE MAE 2.125 10/25/2022.........cccmmerveeereerriierreeseenssssessssssssssssssssssssssssessssssnesssssnsesssssnes | vonneee oo | sevvensd | ovvverenT | 1,333,861 [ s 97.038 ....1,365,000 1,671 07/30/2015. | 10/25/2022.
3135G0  QJ 5 |FANNIE MAE 2.25 10/17/2022........c..coomrovrecreeeeeeceeseseeeresseseeeessessesessssseeessesseeeessssseessesseseessessesessesseeessens | covnenn Lo | evvveeed | oo | 1,152,390 | ..o 98.882 . 1,160,000 . 80 12/03/2015. | 10/17/2022.
3136G1 B8 1 |FANNIE MAE 2.25 01/30/2023...........cmmrvriirreriirnenresnsessssnensessssssssssensesssssssssssesssssssnessssssessssnnees | conneee oo | svvveensd | ovvnecen | 448,500 | .o 98.673 444,029 450,000 445,903 403 03/27/2015. | 01/30/2023.
3136G1  FS 3 |FANNIE MAE 2.50 03/20/2023.........ooovmveerrreiemeesssseineseesessinssisesssssssssosssssssssessssssssssssssssssssssssssnsssosssns | eoveeee | oo | coneveensd [ rvenercennd | cvviiennnnnn 1,868,964 | ... 98.798 ...1,867,280 ....1,890,000 ..1,870,903 1,938 03/06/2015. | 03/20/2023.
3136G1  JE 0 |FANNIE MAE 2.00 04/16/2021........coocmrvvreirnnrrirreeressnsessssnensessssessssssesssssssssssssssesssssssessssonsesssssnnees | conneee oo | svveeeesd | ovvnecen | . 929,120 [ 99.230 947,650 955,000 934,626 3,566 06/12/2014. | 04/16/2021.
3136G1 M7 1 |FANNIE MAE 2.00 11/22/2021......cccvvemrirrierrniiesrissssssssnsessessssssssssessssssssssssssessessensesssossessssnnens | vonneee oo | seveeensd | oo | . 938,475 [ 98.507 955,515 970,000 943,329 4,152 10/29/2014. | 11/22/2021.
315361 FN 0 |FERRIS MI ST UNIV REV 5.00 10/01/2016. SD.. ...103.088 | ..cooovvvenne 1,056,652 | ....cooouv. 1,025,000 | ..ooovnevne 1,035,434 (13,503) ...51,250 | 04/11/2008. | 10/01/2016.
373541 W4 9 |GA ST MUNI ELEC AUTH A 4.43 1/01/2022 SD.. ...108.512 3,255,360 3,000,000 3,012,859 (1,839) | oo | e | e 4430 [0 4348 | I | e 66,450 ...132,900 | 01/25/2012. | 01/01/2022.
396321 CT 6 |GREENVILLE NC UTIL TX B 5.78 11/01/2018, SD.. ...109.218 202,053 185,000 188,995 (1,682) 1,782 05/18/2009. | 11/01/2018.
396321 CT 6 |GREENVILLE NC UTIL TX B 5.78 11/01/2018........ccooveoerrveeercreeemiereeesnenssisssesssssssesssssnessssssssssssnans | coneeee ...109.218 491,481 450,000 459,717 (4,091) 4,335 05/18/2009. | 11/01/2018.
407288 WP 0 [HAMILTON CNTY OH SWR B 5.46 12/01/2021........cvvvvrmrervermmereissssssssssessissssesssssssssssssssssssssssssssnans | coveees .111.222 978,754 880,000 963,741 (19,926) 4,004 10/28/2013. | 12/01/2021.
413890 CX 0 [HARRIS CN HOUSTON- 5.00 11/15/2023.........ccomvreeemmrresimmsreessnensesssesessssessessssessssssessessssessssssess | coneees L2147 | 1,696,058 | .....cocvveres 1,400,000 | ..ocovevneeee 1,656,438 (29,272) 8,944 ....62,611 | 12/10/2014. | 11/15/2023.
432342 CM 3 [HILLSBORO SLD WST A 5.00 09/01/2023.........comrrerrmareressssssessssssssssssnssssssssssssssssssssssssssssssssssssssssnss | soeeees ...101.676 3,050,280 3,000,000 3,059,203 (87,416) | ccvvveererrverrecrniis | cvvvrrrinennviinnenenes | 0000028000 {110.2.003 [ MSeoiis | wovivernnnnd 50,000 ...150,000 | 03/18/2014. | 09/01/2023.
45505V AA 4 |INDIANA ST FIN-REF B 4.55 12/01/24(IPL1)......couiviuriierieeriinenieeseisesisessssesisesssesesssesssesesssssssseenes | seveene ...101.455 3,043,650 3,000,000 3,034,156 (36,141) 01/18/2012. | 12/01/2024.
45506D DR 3 |IN ST FIN AUTH C 5.00 02/01/2032 SD.. ..118.338 | .. 1,183,380 | ..o 1,000,000 | ..oovverneeee 1,144,148 (6,404) 07/25/2014. | 02/01/2032.
455280 DG 3 |INDIANAPOLIS INK 5.00 06/01/2021 SD.. L117.213 3,516,390 3,000,000 3,274,364 (45,771) 12/22/2011. | 06/01/2021.
46246K  J2 9 [IAFIN-TXB-B-ST RE 3.73 08/01/2021.......ocoouumrreremmreemisnrressssnnsessssenssssssssssssssesssssesssssssesssssssssssses | coveees .. 106.116 | ..o 1,246,863 | ......cocc... 1,175,000 | ..ccoverneees 1,205,773 (4,957) 09/17/2013. | 08/01/2021.
47770V AJ 9 |JOBSOHIO BEVERAGE 4.00 01/01/2023..........cvvvvrmmerviereeieessessessessessessessssessessaesssssssessessensessens | coveees L 113482 | 1,475,266 | ....oooes 1,300,000 | ..o 1,442,991 (18,629) 01/30/2013. | 01/01/2023.
47770V AU 4 |JOBSOHIO BEVERAGE-B -OH 2.467.........ccouirrierireeiisrisssississsssssssesssssssssssssssssssssssssssssssssssnns | seveeee ...100.291 952,765 950,000 950,007 15 01/29/2013. | 01/01/2020.
485429  KY 9 |KSDEV FIN-K 3.50 06/01/2023. SD.. ...105.038 976,853 930,000 958,706 (1,703) 12/22/2015. | 06/01/2023.
485429  KY 9 [KS DEV FIN-K 3.50 06/01/2023.........ccvvvvmmmereermasessessisersesssesssssssssssssssssssssssesssssssessssssssssssssssesssssaessess | soneees ...105.038 2,174,287 2,070,000 2,133,894 (3,791) 12/22/2015. | 06/01/2023.
502810 AC 8 |LA CROSSE RES REF 6.00 11/01/2021 (XEL) SD.. ..124.537 3,113,425 2,500,000 2,883,761 (59,163) 03/18/2014. | 11/01/2021.
54811G MY 3 |LOWER CO RIVER-UNREF 5.375 05/15/2020............cooeemrremmreerseeemmseeissseessesessseessssesesssssssessssassssones | eoenee ...100.305 15,046 15,000 15,000 (1) 08/19/2014. | 05/15/2020.
56879E  FQ 7 |MARION CNTY FL SCH BRD 5.00 06/01/2025.............ccoocvvrmriiniinniinniisnsissississsisssssssssssssssssnns | ceveees ...105.654 2,113,080 2,000,000 2,014,833 (9,932) 06/22/2011. | 06/01/2025.
574298 CS 2 |MD ST TRANSPRTN AUTH 5.00 03/01/2023. SD.. .. 117.284 3,506,792 2,990,000 3,324,564 (48,705) 03/18/2014. | 03/01/2023.
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59334D BT 0 |MIAMI DADE FL W/S REV 5.00 10/01/2016. SD.. WFE ..1,011,261 |...103.071 968,867 940,000 948,118 (10,489) 04/16/2009. | 10/01/2016.
59334D CE 2 |MIAMI-DADE CNTY FL WTR 5.00 10/01/2023.........occrvermmmrreermmereesssneneesssessessssesssesssessessssesssssssesssssons | coveees 1FE ..2,073,610 |...107.269 | ............... 2,064,928 | .......ccc.... 1,925,000 2,071,528 (2,082) 12/22/2015. | 10/01/2023.
60534Q VH 1 |MS ST DEV BK SRS A 5.00 07/01/2017 SD.. .1,632,270 |...105.744 ....1,500,000 | .......eccc. 1,530,178 (19,237) 03/17/2010. | 07/01/2017.
64465P UM 8 |NH ST BD BK-B 5.00 08/15/2026 SD.. || vereeeed [ 1FE ..2,106,203 |...117.683 1,780,000 2,004,922 (30,406) . . 06/26/2012. | 08/15/2026.
645791  CZ 5 |NJENVRNMNTL TRUST A-R 4.00 9/1/26 SD.. ..1,513,635 |...116.575 ....1,500,000 1,511,677 (867) [ cvvvvvvereveererreriinnns [ eevrieenevriienenni [ cernn$.000 |...3.910 [MS.iis | v 20,000 | oo 60,000 |08/30/2013.| 09/01/2026.
646080 QL 8 [NJHGR EDU 1A-1 5.00 12/01/2022.........cmvveerereereeesereeeseeeseseeesesssesssesesssseesssssssseesssssssesssnesssnessnees | coneeen 1,137,150 | ...112.722 ..1,127,220 ....1,000,000 ..1,118,298 (15,124) . X . 50,000 |09/25/2014. | 12/01/2022.
646136 DY 4 [NJTRNFD SERA 5.25 12/15/2020 SD.. ..110.517 3,315,510 3,000,000 3,236,405 (42,982) 5.250 |...... 3.504 [JD.cvve | o 7,000 | ............157,500 | 10/25/2011. | 12/15/2020.
646136 DY 4 [NJTRNFD SER A 5.25 12/15/2020..........covveeurrreieerereeesmereesssesessissssssssssesssssssssssssssssssssessssssessees. | coveees ..110.517 442,068 400,000 431,521 (5,731) | oovrreerreernniiennens | werreeeerssneeessssnes | cevees 5250 |..... 3504 [D.ovee. | e 933 [ e 21,000 | 10/25/2011. | 12/15/2020.
646136  TM 3 [NJ ST TRN TRAUTH C 0.00 12/15/2027. @SD|.. | coovverreres [ IFE | 487,810 ... 63.943 [ .oooviernnnd 639,430 | ..ovvcrrennn. 1,000,000 547,978 26,889 | ...ooooerriierrriinns [ e | e | s 5.095 [N/A..... 09/04/2013. | 12/15/2027.
665306  KS 4 [NTHRN KY WTR DIST 5.00 02/01/2024...........covoouermeeererreiireneeiisessesssesesssssssssssssssssessssesssssssssssss. | coveees ..117.653 3,529,590 3,000,000 3,363,242 (54,014) | coovvvvverreieernins | v | e 5.000 2.820 |FA....... 62,500 | ............150,000 | 06/12/2012. | 02/01/2024.
677525 TF 4 |OHAIR QUAL 5.625 06/01/2018 (FE) ...106.681 ...1,066,810 ....1,000,000 ..1,039,189 (15,178) 5.625 . 4,688 56,250 | 06/28/2011.| 06/01/2018.
677525 TK 3 [OHAIR QLTY ENERGY 5.70 08/01/2020 (FE).........vrermreermerermreereresmeessneressessssesessensssesesssessssesssseenees | oneees ...109.762 2,195,240 2,000,000 2,038,136 (7,190) | covnveerereerereerenriene | eeeeessenreeseessenens | ceeene 5.700 |...... 5.227 |FA..ccoo| oo 47,500 | ............114,000 |03/22/2011. | 08/01/2020.
677555 Q4 9 |OH ST ECON DEV REV 4.215 06/01/2027..........cvvevrmerreermeeressmesssssssessessssessesssssssssssssessessssessessseesess | coneees ...106.232 525,848 495,000 495,410 (27) 08/10/2012. | 06/01/2027.
677555  YF 5 |OH ECON TXB OH ENT BD 6.125 09/01/2019.......cccouiremmreimrirereemeriseseieenisssessessssesesssessseseseesssenses | oneees ...109.157 327,472 300,000 300,004 (1) 08/13/2009. | 09/01/2019.
67755C  WH 8 |OH ST-ADULT CORRECT 5.00 10/01/2019......ccvvcrmmrvveermerrismeeresssensesssessessssessesssssssssssessesssssssesses. | cvveees . 111.154 833,655 750,000 786,645 (10,495) 01/21/2009. | 10/01/2019.
677561 GZ 9 |OH ST HOSP FAC 5.00 01/01/2016. ...100.000 400,000 400,000 400,000 (5,918) 08/12/2009. | 01/01/2016.
67756A E2 4 |OHHGR EDL HOSP A 5.00 01/01/2016.........oevveermmrreemmmereessseesessssersessssessessssessessssessssssssssssesessssses | cvveees ...100.000 250,000 250,000 250,000 (2,202) . . 09/10/2008. | 01/01/2016.
677581 DD 9 |OH ST INFRA SRS 2008-1 6.00 06/15/2017 SD.. ...107.438 214,876 200,000 202,497 (1,613) | eovrreereerriiiennens | e | oo 6.000 5.099 |JD....... 533 12,000 | 10/28/2008. | 06/15/2017.
686430 FJ 3 |ORLANDO FL REDEV AGY 5.00 04/01/2021 SD.. 112,393 | 2,197,283 | ..o 1,955,000 2,101,227 (VL 0L A ) IO ISR DR 5.000 |...... 3431 [AO..cc. | covverrrrenns 24438 | ..o 97,750 |02/23/2012. | 04/01/2021.
696550 WX 6 |PALMBEACH CNTY SC 5.00 08/01/2022 SD.. ..116.573 2,914,325 2,500,000 2,776,914 (45,158) 03/18/2014. | 08/01/2022.
702528 EG 1 |PASCO FL SCH BRD SER A 5.00 08/01/2021 SD.. |. ...106.247 2,124,940 2,000,000 2,026,701 (16,004) 06/20/2011. | 08/01/2021.
71323M  CE 0 |PEORIA IL BLDG CABS SD 0.00% 12/01/2023 @SD|.. | coooerd [ AFE e 2,416,901 69.496 | .............. 2,988,328 | ....oovvvvnn 4,300,000 2,841,629 | ..o | e 112,847 12/28/2011. | 12/01/2023.
735352 LH 7 [PORTLUCIE FL UTIL REV 5.00 09/01/2016. SD.. .. 102,601 | .o 1,523,625 | ..ovooennes 1,485,000 | ..o 1,500,124 (22,083) 01/22/2008. | 09/01/2016.
736746  TU 2 |PORTLAND OR URB RNWL B 5.00 06/15/2020. SD.. ...108.138 340,635 315,000 324,561 (2,529) 04/21/2009. | 06/15/2020.
736746  TU 2 |[PORTLAND OR URB RNWL B 5.00 06/15/2020...........ccvcumrrermreerreesmeeesseesseesssesssssssssessssesssssssssssssnes | soneees .. 108.138 | ..o 1,048,939 970,000 999,442 (7,788) 04/21/2009. | 06/15/2020.
756872 HV 2 |RED RIVER TX EDU FIN 5.00 03/15/2027 SD.. ...116.230 232,460 200,000 208,971 (1,043) 08/28/2013. | 03/15/2027.
756872  HV 2 [RED RIVER TX EDU FIN 5.00 03/15/2027.........cvvvvermmerreermerrismmessessmnessssssessessssssssssessssssssessssssnesssss | coneees ...116.230 348,690 300,000 313,456 (1,565) 08/28/2013. | 03/15/2027.
842039 CH 0 [SOUTHEASTERN TRANS-RCPT 5.00 08/01/2025..........ccocmrvermreierreesneisesssseesnssssesssssesssssssssssssssssss | seneees ...114.594 ..1,375,128 ....1,200,000 1,341,411 (23,975) . . 02/21/2013. | 06/01/2025.
857322 6L 0 [STPUB SCHAUTH PA TXBL 5.70 11/15/2016 SD.. ...102.877 ...1,141,935 ....1,110,000 ..1,109,987 L3 [OOSR DRSSO POOPOR 5700 |...... 5701 [MN.oooo | v 8,085 [ ..coooovrrennn 63,270 | 04/24/2009. | 11/15/2016.
880591 CU 4 [TENN VALLEY AUTH E 6.25 12/15/2017......cooommrreeemerrieieeneiseesssssssessesssesssssssessssssesssssssssssssssneens | coneees ...109.662 767,635 700,000 749,972 (24,839) | v | e | e 6.250 |...... 2487 (Do | o 1,944 | oo 43,750 | 11/29/2010. | 12/15/2017.
880591 EA 6 [ TENN VALLEY AUTH 5.50 07/18/2017.......ccoouireereimeriiesiiesiisesssessssesssessssesssessssssssesssssssssessssses | coneees ...106.658 703,941 660,000 678,325 (11,314) | v | e | e 5.500 |...... 3.638 e | i 16,436 | .oooovevvrnes 36,300 |02/23/2010. | 07/18/2017.
88059F AZ 4 [TVAPRIN STRIP 0 12/15/17 @ | oo | e [ | 600,304 ] 97.328 660,855 679,000 653,161 12,832 | | v | e [ e 1.994 |N/A..... 09/27/2011. | 12/15/2017.
89952P DS 1 | TULSA CNTY OK IND DEV 4.00 09/01/2022.........ccuuurrermmrerresmmerreesisessessssessessssesssssssesssssssesssssenessssssns | coveens 112,870 | 1,693,050 | .ovvovveees 1,500,000 | ..oooorereens 1,590,033 (12,031) | coovvvveeerrieenriins | oo | s 4.000 |...... 3.000 [MS...... 20,000 60,000 |06/20/2012. | 09/01/2022.
914353 A8 0 |UNIV OF IL PREREF 5.00 04/01/2022 SD.. ...100.913 837,578 830,000 832,730 (10,724) | v | o | e 5.000 |...... 3.660 [AO...... | oo 10,375 | covvvreerann 41,500 | 06/18/2013. | 04/01/2022.
914353  C4 7 |UNIV OF IL UNREF 5.00 04/01/2022 SD.. ...100.528 170,898 170,000 170,559 (V174 FSOTIIO DO PO 5.000 |...... 3.660 |AO...... 2,125 8,500 | 06/18/2013. | 04/01/2022.
91474P  BH 2 |UNIV NTHRN IA SRS U N | 3.00 07/01/2023 SD.. 106,679 | coovveenne 1,738,868 | ...ccooouve. 1,630,000 | ..covvvrevne 1,638,260 (1,386) | oo | e [ s 3.000 |...... 2.900 [JJecreie| e 24450 | .o 48,900 | 12/23/2011.| 07/01/2023.
915137 4Q 3 [UNIV OF TX UNREF 5.00 08/15/2021...........crvuuurieiiiiieriiciiiesiiceiiesisssssiessssssssssssssssssssssssssssens | oneees ...104.425 187,965 180,000 186,057 (5,289) | ..oovvenrieniieniiens | e [ e 5.000 |..... 1.953 |FA....... 3,400 9,000 | 06/22/2011. | 08/15/2021.
917547 TW 1 [UT ST BLDG OWNSHP AUTH 5.00 05/15/2023..........ccummrreermmmreeesmmessessmmsssesssssssssssssssssssssssessssssssssnnes | coneeee ..112.787 ....1,190,000 ..1,208,468 (4,967) | coonvveerieereineniiens | reeeiensieesisennins [ oo 5.000 |...... 4.499 [MN...... 03/31/2009. | 05/15/2023.
91754R LW 5 [UT ST BRD RGTS STUD FEE 5.00 04/01/2017. SD.. ...104.818 . ....1,075,000 ..1,088,749 (10,537) | covvvvveererrriinenniis | cvveeeriieneesiineenes | e 5.000 |..... 3.940 |AO...... 05/03/2007. | 04/01/2017.
91754R  UY 1 [UTBRD RGTS-A-UTV 5.00 11/01/2027.......ooorrrivrrmerreimmesrisssessisssssssssssssssssssssssssessessssessssssssssses | coveees ...118.879 178,319 150,000 170,693 (P AT:) ] [T DTS PO 5.000 |..... 2.770 |MN...... 09/19/2012. | 11/01/2027.
917565 GU 1 [UTAH ST TRANSIT 0.00 6/15/2020 @SD|.. | coooerd [ AFE 1,256,321 ] 86.150 | ..ccovereeene 1,546,393 | ...ocooovreres 1,795,000 | ..oovverneees 1,478,606 54,381 | ovveeervivenrniiins [ e | o | s 3.783 [N/A..... 08/23/2011. | 06/15/2020.
956390 AN 0 [WV ST SCH BLDG AUTH 5.00 07/01/2016.........cvvvermmrrriermrrressnesrismmeessssssesessssesssssessessssesssssssssssns | ceveees ...102.299 813,277 795,000 802,911 (15,475) | covvvvveererrrirnereiins | covereriienssnienenes | e 5.000 |..... 2.980 [ | corrrirres 19,875 | coovvvier 39,750 | 09/09/2009. | 07/01/2016.
960660 BA 5 | WESTMINSTER CO ECON DEV 4.00 12/01/2023, SD.. 110474 | e 1,614,049 | ... 1,465,000 | ...ccccoveeeee 1,563,434 (12,869) | ...covvvvvrrviincrrins | o | s 4.000 2.920 |JD....... 4,883 58,600 |07/25/2012. | 12/01/2023.
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96154N  DC 2 |WESTVIEW IN EL SCH BLDG 5.00 01/15/2017 SD.. FE ..1,085,270 |...103.878 1,038,780 1,000,000 (10,839) 04/18/2008. | 01/15/2017.
988516 AP 5 | YUMA AZ UTIL SYS REV 5.00 07/01/2021 SD.. 1FE ..1,070,320 |...106.321 ....1,000,000 (15,560) 06/22/2011.| 07/01/2021.
988516 AQ 3 |YUMA UTIL SYS REV 5.00 07/01/2022 SD.. 1FE ..1,061,420 |...106.321 ....1,000,000 (14,013) 06/22/2011. | 07/01/2022.
988516 AQ 3 | YUMA UTIL SYS REV 5.00 07/01/2022........ccmvoeeieeeesereesseeessseisseeesssessssesssssssseessssssssssssssssssssssssssseesas | coseeee 1FE | ... ..1,061,420 | ...106.321 . ....1,000,000 (14,013) 06/22/2011. | 07/01/2022.
2599999. U.S. Special Revenue & Assessment Obligations - ISSUET OBlIGAtIONS. ........vururrrrrersereressessssssssssesnssnsensensesssssssssssssssessesssnsesssnssnsssssssssssssssssensenses | sesssseses 199,475,129 XXX |..........200,696,015 | .......... 190,809,625 | ......... 194,472,677 | ..ooooovviviaien0 | oo (1,344,180) 0 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Ag and of and Their U.S. Political ions - Residential Mortgage-Backed Securities
3128M1  CK 3 [FGCI G11974 PT 5.50 05/01/2021........cvvermrverrerireeererireessessesssesssssssssesssesssssssssssssessssssssssssssesssssssssss | soevene | 1o | svsseeesnnes | soveeennees L 102,343 |...106.734 107,720 100,924 101,448 (316) MON... 463 5,551 | 03/11/2008. | 05/01/2021.
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022...........cooverieiiriniiiniiiiesiisssiiessssssisssssssssssssssssssssssssssssssssssnas | ceveees ...107.521 103,766 96,507 97,178 (336) MON... 442 5,308 | 03/07/2008. | 04/01/2022.
31294L BV 0 [FGCIE02684 PT 4.50 03/01/25..........coovvoreriiriessioessessisssssssssssssssssssssssssssssssssesssssssesssssssssssssssessoss | coneees ...105.146 334,753 318,370 325,802 (3,524) MON... 12/29/2010. | 03/01/2025.
3136A0 DT 1 |FNR2011-77 ASEQ 3.50 08/25/2036..............ccvoumreeicieireeieriineiicissesississssssssssssssssssssssssssssnins | ceveees ...101.320 343,079 338,610 339,076 (2,831) MON... | ... 07/25/2011. | 08/25/2036.
3136A1 N8 4 |FNR2011-114 VA SEQ 3.50 07/25/26 ...103.759 2,815,467 2,713,470 2,804,386 (51,481) MON... 01/18/2012. | 07/25/2026.
3136A4  VH 9 [FNR 2012-14 HA PAC 2.00 07/25/40.........covccmsrrreermerressmseseesssssessssessssssssssssssssssssssssssssssesssssssnnsssssns | evnsens | oo | cvsssessennns [evrverrenesd | covsnerrennnnnnni 286,414 | e, 98.533 285,966 290,223 286,801 715 MON... 07/24/2014. | 07/25/2040.
3136A5 BB 1 |FNR2012-40 PAC 2.00 09/25/40..........cceriemirimcriinniiicriinseiscnssssssssssssssssssssssssssssssssssssssssnssssensssns | eenses | er | eovsnvvnnnns | eovvvvenn T | i 452,846 | ... 99.802 449,841 450,733 452,159 (432) MON... | ... 04/25/2012. | 09/25/2040.
3136A5 P67 |FNR2012-53 PB PAC 2.25 02/25/41..........cooereeerirereierireseisesessssissessssssssessssssssesssssssssessssssssesssens | eevsee | oo | onserernenns | eoveiveenes T | cvvenrinennn 1,345,104 | L. 99.871 | o 1,308,213 | .ocoverucene 1,309,901 | ccvvvvrevne 1,336,256 (6,922) MON... | ... 07/16/2012. | 02/25/2041.
3136A6 4N 1 |FNR2012-72 QE SEQ 3.00 01/25/38..........cooomriiiiiriieniissiissiisseisssssesssssssssssssssssssssssssssssssasnss | ceveeee ..102.260 | .....cceeeeee 1,417,352 | oo 1,386,029 | ............. 1,438,832 (16,320) MON... | ... 07/17/2012. | 01/25/2038.
3136A7 5E 8 |FNR2012-96 PD PAC 2.00 07/25/2041.........ccooueriuriineriiereineriinensisesisessssesssssssesessssssssssssssssnesiens | eenies | ae | wonsevivnnnns | eenvvvenies T | e 067,243 | L0 98.867 651,185 658,650 665,326 (1,887) MON... 08/27/2012. | 07/25/2041.
3136A8 XC 9 |FNR2012-99 AB SEQ 1.75 05/25/2039...........ccrvueerieririirineiinnisseisssissessssissnssssssssnsssssssssssssnns | eevees | oo | ovsnieinnens | covvennn T | iiiriiin.669,395 | ... 98.338 650,420 661,410 659,624 376 MON... | ... 09/10/2012. | 05/25/2039.
3136AA  MJ 1 |FNR 2012-139 BH PAC 2.00 02/25/2042..........covooieverreioerisansessesesssssssessessssssesssssssssasssssssssassssesssssnns | seseeee 98.551 848,994 861,474 876,158 (3,284) MON... 02/20/2013. | 02/25/2042.
3136AA Y7 4 |FNR 2012-145 TAPAC 1.25 11/25/2042.........ccvomvvveerinirireeriinsienesissssisssissssssssissssssssssssssssssssssnes | eoenee | oo | vevvenssnens | evvserres ] | vvvrivnennennen 191,116 | 96.839 768,693 793,782 791,461 540 MON... 827 9,922 | 01/24/2013. | 11/25/2042.
3136AA YL 3 |FNR2012-133 GE PAC 1.50 08/25/2041............ooveereircinriissiisesiisseisssissssssssssssssssssssssssssssssnssnes | eoenne | oo | convevensiens [ evvvnneres | cvviiennnnnnn 179,749 | L 96.878 174,389 180,009 179,759 45 MON... | ... 03/22/2013. | 08/25/2041.
3136AB H7 1 |FNR 2013-5BD SEQ 2.00 03/25/2040...........coccmreerrernrersneesseessssesnssssessssssssssssssssssssssssssssssnsssmssssens | eosene | oo | sevvsessenns | svvsnmsrns] | corviienninnnn550,498 | ... 97.892 539,822 551,446 550,518 151 MON... 05/20/2013. | 03/25/2040.
3136AC A5 0 [FNR2013-18 PAPAC 2.00 11/25/2041..........ooooorerrereeceseeiseseisseisssesssssssesssssssssnsssssssssnnssnnns | conneee | oo [ evvennieinns | connveenn ] [ v 761,242 | L 98.667 766,304 776,653 762,772 2,254 MON... | ... 06/25/2014. | 11/25/2041.
3136AC  EK 3 [FNR2013-10 NE PAC 2.00 01/25/42..........cocvooirricriiiriiseriiisesisesiisssissesissssssensssssissesssssssssssssnsssnns | coneeee | o [ evvenninnes | cvsevveens T [ e 1,537,777 | 98.770 | .ovvveen 1,501,494 | ............. 1,520,200 | ...ooouveee 1,535,110 (3,114) MON... | ... 02/21/2013. | 01/25/2042.
3136AC  JY 8 [FNR2013-17 PC SEQ 2.00 03/25/2039...........cerverrrverrrissriessssssssesssesssssesssssssssssssssssssssssssssssssssssonss | connenn | [evsveresians | coenveeen ] [ cviiiriiinnn. 208,683 | ... 99.490 204,424 205,473 208,061 (827) MON... | ... 04/24/2013. | 03/25/2039.
3136AD  2H 1 [FNR2013-43 XP PAC 1.50 08/25/204 1............ccoooireicriinriircriinsiisssiisssiisssiissssssesssssssssssssssssnsssonnns | conenee | [ eovenninnns | conevvenns ] [ cviiiniinnnn. 729,258 |, 97.188 726,340 747,358 734,042 2,168 MON... 06/12/2013. | 08/25/2041.
3136AD P9 4 [FNR 2013-41 AE SEQ SSUP 2.00 07/25/2037........cccvomerrirerireniinerinessisiisssisssssssssssssssssssssssssssssssins | conenee | oo [ evvvsenrennes | cvnervnens ] [ cvvivveinnenn..857,344 |, 99.775 877,286 879,266 862,255 4,514 MON... | ... 11/25/2013. | 07/25/2037.
3136AE 6N 2 |FNR 2013-74 HA SEQ 3.00 10/25/2037..........coomvieiriieriieriiieeienisississssssssisssssssssssssssssssssssssssssas | coseee ...102.202 497,783 487,059 494,901 (1,973) MON... | ... 07/23/2013. | 10/25/2037.
3136AE  EZ 6 |FNR 2013-53 WG PAC 2.00 06/25/2042..........ocomveemrrernreeeneessnseesseisssesssssssssssssnssssssssssssssssssssssssssssss | sosene | ov | sevssvensenns | svvsnmrrns] | vorviensinnnnn563,260 | oo 98.314 576,885 586,777 569,153 3,217 MON... | ... 06/24/2013. | 06/25/2042.
3136AE 87 3 |FNR2013-53 WL PAC 1.50 01/25/2042............coovooiorreicrceneesecicnseseeissseissesssnssssssssssssssssnssssnnssns | coenne | oo | conveienninns | eovenneens ] | e 1,422,396 | .. 96.458 | .............. 1,456,201 | ............. 1,509,674 | ............. 1,443,326 14,397 MON... | ... . . 07/23/2013. | 01/25/2042.
3136AE  Z4 2 |FNR 2013-70 VA PAC 3.00 08/25/2026.............ocvueureeuriiiiiicsiisseissssissesasesssssssisessssssssssssssssessssns | cosees ..102.848 | ......cc..... 1,567,923 | .............. 1,524,501 | ........cc. 1,551,316 (4,960) MON... | oo 3811 | 45,735 | 06/21/2013. | 08/25/2026.
3136AF  NE 0 |FNR 2013-75 VG PAC AD 3.25 08/25/2026............ovcovveeeeereereeeessseesseeosssesssssesssessssssssssssssssosssssesssssnses | soenee ...102.353 618,302 604,091 617,036 (2,431) MON... | v 1,636 | oo 19,633 | 09/24/2013. | 08/25/2026.
3136AG LA 8 [FNR2013-93 VA SEQ 3.00 01/25/25...........covvoriiieiiiriineissineisesesisssnsssssssssss s | oneees ...103.397 848,080 820,219 833,083 (4,140 MON... 2,051 24,607 |09/17/2013. | 01/25/2025.
3136AK  MN 0 |FNR 2014-39 VA SEQ 3.00 08/25/2027..........covuumrreririireriirisiiesiessssiesissssssessissssssesssssssssssssssssssssses | sosnes ..102.045 | ....ocvveeeee 1,614,590 | ..ccoooouve. 1,582,239 | ..o 1,616,775 (12,355) MON... | ... 07/22/2014. | 08/25/2027.
3137A1 X9 9 |FHR3719LE SEQ4.00 08/15/2028.............ooooreeereirciieriiseeiesesisesissesi s | sevieas ...101.302 335,435 331,123 332,511 (2,525) MON... | ... 12/29/2010. | 08/15/2028.
3137A2  PF 2 |FHR 3766 HE PT 3.00 11/15/20.......cccvuuuiiiiiiiriiciiiesiiesiieseiee s ssssesssssessssssssssssssssans | ceviies ...102.100 828,509 811,465 815,523 (2,312) MON... 12/28/2010. | 11/15/2020.
3137A2 W9 8 [FHR 3752 PD PAC 2.75 09/15/2040........cccevrvermmereermerresssessesssessesssssessssssssssssssssssssssssssssssssssssssensses | evvsens | oo | svsssensenns [eerveiennsd | cvvsvervennnnnnn 486,587 | ovne 99.306 469,135 472,414 485,647 (3,067) MON... | ... 12/26/2012. | 09/15/2040.
3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025............cocmriimiiiciiiniiinsiiseiisiisssisss s sssssessssssssessssssssasenes | ceveies ...103.811 452,665 436,045 441,655 (4,085) MON... | ... 02/24/2011. | 09/15/2025.
3137A6  FB 3 |FHR 3809 GA PAC 4.50 10/15/39........c00mrriiriieririiisiisessiesiesssessisssssssisssssssssssssssssssesssssssinns | seveeee ...106.660 | ....ocvvveene 1,936,983 | ..ot 1,816,042 | .............. 1,859,325 (14,754) MON... 06/16/2011. | 10/15/2039.
3137A9  J7 2 |FHR 3843 GJ PAC 3.50 10/15/39.......cccrmmuriiiiiiriineciisciissiiiesisssssssssssssssssssssssssssssssssssssssssssnnses | aeveees ...104.215 297,511 285,479 296,798 (4,016) MON... 04/24/2012. | 10/15/2039.
3137A9 VR 4 |FHR 3835 BA SEQ 4.00 08/15/2038............ovveereereeeeiereeseseeiessesssseesseesessseessssesssssssssssssssssssosessssssssnns | oevee ..104.996 | .....cccooeeee 1,014,641 966,364 998,388 (10,088) MON... 06/27/2011. | 08/15/2038.
3137AE LS 2 |FHR 3910 JC SEQ 2.00 12/15/2037........oorveerrireriineiinriisninsessssssssessssssssssssssssssssssssssssssssssssnssses | sosenne | oo | convsennines | eovennnens | coriiiinninnnn.516,228 |0 99.626 503,132 505,023 513,927 (2,585) MON... | ... 09/19/2012. | 12/15/2037.
3137AJ  6F 6 [FHR3955BG 2.50 02/15/2041..........oiiimiiiiiiceissiceissi s | neees ...100.387 888,838 885,408 867,049 3,075 MON... | ... 03/24/2014. | 02/15/2041.
3137A)  HW 7 |FHR 3960 YH SEQ 2.00 08/15/2040...........ccvvvrrmrrrrermerrissssessisssssessssessssssssssssssesssssssssssssssssssnssssens | soneene | oo | svesveseesens | vonsnreens T | svivinnnnnnnnn. 887,738 [ s 99.357 863,153 868,735 884,617 (4,043) MON... 09/20/2012. | 08/15/2040.
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3137AP  BF 6 |FHR 4033 ED SEQ 2.50 10/15/36 ...101.161 325,542 321,805 322,634 (182) MON... 07/22/2014. | 10/15/2036.
3137AP  GN 4 |FHR 4029 NE PAC 2.50 03/15/2041 ...101.330 494,013 487,530 502,522 (4,522) MON... | ... 03/25/2013. | 03/15/2041.
3137AQ ZE 1 |FHR 4059 BC SEQ 2.50 04/15/39. . 101.594 | ..o 1,215,232 | oo 1,196,168 | ...ccooevveees 1,228,526 (9,337) MON... | ... 04/24/2013. | 04/15/2039.
3137AR  RT 5 |FHR 4080 DA PAC 2.00 03/15/2041 467,066 476,239 485,743 (2,453) MON.... | ... . 01/24/2013. | 03/15/2041.
3137AR  Z6 6 |FHR 4083 CA SEQ 2.00 12/15/2038. 625,145 632,570 620,525 3,349 MON... | oo 1,054 | s 12,651 | 06/21/2013. | 12/15/2038.
3137AS Q8 0 |FHR 4088 PA PAC 3.00 12/15/40. 483,147 480,411 499,992 (3,772) MON... 14,412 | 10/24/2012. | 12/15/2040.
3137AT Q5 4 |FHR 4097 TG SEQ 2.00 05/15/2039 922,786 941,600 917,960 5,698 MON... | oo 1,569 [ i, 18,832 | 07/22/2013. | 05/15/2039.
3137AT W5 7 |FHR 4106 EC PAC 1.75 04/15/41.......ooorveeeeercerecrrerieersisssessessesssssssessssssssssssssesssssseessssssesssssneenes | conneee | eo | evvervnsennes | conseeneens] | evivrennnns 1,404,757 [ 97.666 | ... 1,366,848 | .....ocevenes 1,399,509 | ..oovverneens 1,403,420 (995) MON... | oo 2,041 | s 24,491 | 09/10/2012. | 04/15/2041.
3137AU ML 0 [FHR 4102 LA PAC 1.75 01/15/2040..........ovvoerererreieeieeseieeieeseisesssssssssssssssssssssssssssssssssssssssssnssssnnsss | coenees | [ evvsnninnns | conmvvenn ] [ v 181,695 |, 97.141 181,743 187,091 182,509 1,025 MON... 02/25/2014. | 01/15/2040.
3137AU VU 5 [FHRATIIPAPAC 1.50  09/15/4T.....coveeeereeiiereiisereesisssesssessssssessesssssssssssesssssssessssssessssssnenns | eevvene | oo | covssensennon [eevrerennsd | ovvverrernnnn. 928,862 | oo 96.423 892,291 925,392 928,147 (724) MON... | ... 10/22/2012. | 09/15/2041.
3137AU X8 7 |FHR 4123 AE SEQ 2.00 09/15/2039........ccmmrrvvrrrrerissnssssisesssssssnsessssssssssssssssssssssssssssssssssssssssssssssss | anseses | oo | cvsssessess [eevsiireensd | cvenernrennnnn 1,007,193 | e, 97.931 | ... 982,975 | .. ...1,003,743 | ..............1,006,528 (838) MON... 05/17/2013. | 09/15/2039.
3M137AW VA 0 [FHR 4145 UC PT 1.50 12/15/2027......c..cveomreerererneeereresnesesesessesssessssesssesssssssssesssssssssesssssesssssssnenes | eeeeee | oo | eeeveennnens | evvseneree ] | vovverenrennernn262,320 [ s 96.844 245471 253,469 252,473 216 MON... 03/20/2013. | 12/15/2027.
3137AY  NZ 0 |FHR 4161 TB PAC 2.50 11/15/2039.......c0vuvumrrerrmereesinerressseesesssnessessseessssssesssssseesssssnessesssnessssssneesees | connene | ee | eovermnennes | consennens] | cvvinnnennnnnnn 720,921 [ s 99.972 718,752 718,955 720,398 (545) MON... 06/24/2013. | 11/15/2039.
3137AY  UE 9 |FHR 4163 YA PAC 2.50 10/15/2041.........cooomrermerirereierisesesnerisesssnsesssssssesesssssssesesssssssssssssnssssesssens | eevenee | oo | vovveessnens | evvvserrne] | eevrrnnnnnnn 1,256,623 | 99.657 | ..verevnn 1,223,541 | v 1,227,748 | .............. 1,252,673 (4,336) MON... 03/14/2013. | 10/15/2041.
3137B0 TR 5 [FHR 4186 MC PT 1.50 03/15/2028............ccmmvrrvererriornerrissnsesessnsessessnsssssssssessessssssssssassssssnssssssnnens | evveeee | e | cvnsvennsnns [eevveneneed | vvveerrinnnnnn 765,133 | . 96.964 774,583 798,834 771,523 4,573 MON... | ... 07/22/2013. | 03/15/2028.
3137B4  4F 0 |FHR 4236 WC PAC EXCH 3.00 05/15/42 ...102.354 488,282 477,053 481,597 (846) MON... 08/15/2013. | 05/15/2042.
3137B7 3L 1 |FHR 4289 WE SEQ 3.00 08/15/2031 ...103.871 491,897 473,565 482,970 (1,882) MON... | ... 02/12/2014. | 08/15/2031.
3137B7  WH 8 [FHR 4311 EA PAC 2.00 09/15/43........covvvrerrirmceriiisessessssessssssessessnsessssssessessessssssssesssssnsessessonsenees | eoveene | oo | cvnseesssnns [eevvevnees] | vvveervinrnnenn 732,687 | onee 99.970 743,384 743,609 734,528 2,919 MON.... | ... 07/22/2014. | 09/15/2043.
3137BA  HX 3 |FHR 4345 AB SEQ 3.00 02/15/40 ...102.457 927,912 905,665 924,550 (3,309) MON... | ... 07/24/2014. | 02/15/2040.
3137BA XY 3 |FHR4342BD PAC 2.50 12/15/2043 ...101.191 596,383 589,365 588,978 162 MON... | ... 06/02/2014. | 12/15/2043.
3137BA  ZV 7 |FHR 4336 WV SEQ 3.00 10/15/2025, ...103.055 562,276 545,605 559,938 (2,778) MON... 06/11/2014. | 10/15/2025.
3137BB FW 5 |FHR 4349 CD PAC 2.50 03/15/2044 ...100.882 396,564 393,097 392,710 173 MON... 06/25/2014. | 03/15/2044.
3137BD 4U 7 |FHR4378 AC PAC 2.00 02/15/2044 ...100.330 632,031 629,956 620,369 4,302 MON.... | ... 08/26/2014. | 02/15/2044.
3137GA LA 3 |FHR 3736 QB PAC 4.00 05/15/37 102,091 | oo 1,155,902 | ..oovveveven. 1,132,225 | oo 1,131,137 52,369 MON... | ... 06/17/2011. | 05/15/2037.
31393W W8 8 |FHR 2641 WE PAC 4.50 01/15/2033 ...103.662 62,008 59,817 59,316 319 MON... 10/23/2007. | 01/15/2033.
31394N 5L 8 |FHR 2713 H SEQ 4.00 12/15/2018. ...102.963 140,330 136,291 137,015 (681) MON... 05/14/2009. | 12/15/2018.
31395A  4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019 ...103.211 151,042 146,342 146,730 (448) MON... 02/06/2009. | 06/15/2019.
31395 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019 ...103.799 225,927 217,657 217,949 (290) MON... 12/19/2008. | 11/15/2019.
31396A FH 2 |FHR 3028 ME PAC 5.00 02/15/2034 ..101.210 577,125 570,225 575,546 36,093 MON... 07/29/2009. | 02/15/2034.
31396E TN 6 |FHR 3075 PD PAC 5.50 01/15/2035 ...103.461 258,477 249,830 252,844 15,167 MON... | coovevrrrrrnenn 1,145 | s 13,741 | 01/23/2009. | 01/15/2035.
31397S XM 1 |FNR2011-40 KA SEQ 3.50 03/25/2026 ...104.021 287,757 276,633 278,373 (1,152) MON... 9,682 | 06/15/2011. | 03/25/2026.
313970 RJ 0 |FNR2011-63 MV SEQ 3.50 07/25/24 .104.345 | .. 1,509,965 | .....oovrnres 1,447,089 | ....ccccooeee. 1,463,755 (13,446) MON... 07/22/2011. | 07/25/2024.
31398F JG 7 |FNR2009-80 MA SEQ 4.00 04/25/2027 ...100.394 27,387 27,280 27,359 (370) MON... 09/24/2010. | 04/25/2027.
31398R  E7 6 |FNR2010-57 DP PAC 4.00 08/25/2039 L ..101.319 75977 74,988 74,988 (1,493) MON... 06/16/2011. | 08/25/2039.
313985 TN 3 [FNR 2010-146 PC PAC 4.00 09-25-203..........c0vvuermuerveermamnrissmensessssessissesssssssesssssssssssssssssssssessessns | eoveese | oo | conseesssnnns | eevvernnes 1 ...101.992 3,913,575 3,837,154 3,864,765 20,779 MON... 03/18/2011. | 09/25/2036.
31402D  7J 3 |FNCI 726397 PT 4.00 07/01/2018 ...104.249 192,971 185,106 186,244 (1,375) MON... 05/07/2009. | 07/01/2018.
314030 JE 0 |FNCI 745561 PT 5.00 08/01/2020, ...104.396 184,194 176,438 176,250 (49) MON... 02/21/2008. | 08/01/2020.
31403D KD 0 |FNCI 745592 PT 5.00 01/01/2021 ...105.031 121,295 115,485 115,568 (193) MON... | ... 02/19/2008. | 01/01/2021.
31412Q  SE 0 |FNCIPL 932117 PT 4.00 11/01/2024 LA ...105.942 715,542 675,408 687,096 (4,370) MON... | ... . 01/28/2011. | 11/01/2024.
31416W  ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030........00000uuurrreemmeriesrmnersissmessessisessssssesssssesessessessssssensessssssssssssnn | evene | oo [ evesvesnnens | wennnennes 1 ...103.863 729,547 702,414 713,815 (2,695) MON... | ovverrevri 2,049 [ oo 24,584 | 06/16/2011. | 10/01/2030.
31417Y  GK 7 |FNCIPL MA0201 PT 4.00 10/01/24. ...105.830 813,112 768,316 783,399 (5,5%) MON... | ... 06/16/2011. | 10/01/2024.
31417Y  SD 0 [FNCI PT 3.50 09/01/2025 ...104.915 903,688 861,354 885,924 32,078 MON... | ... 06/16/2011. | 09/01/2025.
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31417Y  SK 4 |FNCN MA0521 PT 3.50 09/01/2020 1 ...104.766 69,546 66,383 67,636 (731 06/16/2011. | 09/01/2020.
31418V T5 1 |FNCIAD7771 PT 4.00 07/01/2025 A ...106.054 402,319 379,353 388,808 (3,375) 06/16/2011. | 07/01/2025.
31419D  MQ 1 |FNCI AE3066 PT 3.50 09/01/2025 LA ...104.909 671,611 640,183 650,098 (3,717) 06/16/2011. | 09/01/2025.
31419D  NW 7 |FNCI AE3104 PT 3.50 09/01/2025 1 ...104.921 245,629 234,109 238,485 (1,528 06/16/2011. | 09/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 59,038,234 XXX | e 58,838,065 | ............ 58,122,208 58,632,365 (31,902 0 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Ag al -C ial Mortgage-Backed

3137AJ) MG 6 [FHMS K016 X110 CSTR 10/25/2021......ccorveurreerrerererrireressesssesessssssesssssssssssssssssssssssssssssssssssssssssenes | eoeneee | oo [ evereeneBd | vovnerennns L 2,004,150 |....... 7344 | o 1,306,564 [ ...oovvvereererernreenenes | eerereneeenns 1,184,785 (233,852) 12/13/2011. | 10/25/2021.
3137AK KD 2 |FHLMC K705 X110 CSTR OY25/18.........ciesiiisiissiisiissiisssiissiissssisssiessssssssssssssssssssssssssssssssees | cooens | oo |eoeneniedd | coiinniens 1 2,000,255 | ....... 4.051 831,572 788,254 (317,425) 01/24/2012. | 09/25/2018.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities 4,004,405 XXX 2,138,136 0 1,973,039 (551,276) 0 XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Ags U.S. Political - Other Loan-Backed and iti

196479 TZ 2 |COHSG SF PRIAA5.00 11/01/2028, .276,152 |...107.885 275,107 255,000 268,439 (2,038) 04/13/2011. | 11/01/2028.
19647P  BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044 ...100.594 789,502 784,840 784,840 (0) . 06/20/2013. | 02/01/2044.
20774W  G9 6 |CT HSG FIN 4.00 11/15/2040. ...102.489 871,157 850,000 870,516 (B,415) | oo | e [ e 4.000 34,913 | 07/22/2011. | 11/15/2040.
20775B N8 5 |CT ST HSG FIN AUTH B-2 4.00 11/15/2032 ...107.386 934,258 870,000 914,068 (5,655) | vovorvveenrierereienniiiens | verisenessessieneiens | eenens 4.000 |.....3.174 [MN......| oo 4,447 | 35,115 | 10/11/2013. | 11/15/2032.
31350A BR 8 | FHLMC VAR M034 CL A 4.15 04/15/2025 2103757 | e 1,032,380 | ..coovveenenn 995,000 | ...oooouvene 1,024,556 2,056 | oo | e | e 4.150 |......3.406 [MON... | ...............1,835 | oo 8,815 [ 09/11/2015. | 04/15/2025.
31397P PP 9 |FHM M012 A1A3 2.65 08/15/2051 ...100.500 2,010,000 2,000,000 1,999,984 (12) . 53,000 |11/06/2014. | 08/15/2051.
451290W  MB 3 |ID ST HSG 7 FIN HOME A G2 3.50 5/21/2044 ...105.139 922,479 877,390 913,445 (5,374) | oo | e [ e 3.500 |......2.758 [MON... [ .......c........2,559 | .occovnnnec 30,709 | 05/05/2014. | 05/21/2044.
45129Y  F4 3 |ID HSG SFM A-214.00 07/01/2034 ...107.886 | .....ccoooeuue 1,078,860 | .............. 1,000,000 | ......ccoeee. 1,061,048 (7,842) | oo | e [ e 4.000 19,222 06/12/2015. | 07/01/2034.
45201L  WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043. ...104.419 896,906 858,949 858,950 {(1)] PSS PR g 3.875 10/11/2013.| 12/01/2043.
45201Y YK 7 |ILHSG DEV AUTH A 2.45 06/01/2043............coooooirrinriinniscicnsisnisssissssissssssssssssssssssssssssssssssnnnes | eevees | oo | sovven T [l IFE | i 1,471,819 | L 97.699 | .coovvvnnes 1,497,868 | ............ 1,533,145 | ............. 1,474,413 3,299 | oo | e | e 2450 08/06/2014. | 06/01/2043.
45506A BL 4 |IN ST HSG & CMNTY DEV 4.50 06/01/2028 ...107.041 465,628 435,000 453,141 (3,054 06/17/2011. | 06/01/2028.
462467 MP 3 [IOWA FIN SFH 4.50 01/01/2029 ...113.356 277,722 245,000 256,496 (1,861 06/29/2011. | 01/01/2029.
49130T NP 7 |KY HSG CORP SER B 4.25 7/01/2027 ...106.093 302,365 285,000 292,358 (2,375 12/16/2011. | 07/01/2027.
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038 ..102.174 178,805 175,000 177,874 (1,880 11/22/2010. | 12/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG D 4.00 11/15/2045 L111.564 | 1,115,640 | ...cooouce. 1,000,000 | .............. 1,073,491 (3,209 06/17/2015. | 11/15/2045.
56052F CE 3 |ME HSG AUTH E-13.50 11/15/2035. ...105.321 2,106,420 2,000,000 2,095,740 (3,000 08/07/2015. | 11/15/2035.
57419P  HA 0 |MARYLAND ST CMNTY 5.75 09/01/2039. ...103.791 306,183 295,000 300,162 (1,466 05/04/2011. | 09/01/2039.
57419R  YB 5 |MD CMNTY DEV ADMIN A 3.50 09/01/2045 ...105.872 529,360 500,000 528,873 (442 . 11/18/2015. | 09/01/2045.
57586P 8H 2 |MAHSG FIN AGY 167 4.00 12/01/2043 ..105.895 | .............. 1,350,161 | ..ccoovenvens 1,275,000 | .............. 1,348,114 (8,623) | ..o | e [ e 4.000 53,296 | 10/24/2013. | 12/01/2043.
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039 ..106.827 | oo 1,025,539 | ...cocvveanennd 960,000 | .............. 1,019,953 (11,425) | oo | e | e 4.000 03/12/2015. | 06/01/2039.
594653 6J 1 [MICHIGAN ST HSG DEV A 4.00 06/01/2046. ...107.750 2,155,000 2,000,000 2,147,794 (10,086) | ..ccvvvvvervieicrrii | v | s 4.000 08/06/2015. | 06/01/2046.
60416Q CD 4 |MNHFA-NON AMT-MTG 4.50 01/01/2031 ...105.709 264,273 250,000 258,336 (1,338) | oo | e [ e 4.500 06/17/2011.| 01/01/2031.
60416Q DL 5 |[MNHSG FIN MTG SRS D 4.50 07/01/2034 ...105.244 268,372 255,000 267,082 (RIRCLT4 ] ORI DR PO 4.500 06/08/2011. | 07/01/2034.
60416Q FT 6 |[MNHSG FIN AGY-A 2.60 09/01/2042..........ccoooorviieriirriinniisrciisnisssisssisssssssisssssssssssssssssnnses | eoeene oo | v [ IFE | i, 756,954 | ... 98.585 745,498 756,198 756,719 (U4<) ] SOOI IO DO 2.600 08/01/2012. | 09/01/2042.
60416Q FY 5 |MNHSG FIN AGY A 3.00 07/01/2044 ...100.479 902,268 897,967 897,967 (4] SOOI VPO DR 3.000 06/11/2014. | 07/01/2044.
60416Q GB 4 |MNHSG FIN AGY D 2.875 11/01/2044. ...102.390 960,436 938,018 938,018 {{0)] SRRSO VRO DO 2.875 10/15/2014. | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045............cooovvvemrriinriiriinniensisssiensssssisssesssssssnsssnnins | eoveeee oo | connieensd [ IFE ] iii00.971,625 | .. 98.613 958,050 971,525 971,525 0 [ [ [ e 2.800 01/13/2015. | 02/01/2045.
60416S  HX 1 |MNHSG FIN AGY C AMT 4.00 1/1/2045 ...107.544 994,782 925,000 991,226 (16,112) | cevvverreeerrireniirenens | ceveveerireeeiesiiees | e 4.000 12/04/2014. | 01/01/2045.
605356 AX 0 |MS ST HOME CORP SR A 4.50 12/01/2031 ...106.494 463,249 435,000 452,276 (3,525) | ooorvverierinniiens | e [ e 4.500 11/05/2010. | 12/01/2031.
60535Q FD 7 |MS HOME CORP 5.4 06/01/2038 ...104.131 541,482 520,001 524,966 (1172 1 ISR DO PO 5.400 06/21/2011. | 06/01/2038.
60535Q LY 4 |MS ST HOME CORP SF MTGE 2.75 12/01/2032 ...100.432 628,068 625,366 625,366 ((0)] USRI VOO DO 2.750 06/20/2013. | 12/01/2032.
60636X 8E 6 |MO ST HSG SFH SR E-2 4.50 11/01/2027. ...104.530 585,368 560,000 582,884 (4,266) | ....ooooreriieriiens | e [ e 4.500 11/03/2010. | 11/01/2027.
60637B  BD 1 |MISSOURI ST 4.625 05/01/2028 ...106.918 368,867 345,000 357,759 (2,201) | ooverreereerrierennees | eseenesssessisnnes | e 4.625 04/12/2011. | 05/01/2028.
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60637B  CK 4 MO SF HSG DEV SFM E4 4.25 11/01/2030 ...106.395 452,179 425,000 443,770 (3,166 18,887 | 12/07/2011.| 11/01/2030.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045 ..107.487 2,149,740 2,000,000 2,139,712 (10,068 08/12/2015. | 11/01/2045.
61212R 4G 8 |MT ST BRD OF HSG B-1 3.50 12/01/44 .. 115.417 952,190 825,000 843,469 (2,178 08/29/2013. | 12/01/2044.
64469D EF 4 [NHSFME AMT AQUIS 5.75 01/01/2037 ..101.716 15,257 15,000 15,182 (114 12/16/2010. | 01/01/2037.
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025 ...105.210 515,529 490,000 502,927 (2,769 06/21/2011. | 09/01/2025.
647200 N5 9 |NM MTG FIN SFM 5.00 09/01/2030. 112,779 304,503 270,000 282,288 (2,339 06/16/2011. | 09/01/2030.
647200 V3 5 |NEW MEXICO SF MTGE B-1 3.75 03/01/2043 ..104.334 688,604 660,000 686,982 (3,925) 08/15/2012.| 03/01/2043.
647200 X6 6 |NMMTGE FIN SFM C | 4.50 10/01/2043 ...103.097 942,948 914,623 949,021 (5,178) 08/08/2013. | 10/01/2043.
64966W DH 7 |NYC NY HSG DEV B1 5.00 7/01/2024 ..116.319 1744785 | 1,500,000 | ..coovrvnnnee 1,599,575 (11,195) 08/30/2013. | 07/01/2024.
64972C BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036 ...100.488 969,728 965,019 965,020 1 06/19/2014. | 06/15/2036.
658207 MZ 5 |NC ST HSG FIN SRS 2 4.25 01/01/2028. ...104.915 671,456 640,000 658,843 (3,031 12/08/2011. | 01/01/2028.
658877 DZ 5 |N DAKOTA ST HSG 4.50 01/01/2028 ..104.917 346,226 330,000 342,621 (2,261 07/14/2011.] 01/01/2028.
658909 CL 8 [NORTH DAKOTA ST HSG F 4.50 01/01/2035 ...105.221 815,463 775,000 788,315 (2,644) | oo | e | w8500 |10 4078 | I | e 17,438 | 35,737 | 11/15/2010. | 01/01/2035.
658909 HW 9 [NDHSG FIN AGY B 4.00 01/01/2036. ...108.468 542,340 500,000 537,559 (4,176 05/22/2015. | 01/01/2036.
677377 U9 2 |OHIO HSG 4.80 11/01/2028 ...106.501 260,927 245,000 256,786 (1,959 05/12/2011. | 11/01/2028.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034 ...104.706 774,824 740,000 740,006 (15 05/31/2013.| 07/01/2034.
686087 PG 6 |ORHSG & CMNTY SVC 4.00 07/01/2043 ...109.731 905,281 825,000 874,755 (5,810 11/08/2013. | 07/01/2043.
686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036. ...105.672 ...1,056,720 ....1,000,000 | ...overvene. 1,054,344 (3,746 08/05/2015. | 07/01/2036.
708796 T8 0 |PA ST HSG FIN 2015-117A 3.50 04/01/2040 ..104.856 | ... ..2,023,721 | .. 1,930,000 2,018,888 (3,945 08/19/2015. | 04/01/2040.
708796 YR 2 |[PAHSG FIN AG 5.00 04/01/2028 ..105.046 | .............. 1,318,327 | oo 1,255,000 | ..o 1,272,818 (9,021 06/17/2011. | 04/01/2028.
76221R  RB 1 [RIHSG & MTG 63A 4.00 10/01/2040. ...101.856 560,208 550,000 572,214 (3,464 10/11/2012. | 10/01/2040.
83712D UH 7 |SOUTH CAROLINA HSG A-2 4.00 07/01/2037. 101,932 | 1,019,320 | oo 1,000,000 | ..oocoverneeee 1,034,008 (3,722 06/25/2015. | 07/01/2037.
83712T BZ 3 |SC ST HSG FIN/DEV SR 25.00 07/01/2027. ...107.073 133,841 125,000 130,219 (1,039 12/02/2010. | 07/01/2027.
880459 6U 1 [TNHSG DEV AGY 5.7501/01/2037 ...100.000 310,000 310,000 310,000 (4,125 06/21/2011. | 01/01/2037.
880461 BP 2 |TNHSG DEV AGY 2A 4.00 07/01/2043 ..108.239 | ...ccoceven. 1,055,330 | covvvvereenns 975,000 | ..oevvrvennne 1,024,437 (8,211) | eovvrvveeecrriirnerenes | wreennriirnnennnininnes | w000 |00 3186 | I | e 19,500 | v 40,069 | 10/24/2013. | 07/01/2043.
880461 EU 8 | TN HSG DEV AGY 1A AMT 4.00 07/01/2045, .107.052 | e 1,070,520 | ...cccoovvvene 1,000,000 | .ocovivnenne 1,068,081 (8,179 05/14/2015. | 07/01/2045.
88271H EP 0 | TEXAS ST HSG MTGE REV B 4.45 09/01/2028 ...104.887 503,458 480,000 501,563 (3,343) | e | e | 4480|1000 3576 | MS.ii [ e 7,120 | 22,000 |12/01/2011.| 09/01/2028.
917436 X7 7 |UTAH ST HSG CORP SF 4.00 07/01/2024 ..105.731 264,328 250,000 250,131 (25) [ ovvreererieeienieeinns | e [ 20000 [003.988 [ v 5,000 | e 10,000 | 06/21/2011. | 07/01/2024.
91743P  AH 8 |UTAH HSG CORP D G2 4.00 06/21/2044 ...105.795 869,129 821,522 878,092 690 32,861 | 06/03/2014. | 06/21/2044.
924190 HG 9 |VERMONT ST HSG FIN B 3.75 11/01/2045. ..105.959 | ..ccovcrenne 1,059,590 | ..vvoovernes 1,000,000 | ..o 1,048,888 (8,562) | ..oovrvveerrrrriirnernees | wereerrriinseenrinnnes | eeeee3e 750 [10002.350 | MNLcoo [ v 8,250 | v 19,063 | 04/10/2015. | 11/01/2045.
93978T MA 4 |WA ST HSG FIN SF 4.50 06/01/2032 ...104.869 466,667 445,000 455,351 (2,108) 20,025 |06/21/2011.| 06/01/2032.
97689P  6R 4 |WI ST HSG & ECON DEV 5.50 09/01/2038 ...102.043 107,145 105,000 116,930 (856) [ cvvvvvverreeererrriireens [ eevvernereriinrerrines [ 0005500 |00 4.590 [MSecois | o 1,925 | i 5,775 | 06/21/2011. | 09/01/2038.
98322Q  HV 2 |[WYOMING ST CMNTY DEV 3 3.00 12/01/2044. ...102.909 ...1,003,363 ...975,000 [ oo 1,010,834 (8,646) ....24,249 | 01/07/2015. | 12/01/2044.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities. 53,390,463 XXX 53,675,702 | .. 1,014,563 52,862,008 (226,296) 0 . 428,179 XXX XXX
3199999. Total - U.S. Special Revenue & Special ASSeSSMENE OBIGAHONS...........cvuiiuiiiiisieis ittt | snsssnsas 315,908,230 XXX ...315,347,918 | ........ 299,946,396 | .......... 307,940,089 (2,153,654) 0 |0 ] XXX [ XXX | XXX ] ........2,550,404 | ... 10,418,761 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
00080Q  AF 2 |ABN AMRO BANK NV 4.75 07/28/2025............ccccmmeereemereiirnerreisseersesinessessnssssssssesssssssssssssssesssssnenes | conneee | R | covivneennes | coeeen2FE | 997,320 | 99.733 | oo 997,329 | oo 1,000,000 997,410 90 07/21/2015. | 07/28/2025.
00206R  AZ 5 |AT&T INC 3.875 08/15/2021 ...103.446 755,156 730,000 738,947 (1,410 28,288 | 12/23/2013.| 08/15/2021.
00249E  AA 8 | AA AIRCRAFT FIN 2013-1 3.596 11/01/2017 ...100.000 658,253 658,253 658,253 23,671 | 07/29/2013.| 11/01/2017.
009088 AB 1 |AIR CANADA 2015-2A 4.125 12/15/2027.......cooverrireireieireeireceieeenesesssnsssesesssssssssssssssssssesssssssssssssssanssns | sennee | Lo | oo |t IFE | i2..500,000 | ... 99.145 495,725 500,000 500,000 0 12/01/2015. | 12/15/2027.
01310T AG 4 |ALBERTSON TL B-34.00 8/25/2019.......ccccvcrvriirrerriinsesiisnsessessessssssesssssssssssssssssssssssssssssssssssns | cvveene | oe | wvevessennes | veeeFE | s 187,708 | 98.863 190,311 192,500 189,205 1450 | o [ | 00005125 1005705 [MON.. [ v B5 [ 9,776 | 12/16/2014. | 08/25/2019.
023610 AL 4 [AMEREN ILLINOIS 2.70 09/01/2022..........cvvvermmerrermmenreermenressmsersessnsenssssssensesssesssssenessssssessssssnessess | evveene | e | vevvenend e TFE | i ,131,005 | .. 98.313 | oo 1,120,763 | ...ooveveres 1,140,000 | ..ocooverneeee 1,131,065 60 12/10/2015. | 09/01/2022.
02364W AN 5 | AMERICA MOVIL SA 5.625 11/15/2017 ...106.244 531,222 500,000 517,365 (8,804) | .oovrvvvnrrriiiennnins | [ 10005.625 [0 3687 [MNLo.oo | 3,594 | i 28,125 | 06/16/2011.] 11/15/2017.
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023770 AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023 ...106.000 919,899 867,830 867,852 139 07/24/2013. | 01/15/2023.
035237 BH 0 |ANHEUSER-BUSCH 6.875 11/15/2019 ..115.719 1,087,760 | ...oocrvvencnnd 940,000 | ...ovoonene 1,094,778 (37,711) 10/28/2013. | 11/15/2019.
03674X AC 0 [ANTERO RESOURCES 5.125 12/01/2022...........covevveeererrreermereeiireeneenessensessssensesssssssssssessessssssssns | evveen | oo | vveeeend [eee8FE | e 90,000 | ... 75.500 75,500 100,000 75,500 (14,869) 369 08/28/2015. | 12/01/2022.
037411 AX 3 |APACHE CORP 3.625 02/01/2021........ccvvvrmrerrirrnnnresinnensesnsssssessssensesssssssssssessesssesssesssessessnssssssonees | coneene oo | senvernesd [ eeein2FE | i, 997,145 | L 98.706 972,254 985,000 993,476 (1,586) 08/19/2013. | 02/01/2021.
039483 BB 7 |ARCHER-DANIELS 4.479 03/01/2021 109.163 447,570 410,000 438,129 (4,958) 03/06/2014. | 03/01/2021.
04015C  AA 6 |ARES FIN CO LLC 4.00 10/08/2024 . ..930,083 1,000,000 984,444 1,439 10/01/2014. | 10/08/2024.
045487 AB 1 |ASSOC BANC-CORP 4.25 01/15/2025..........coorrvveeereeeeeeseeeeesseeeeesssessssssnsssssssssssssssessssssessssssnnssssss | cveneee | oo | svvvieeeid | e0ein2FE | viin.....996,470 | ... 99.890 ..998,895 ....1,000,000 996,885 358 11/05/2014. | 01/15/2025.
046353 AB 4 |ASTRAZENECA PLC 5.90 09/15/2017 ...107.188 2,143,752 2,000,000 2,079,872 (44,726) 06/22/2010. | 09/15/2017.
05565Q BU 1 |BP CAPITAL MKT PLC 3.561 11/01/2021 ...101.642 355,747 350,000 358,624 (1,330) 02/20/2014. | 11/01/2021.
06849R  AB 8 [BARRICK NA FIN 6.80 09/15/2018 ...107.055 535,274 500,000 520,609 (6,932) 11/04/2009. | 09/15/2018.
071813  BA 6 |BAXTER INTL 4.50 08/15/19. ...106.011 ...1,590,162 ....1,500,000 ..1,542,376 (10,754) 05/19/2011. | 08/15/2019.
075887 AW 9 [BECTON DICKINSON 3.25 11/12/2020 ...101.532 715,803 705,000 719,105 (2,671) 03/25/2014. | 11/12/2020.
075887 BA 6 |BECTON DICKINSON 3  11/08/21 ...100.885 403,540 400,000 407,493 (1,164) 01/26/2012. | 11/08/2021.
085789  AE 5 [BERRY PETROL CO 6.75 11/01/2020...........cmvvrirrerreiisniirsesissssssessssssnsssssssssnssssssssssnssssssssssnssssssssssnses | coennee | oo | evvver] | e BFE [ oo 41,000 | .. 25.250 25,250 100,000 25,250 334 09/03/2015. | 11/01/2020.
096630 AA 6 |BOARDWALK PIPELINE 5.875 11/15/2016 ...100.968 325,117 322,000 323,372 (1,500) 11/09/2009. | 11/15/2016.
097014 AL 8 |BOEING CAP CORP 4.7 10/27/19 ...109.741 213,995 195,000 215,323 (5,085) 12/18/2012. | 10/27/2019.
097023 BC 8 |BOEING CO 3.75 11/20/2016 ...102.361 1,023,613 | ..o 1,000,000 | ..oocovevneeee 1,017,650 (19,605) 09/21/2011. | 11/20/2016.
10112R  AQ 7 |BOSTON PROPERTIES LP 5.875 10/15/2019 ...110.982 527,165 475,000 504,695 (7,112) 12/16/2011. | 10/15/2019.
107015 AA 7 |BREMER FINL CORP 5.20 12/30/2024. 95.335 953,347 1,000,000 | ...ccoeoeeee 1,000,039 40 12/29/2014. | 12/30/2024.
11042B AA 0 | BRITISH AIRWAYS 5.625 06/20/2020 ...104.137 410,546 394,236 394,243 9 06/25/2013. | 06/20/2020.
115885 AE 5 |BROWNING-FERRIS 9.25 05/01/2021 ..124.877 624,384 500,000 573,173 (11,336) 06/16/2011. | 05/01/2021.
118230  AK 7 [BUCKEYE PARTNERS 4.15 07/01/2023..........covcorerreieecreeeissnreeissennesssenssssssssssssssssssssnsssssssssesssns | evvene | oo | werveennnd [eii@FE | i 185,849 | ... 86.110 180,830 210,000 185,962 113 12/11/2015. | 07/01/2023.
118230 AN 1 [BUCKEYE PARTNERS 4.35 10/15/2024.........ccocoocmmerrernnerrioneereiissensessnsenssssessssssssssssssssssssssssns | eevenne | oo | vovvnend [e2FE | i 106,400 | .. 84.738 105,923 125,000 106,460 60 . 12/15/2015. | 10/15/2024.
136385 AN 1 | CAN NATURAL RES 5.90 02/01/2018 ...104.167 411,459 395,000 411,992 (U 7.0) | SIS FUUSRRRROTRN PO 5.900 23,305 |08/19/2011.| 02/01/2018.
136385 AV 3 | CANADIAN NATL RESOURCES 3.90 02/01/2025 89.320 446,601 500,000 474,540 798 | oo [ e [ e 3.900 08/21/2015. | 02/01/2025.
13643E AF 2 |CANADIAN OIL SANDS LT 7.75 05/15/2019 ...107.625 753,375 700,000 739,948 (9,927) | oonvvveerverereineniiens | wreeriessiessiseniins [ cevene 7.750 |......5.859 [MN...... | coovvrireern6,932 | oo 54,250 |01/26/2015. | 05/15/2019.
13645R  AH 7 |CANADIAN PACIFIC RR CO 6.50 05/15/2018 ...109.545 547,727 500,000 515,027 (5,816) | ooovrvveerrcrrieirernens | werrereenisenesesnnes | e 6.500 32,500 | 11/10/2009. | 05/15/2018.
14042E  3Y 4 |CAPITAL ONE NA BNKT 2.95 07/23/2021.......cccvvvermerrrermrenreesnsenressseeseessessessssessssssessessssensesnessessens | SDn | oo [evevverinnens | i 2FE | i, 997,180 oo 99.097 ..990,969 ....1,000,000 997,712 KK T ISP PYSSTIRRTRION OOR 2.950 07/21/2014. | 07/23/2021.
141781  AX 2 |CARGILL INC 6.00 11/27/2017. ...107.285 ,072,846 ....1,000,000 | ..ocvvveeeene 1,034,065 (16,893) | v | cvvveeriireneeriineenes | e 6.000 06/16/2011. | 11/27/2017.
144141 DA 3 [CAROLINAP &L 3.00 09/15/2021 ...101.855 213,895 210,000 207,692 363 [ oo [ e [ e 3.000 08/16/2013. | 09/15/2021.
14754D AG 5 |CASH AMER INTL 5.75 05/15/2018. ...100.500 2,010,000 2,000,000 2,019,809 (19N [ oo [ e [ oo 5.750 12/22/2015. | 05/15/2018.
15189T AN 7 |CENTERPOINT ENERGY 5.95 02/01/2017 ...104.218 1,572,654 | ..oocovevrnes 1,509,000 | ..o 1,521,647 (11,163) 5.950 06/16/2011. | 02/01/2017.
154051 BH 8 |CENTRAL MAINE 5.70 06/01/2019. ...109.285 234,962 215,000 222,886 (P201:12) ) FSUTURTRSIO ORI PO 5.700 01/13/2011.| 06/01/2019.
162809 AA 5 |CHECKERS DRIVE-IN 11.00 12/01/2017. ...105.375 1,053,750 | covvooreres 1,000,000 | ..ooooverneeee 1,000,000 (67) 11.000 11/01/2012. | 12/01/2017.
165167 CQ 8 | CHESAPEAKE ENRGY WI 8.00 12/15/2022........c..vvvvereeeeesereeseeesereeeseeessseeeseseeseseeseseesesesessseesssssesesees | conveee | oo | evereend | eoreFE | oo 141,855 | ... 48.500 142,590 294,000 142,068 213 [ [ [ e 8.000 12/23/2015. | 12/15/2022.
17275R  AK 8 |CISCO SYSTEMS 3.15 03/14/17 ...102.434 1,792,602 | ...covovuve. 1,750,000 | ..ovvvrevene 1,759,810 (7,926) | ..oovvverreererireniiene | wveeeenenriressinennens [ cevene 3.150 05/18/2011. | 03/14/2017.
20825C AR 5 |CONOCOPHILLIPS 5 02/01/19 ...108.192 405,722 375,000 409,276 (10,536) | ovvvverrrrriererniinns | cvvererisrenesrisneeenes | e 5.750 09/23/2013. | 02/01/2019.
212015 AH 4 |CONTINENTAL RESOURCES 5.00 09/15/2022..........0cccmmmvverrmnenrersnnrissssensesssssssssssessessssessssssessesns | ooneene oo | senrernesd 000 2FE | i, 760,688 | ... 73.500 606,375 825,000 764,858 AAT0 | o | [ e 5.000 08/26/2015. | 09/15/2022.
219868 BS 4 |CORP ANDINA FOMENTO 4.375 06/15/2022. 106.454 425,814 400,000 426,807 (3,881) | oo | e [ e 4375 08/14/2012. | 06/15/2022.
224044 BQ 9 [COX COMMUN INC 5.875 12/01/2016 ...103.610 777,075 750,000 767,870 (18,919) | cvvvverrrrriveerniins | crveeerisesesnissennes | e 5.875 06/16/2011. | 12/01/2016.
224044 BS 5 |COX COMMUNICATIONS INC 6.25 06/01/2018 ...107.462 483,581 450,000 458,910 (3,38) | oo | e [ oo 6.250 11/12/2009. | 06/01/2018.
22547TR - AA 2 |CREDITCORP 12.00 07/15/2018.........ccmmvrrrerrmcrriermcrresineensessnensesssnensssssesssssssessssssssessssssessssssenssssns | eoveene | oo | voveneed e BFE | i 495,400 | ... 64.000 320,000 500,000 320,000 | ..oooune (165,846) 846 12.000 06/28/2013. | 07/15/2018.
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22822R  AQ 3 |CROWN CASTLE TOW 5.495 01/15/17 ...101.301 ....1,250,000 ..1,262,607 (11,618) 06/16/2011. | 01/15/2017.
22822R AR 1 |CROWN CASTLE TOWERS 6.113 01/15/20. ...108.935 500,000 528,996 (6,397) 11/29/2011. | 01/15/2020.
23204G  AA 8 |CUSTOMERS BANCORP 4.625 06/26/2019. ...101.625 ....1,000,000 06/24/2014. | 06/26/2019.
23311V AB 3 |DCP MIDSTREAM OP 4.95 04/01/2022............ceuvvvveimreeriienseriissssesisessessisssessssssesssssssssssssssessisssssssnns | evvvee | oo | soevened [eie8FE | 1,312,715 | e, 79.849 1,250,000 | ...oooee.....998,114 | e (294,782) (6,149) 08/14/2012. | 04/01/2022.
23311V AE 7 |DCP MIDSTREAM OP 2.70 04/01/2019.......ccvcomrvreerrrnreesnerrissnseressssensssssensessnnesssssssssssssnesssssssssssens [ evveeee | oo | vovennend [eeieFE | 340,025 | ... 82.203 415,000 340,844 819 12/14/2015. | 04/01/2019.
24736X AA 6 |DELTAAIR LINES 15-1AA 3.625 07/30/2027. ..101.125 ...1,011,250 ....1,000,000 999,985 (15) 08/10/2015. | 07/30/2027.
24736Y AA 4 |DELTA AIRLINES 15-1A 3.875 07/30/2027 ...100.125 500,625 500,000 499,992 (8) 08/10/2015. | 07/30/2027.
256853 AB 8 |DOLPHIN ENERGY 5.50 12/15/2021 ...109.875 ...1,648,125 ....1,500,000 ..1,623,499 (18,070) 07/26/2012. | 12/15/2021.
26442C AJ 3 |DUKE ENERGY CAR 4.30 06/15/2020. ...108.229 ...1,509,790 1,395,000 1,495,194 (20,957) 12/22/2011. | 06/15/2020.
268648 AQ 5 [EMC CORP 2.65 06/01/20..........ccoovmumreirieicriinnicineiincsisssiissessssssssssssssssssssssssssssssssssssssssssnsssnns | coneeee |0 | eeveenn ] |l IFE | . 759,848 [ ... 88.524 672,782 760,000 759,902 21 06/12/2013. | 06/01/2020.
283695 BP 8 |EL PASO NAT GAS 5.95 04/15/2017. ..101.729 1,017,285 1,000,000 ..1,028,972 (21,590) 03/27/2012. | 04/15/2017.
291011  AX 2 |EMERSON ELECTRIC 5.2510/15/2018 ...109.506 ...1,730,196 ....1,580,000 ..1,698,734 (40,662) 08/23/2011. | 10/15/2018.
292505 AJ 3 [ENCANA CORP 3.90 11/15/2021.......ccvveermrrrviierrrissenrisssesissssssssssesssssessssssssssssssssesssesssssessess. | ooveene || v [0 2FE | iiiiii..565,350 | . 82.606 495,637 600,000 567,063 1,713 08/21/2015. | 11/15/2021.
29250N  AF 2 |ENBRIDGE INC 4.00 10/01/2023............oorvoerreeerrrereeeneiesesenessesssssesssesssssssssssssssssssssssssssssosssssnssss | evvseee |1 | vovveein [ eiin2FE | e 711,273 | 88.757 665,681 750,000 712,567 1,295 09/11/2015. | 10/01/2023.
29266R  AC 2 |ENERGIZER HOLDINGS INC 4.70 05/24/2022.............cevvvvermnvereerianerreieneeressnsensesssssssssssessesssssensssens | evveee | oo | veveeennd [eee8FE | i 788,700 | ... 99.317 744,875 750,000 744,875 (31,884) (3,59) 06/27/2012. | 05/24/2022.
29268B  AB 7 |ENEL FINANCE INTL NV 6.25 09/15/2017. 106.824 534,120 500,000 512,223 (6,731) 11/06/2009. | 09/15/2017.
29336U AE 7 |ENLINK MIDSTREAM 4.15 06/01/2025............cvvvverrerreirsneriinsesresssnensesssessesssnessesssssssssssessessennsssssns | evveee | oo | vovennnnd [ei@FE | i 324,151 | e, 76.971 269,398 350,000 324,873 722 09/02/2015. | 06/01/2025.
29379V AA 1 |ENTERPRISE PRODUCTS OPER 6.30 09/15/2017 105.258 789,434 750,000 777,525 (15,296) 06/16/2011. | 09/15/2017.
302635 AC 1 [FSINVST CORP 4.75 05/15/2022........ccccvcmvvrrerrmneeressesressssssessssssssssssessssssssssssssssssssssssessesnnens | soveene oo | svnvernesd 000 2FE | riiiin.r....996,840 | .. 98.248 | ..ocovonecn. 982,479 | ..vvvevecn. 1,000,000 997,120 280 04/27/2015. | 05/15/2022.
320209 AA 7 |FIRST FIN BANCORP 5.125 08/25/2025.............covveumeurreeemerreisnensesssessesssesssssssesssssssensssssesssssssnennes | cvneene | oo | wveseseerees | ceeeni2FE | 02,000,000 | .. 98.355 ...1,967,102 2,000,000 2,000,000 08/20/2015. | 08/25/2025.
340711 AT 7 |FLORIDA GAS TRAN 5.45 07/15/20. ,204,980 ..1,203,726 (13,561) 02/16/2012. | 07/15/2020.
356710 BD 6 |FREEPORT-MCMORAN C&G 2.375 03/15/2018 ..795,000 942,172 9,672 08/05/2015. | 03/15/2018.
36164N  FF 7 | GE CAPITAL INTL 2.342 11/15/2020 168,632 170,000 169,784 5 11/20/2015. | 11/15/2020.
369604 BC 6 |GENELECTRIC CO 5.25 12/06/2017. ...106.836 2,697,614 2,525,000 2,609,824 (41,804) | covvvorrreerrrenireenns | eeerrreneinennrenriens | 000005250 [ 100003436 [JDicies | i 9,206 | ............132,563 | 04/26/2011. | 12/06/2017.
36962G 4R 2 |GEN ELEC CAP CRP A MTN 4.375 09/16/2020 ...108.770 924,542 850,000 893,137 (8,361) | oovvrvveerrrrreerernees | weveeenvisrennerininnns | w4375 [10000.3.205 | MSuiis | oo 10,846 | covvvvvrnanee 37,188 | 07/23/2013. | 09/16/2020.
372470 AK 2 | GENWORTH HOLDINGS 6.515 05/22/2018..........ccemerrerirrmnerrirssernsssessisssssssssnssssssssssssssssssssossessens | evveen | oo | vevenened [eeie8FE | v 487,625 | e, 97.868 459,979 470,000 459,979 (22,366) (4,721) 3,317 30,621 | 11/12/2014. | 05/22/2018.
372470 AL 0 | GENWORTH HOLDING 8.625 12/15/2016 104.500 104,500 100,000 103,217 (3,204) 383 8,625 | 12/17/2014. | 12/15/2016.
372470 AP 1 |GENWORTH FINL 7.625 09/24/2021.........eevvveererreirrerreiineeseissnessesssessessnessessssessssssssssssonsessssnnenss [ eoveene | oo | vevenennd [ee8FE | i 939,625 | ... 82.824 745,412 900,000 745,412 | oo (189,119) (4,644) 18,491 68,625 | 02/11/2015. | 09/24/2021.
3733IN AB 7 |GEORGIA-PACIFIC LLC 5.40 11/01/2020 110.273 827,048 750,000 823,581 (13,870) | cvvvvererreereerreni | cvverrerireserriineneene | 000005400 1003193 [MNLcc [ v 6,750 | .vvvrvreenns 40,500 | 06/27/2012. | 11/01/2020.
374825 AA 5 |GIBSON ENERGY 6.75 07/15/2021.......ccovcrmrrvrirrnnreirscnresnsnnssesssensessssessessssessssssenssssnsenssssnsessessnnnnes | coveene ||| eevcines [0 3FE | i 419,563 | . 95.750 406,938 425,000 406,938 (12,825) 198 | vvvvreerrirnenneins | cvveerrinnnenninsnnnnes | 00008750 {1000 72020 [ | i 13,228 | coovvvi 13,500 | 09/09/2015. | 07/15/2021.
38143U SC 6 |GOLDMAN SACHS GP 3.625 02/07/2016. ...100.251 300,752 300,000 300,008 (83) | cevverreveriieneiinnins | oo | 0000030625 [10000.3.597 [FA.coies | v 4,350 | .o 10,875 | 05/26/2011. | 02/07/2016.
38376A AA 1 |GOVT PPTY INCOME 3.75 08/15/2019. ..100.708 | .....ccevveee. 1,007,081 | ..ooooovns 1,000,000 994,079 1,493 14,167 37,188 | 08/13/2014. | 08/15/2019.
40052T AA 7 | GRYPHON FUNDING 0.00 8/05/2050...........crrvermrrermressneessenessneesssessnssssessssnsssssssssnsssssssssessssssssssnnsss | envssee | oo | connessinnnes | evversnnsn8 | conriiinnnnnn 1,035,473 | oo 38.550 812,288 2,107,102 0 . 12/31/2010. | 08/05/2050.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020..........cooccmmrrerremmreereerressnenmesssnessesssssssssssesssssssesssssssessesssessssssnesees | conneee | R | coveivsnennes | ceesn3FE | 1,308,125 | .. 98.750 | weoooeeeene 1,283,750 | oo 1,300,000 | ..ooooverneees 1,283,750 (20,978) (1,498) . 3,467 11/05/2013. | 12/15/2020.
40420X AA 3 |HKCG FINANCE LTD 6.25 08/07/2018 109.448 820,860 750,000 772,085 (T,767) | ooervveecrrinnenenes | vreeereeineeseninnenes | 008,250 [ 1000 5.027 | FA e | oo 18,750 | ovvvvvrnnn 46,875 | 02/12/2010. | 08/07/2018.
42234Q AD 4 [HEARTLAND FINL 5.75 12/30/2024..........coovvemerirrreeerirnreiserisssnsnesssssssssesssssssssesssssssssesssnsssssesssenses | coneeee | | sevvne] | 000 2FE | ciiiiiiinnern..500,000 | ... 93.875 469,375 500,000 500,000 (1) 12/12/2014. | 12/30/2024.
423457 AB 6 |HELMERICH INTL 4.65 03/15/2025. ...100.107 500,535 500,000 497,303 178 03/12/2015. | 03/15/2025.
432748 AB 7 |HILLTOP HOLDINGS 5.00 04/15/2025. ..101.067 | cccvvoeene 1,010,671 | ovvverecs 1,000,000 | ...covvrene 1,000,010 10 04/06/2015. | 04/15/2025.
438516 AP 1 |HONEYWELL INTL 5.40 03/15/2016 ...100.864 917,860 910,000 914,979 (23,928) | ..cvvvveerrvirnerrins | cvvverrreeeniiiisneenes | c00ee:5.400 {1000 2.702 [MSeiiis | s 14,469 | oovvvvrnnn 49,140 | 12/28/2010. | 03/15/2016.
448414  AC 6 [HUTCHISON WHAMPOA FIN 7.45 08/01/2017 ...108.368 975,308 900,000 935,154 (20,920) | .cvvvverereierneneiins | coveenvieeensiiseennes | ceeree 1450 {10 4.854 [ FAcoiis | e 27,938 | oo 67,050 | 06/16/2011.| 08/01/2017.
453836 AF 5 [INDEPENDENT BK CORP 4.75 11/15/2024...........ccovvvveinnrrieinrenrirssnesiissessisssssssssssssssssssessssssssssssns | coveene | oe | wvevessenees | ceeeni2FE | 1,000,000 | .. 97438 | oo 974,375 | .o 1,000,000 | ..oocoverneeee 1,000,000 1 16,069 11/17/2014. | 11/15/2024.
458140 AH 3 |INTEL CORP 1.95 10/01/2016 ...100.855 307,607 305,000 305,881 (1,159) 1,487 11/21/2011.| 10/01/2016.
459200 GJ 4 |IBM CORP 5.70 09/14/2017 ...107.250 160,875 150,000 156,338 (3,571) 2,541 8,550 |01/27/2011. | 09/14/2017.
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460690 BH 2 |INTERPUBLIC GROUP COS 4.00 03/15/2022 .315,725 |...100.515 326,673 325,000 318,787 855 03/14/2012. | 03/15/2022.
465685 AE 5 [ITC HOLDINGS CORP 6.05 01/31/20718.........ccourreeureemerisereimerisneeisenisssessesssesessessssssessesssessessesssnns. | coneees ..107.274 536,369 500,000 516,685 (7,505) 06/16/2011.| 01/31/2018.
48121C YK 6 |JP MORGAN CHASE BKNT 6.00 10/01/2017 SD.. ...106.997 ...1,069,966 ....1,000,000 | ..ocvvvinenne 1,024,591 (13,254) 06/16/2011. | 10/01/2017.
482480 AD 2 [KLA-TENCOR CORP 4.125 11/01/2021.......ovvormrreermerressmessissessessasessessssesssssssesssssssessssssesssssssnessess | soneees ...100.366 ...1,003,658 1,000,000 999,850 18 10/30/2014. | 11/01/2021.
49306C AF 8 |KEY BANK NA BKNT 5.70 11/01/2017.......ccvveeeemreermrreesmeressisssressssessssssessessssesssssssesssssssessessseeness | wesenn ...106.090 2,121,790 2,000,000 2,139,328 (74,074) 12/22/2014.| 11/01/2017.
494368 BB 8 |KIMBERLY-CLARK 6.12508/01/2017 SD.. ...107.548 403,303 375,000 392,924 (10,923) 12/20/2012. | 08/01/2017.
494368 BB 8 |KIMBERLY-CLARK 6.125 08/01/2017........oocurreemreemerermeeesnenesseesssesesssssssessssessssessssesssssesssssssssssssassses | coneees ...107.548 2,414,441 2,245,000 2,352,303 (65,393) 12/20/2012. | 08/01/2017.
500472 AF 2 [PHILIPS ELECTRONICS 3.75 03/15/2022.........c00ccmrevreermnerresmmeesessmnessessssessssesessessssssssssessssssssssssnans | coneeee ...102.640 ...1,026,404 ....1,000,000 996,987 423 03/05/2012. | 03/15/2022.
52107Q  AF 2 |LAZARD GROUP LLC 4.25 11/14/2020...........cooooovveiereeeeseeiesseesseeesseessseessssesssesssseessssessssesssssssssnnses | eoenee ...103.688 ...1,555,319 1,500,000 | ..ooooreens 1,496,415 649 11/06/2013. | 11/14/2020.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010..........covvermmrvrerraceressmnessissseesesssessssssessssssesssssssesssssessessssesssssssssesss | cvveees 1 04/17/2012. | 12/23/2099.
525ESC  5A 3 |LEHMAN ESCROW BROS 12/23/2099 0 1 0 (0) 04/17/2012. | 12/23/2099.
527288  BE 3 [LEUCADIA NATL 5.50 10/18/2023..........cvccomrrrvcrmnerrersnersessnssssssssssssssssssesssssssssssnsssssssssssssssssssssnnnes | senvees | oo | svervneeed a0 2FE | ovvsrrrirnnnnn 986,410 |00 97.737 | oo 977,369 | .ovvvereven. 1,000,000 988,789 1,115 10/15/2013. | 10/18/2023.
55068# AK 5 [LUXOTTICA US HOLDINGS CORP 4.35 12/15/21......crvveeumcrreeemmcreisnsmseeissmesesesssssssssessssssssessessnsens | coveees 3,174,000 3,000,000 3,000,000 12/15/2011. | 12/15/2021.
55336V AA 8 |MPLXLP 4.00 02/15/2025...........coorvvereierreeiesiiseseissssssessssssssses i sssssssssesssssssssesssssssssessssssssssenssses. | anvsnne 210,211 250,000 232,892 524 08/19/2015. | 02/15/2025.
559080 AE 6 |MAGELLAN MIDSTREAM 6.55 07/15/19......c.cvvueummervermerressnensssssessessssssssssessssssesssssssessssssssssssssnes | eeeveee | oo | wvevvnened [ v 2FE ...108.653 543,266 500,000 534,062 (8,704) 06/16/2011. | 07/15/2019.
565849  AF 3 [MARATHON OIL CORP 5.90 03/15/2018.........ccommreereerereeeseisenissessissessssssssnssssssssssssssssssssssssssssssanses | oonnees | | svvereend | i 2FE ...101.061 588,174 582,000 604,406 (9,529) 06/16/2011. | 03/15/2018.
565849 AL 0 [MARATHON OIL CORP 3.85 06/01/2025.............comevrreerrrmmriirnereernesrissssssssssesssssssessssssessessssessssnnee | eevveee | oo | wvevveeeed [ v 2FE | 233,290 ... 79.898 199,745 250,000 233,782 492 08/19/2015. | 06/01/2025.
585055 AV 8 [MEDTRONIC INC 4.125 03/15/2021........cevvveermrirrireerressssssisssssssssssssssssssssssssssssssessssssssssssssessssnns | eeevees | oo | svvnneerd [ revres 1FE 106.665 970,649 910,000 941,579 (5,764) 08/23/2013. | 03/15/2021.
59565A AB 6 | MIDCONTINENT EXP 6.70 09/15/2019......ccuvvvmrrerrernerireresnenisnereseenssesssesesssesssesssssssssesessssesssnessnes | eenieee | oo | wvvnenes] [ eeiens 2FE | .o, 107,097 | 93.578 98,257 105,000 98,257 (269) 7,898 02/23/2012. | 09/15/2019.
611662  BM 8 [MONSANTO CO 2.75 04/15/16......cccrvveeemerreeererrisarereesssnensesssessssssnssssssssssssssssssssssenssssssessssssnsnssssns | eevneee | oo | svevveeeed [ evvres 2FE 100.461 396,822 395,000 395,817 (2,796) 06/13/2011. | 04/15/2016.
626717 AD 4 [MURPHY OIL CORP 4.00 06/01/2022........cvoeereeerereeseeeerereeeeseeseseeeesesessssesssessessesssssssssesssessessssesesees | coneeee | oo | eerereed | ovrens 2FE | oo 43,967 | 75.955 37,977 50,000 44,220 253 . . . 08/25/2015. | 06/01/2022.
626717  AF 9 [MURPHY OIL CORP 3.70 12/01/2022.........ccmrreeeerrreeeemrreesssseessssssssssssessssssesssssssessssssssssssessssssnes | coneees | 2FE | oo 172,060 | ... 75.640 151,280 200,000 173,153 1,003 | | e | e 3.700 |..... 6.109 |JD....... BT | ..3,700 | 08/21/2015. | 12/01/2022.
62856R  AB 1 |MYRIAD INT HOLDINGS BV 6.00 07/18/2020.............cuerreermmerresmmenressisessessmessesssssessesssesssssmssesssssnnees | coveens |5 ORI o 2FE 106.061 397,728 375,000 395,337 (3,929) | oovvrrveereerriiiennens | e | e 6.000 |...... 4.663 | .o | s 10,188 | coovvvvvrvane 22,500 | 12/19/2013.| 07/18/2020.
62856R  AC 9 [MIH BV 5.50 07/21/2025.........cococommrrreerserecssseseeessesssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssnsssssssans | soveees R| cevrerd [ 2FE 499,810 |..... 96.021 480,103 500,000 499,816 (5 SRS [SOSTIORRTIRRTII DR 5.500 |...... 5.505 |JJ........ 12,222 07/14/2015. | 07/21/2025.
63946C AD 0 |NBC UNIVERSAL ENT 1.974 04/15/2019, SD. || s 1] 1FE 99.922 999,218 1,000,000 999,687 91 | oo | e | e 1.974 | ...... 1.984 |AO...... | cooerrererrierns 4167 | oo 19,740 | 03/20/2013. | 04/15/2019.
641423 BS 6 |NEVADA POWER CO 6.50 05/15/2018. SD. [ | ceerenndd [ 1FE 111.403 557,016 500,000 515,404 (5,965) | .oovvveeeeeereeseriiens | eenreeeeseeeeeneesneeeen | oo 6.500 |...... 5.104 |MN...... 11/12/2009. | 05/15/2018.
651290 AP 3 [NEWFIELD EXPLORATION 5.75 01/30/2022..........covcoervveermrenrisreesessnnessissssesessessesessssessssssesssssnsens | coveees | 3FE | oo 322,375 | ..o 88.000 308,000 350,000 305,537 (18,442) 1,550 | oo | e | e 5750 |..... 7.266 [JJ........ 12/21/2015. | 01/30/2022.
65504L  AC 1 [NOBLE HLDG INTL 4.90 08/01/2020...........ovvemmrermreeiereeseseeisseesssssesssssssssssssssssssssssssssssssssssssssnssssanes | coneees R| oveed [ 2FE | ..covevv........849,958 | ... 75.952 531,665 700,000 657,447 7489 | oo [ e [ e 4.900 |...... 6.453 |FA....... 01/15/2015. | 08/01/2020.
670597  AA 3 [NUSTAR LOGISTICS 7.65 04/15/18.........coooorrerriiceriirssessisssesssssnessssssssssssssesssssssessssssessssssssssssnans | coneees I O I 3FE ...102.500 512,500 500,000 512,500 (5,297) (7,008) | .ooovvevernreeearennens | e | e 8.150 |...... 6.451 |AO...... 11/04/2009. | 04/15/2018.
67551Y  AA 5 |OCH-ZIFF FINANCE 4.50 11/20/2019........cvrveeumerreeemmcrrismmerseessmemsssssessssssnesssssssessssssssessessnsssssssnsesses | wevens | o0 | convenres 1] 2FE | oo 994,170 |...100.637 | .covvvvvrve 1,006,366 | ... 1,000,000 995,357 1,087 | v | v | s 4500 |...... 4.632 |MN...... 11/13/2014. | 11/20/2019.
69352) AL 1 |PPLENERGY SUPPLY .50 05/01/18.........coocimmmmiiiiirniiisnssiiissiisssssssissssssssssssssssssssssssssssssssssssss | sosenne 1,563,000 | ..............1,453,590 | ........... (151,160) (20,968) | .vvovevvererrvereriirennns | cerviesiieesiienriees | e 6.500 |...... 4.944 [MN......| coooveris 16,933 | ...........101,595 | 06/16/2011. | 05/01/2018.
70109H AH 8 | PARKER-HANNIFIN MTN 5.50 05/15/2018..........ccrrvrermmrmreermnenrisssenessmnessesssesssssessessesesssssssssessnns. | coveees ....1,075,000 (19,089) | vvvvervrriererrii | v | e 5500 3520 [MN...... 7,555 59,125 | 04/27/2011.| 05/15/2018.
70454B AN 9 |PEABODY ENERGY TL LIBOR+325 9/24/2020...........cco0vvooemrverireessisisessessssssssssssssssssssssssssssssssssssssssens | sevvies 02,528,137 | oo 1,188,225 | e (781,239) 28,692 | ..cvvveerrrinenriiins [ rreereiineenninennes | s 4250 |...... 9.806 |MJSD.. 12/22/2015. | 09/24/2020.
713448  BW 7 [PEPSICO INC 3.00 08/25/2021...........cvvvermmrvvirrrereessinsessseesesssessssssssssssssessssssssssssssesssssssesssssssessss. | coneees . ....1,470,000 . 1,985 | v | v | e 3.000 |..... 3.165 |FA....... . ....44,940 | 09/25/2013. | 08/25/2021.
714239 AA 8 |PERMIAN HOLDINGS INC 10.50 01/15/2018.......cvvuummierreermerresmesiesinessissssssssssessesssssssssssssesssssssens | coveeee . 000 | ovvvieernrnn 360,000 | i 1,000,000 360,000 219,463 (1,156) 643,307 10.500 |...18.502 |Jd.ovevee | vevvrrcrrenns 48,417 | ............105,000 |02/01/2013.| 01/15/2018.
71645W AR 2 |PETROBRAS INTL 5.375 01/27/2021......c.cccouevierreioerieeseiseeesssenissssssssisssssssssessssssssssssssssssssssssssssnsnes | seveees R| o [ BFE | e 1,376,647 | ... 74.000 | .oovrverrrenne 999,000 | ...vvevevne 1,350,000 999,000 (367,225) (VLC3:) 1 SOOI DO PO 5.375 |..... 5101 [ | o 31,041 | v 72,563 |12/15/2011. | 01/27/2021.
718546 AC 8 [PHILLIPS 66 4.30 04/01/2022.........c0vvvcrmrerversnsrisssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssns | soenees ...103.452 775,887 750,000 748,821 187 | e | e | s 4300 |...... 4.329 |AO...... 8,063 32,250 |03/07/2012. | 04/01/2022.
72650R AP 7 | PLAINS ALL AMER 6.125 01/15/2017.......ccvuumrrireriieriinesiiesiissssiessisssssssssssssssesssessssesssssssssessssessss | seveeee .102.739 | e 1,479,437 | v 1,440,000 | ........c..... 1,465,288 (23,343) | coovvvvvrerrrieenriis | e | e 6.125 |..... 4.376 |JJ........ ...40,670 11/18/2011. | 01/15/2017.
730481  AF 5 [JB POINDEXTER 9.00 04/01/2022..........covcouuerveemmereieinerressssssesssssesssssssessssssesssssssessssssesssssssessssssees | coneees ...104.625 240,638 230,000 230,000 (1) 1 [FESSRRRTINSPIOTORN DOV POOOON 9.000 |...... 9.000 |AO...... 5,175 | .. 08/15/2012. | 04/01/2022.
74153Q  AH 5 |PRIDE INTL INC 6.875 08/15/2020.........c.ccvreermerrermmerreisiereissensessesenssssssessssssessssssesssssesessesssessessen | vonneee oo | sevveensd |00 2FE | 1,084,134 [ 92.899 882,537 950,000 1,039,650 (16,815) | vvvvermrrrierereiinns | covererisesssnissennes | e 6.875 |...... 4585 |FA...c..| oo 24,674 | oo 65,313 | 01/08/2015. | 08/15/2020.
74273@ AB 9 |PRIT CORE REALTY B 3.85% 02/14/23..........ccovvvveerreienesiiisesssnisssssesssessissssssssssssssesssssssssnessesns | cvveees ...100.140 ...1,001,400 | ....c....ee...1,000,000 | .ooovrriccea 1,000,000 | covoovvveeermnvvienrens | ervernmrnisinesneisnns [ eoveienmeiissnsiiens [ eeveesnnessinseneinns [ coeees 3.850 |...... 3.850 [FA....... 14,651 38,500 |02/14/2013.| 02/14/2023.
743487 AN 2 [PROSPECT CAPITAL 5.00 07/15/2019......ccourrvermmurreismmrressmssresssnsessesssesssssssessessssessssssesssssssssssssnees | coneeee ...100.484 ..1,004,844 | .. . (5,333) | eoverreeererneinennees | e | e 5.000 |..... 4.358 | .o | s 23,056 | ..oovvrrennne 50,000 |04/07/2014.| 07/15/2019.
74836H AC 1 |QUESTAR PIPELINE 5.83 02/01/2018, SD.. ...107.378 644,266 600,000 643,229 (20,037) | cevvvorreerrrieniienens | e | e 5.830 ... 2.270 [ID.ccve | v 2,915 | 34,980 |07/03/2012. | 02/01/2018.
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75281A AN 9 |RANGE RESOURCES 5.00 08/15/2022 .367,963 |..... 74.750 338,244 452,500 338,244 (30,461) 742 12/15/2015. | 08/15/2022.
76117W  AB 5 |RESOLUTE FOREST 5.875 05/15/2023..........cvveuereeeerirerernenireresnenisesssasenssesessenssnsesssesssnsessssssennes | eeneeee | oo | wvvveeee] [eeie8FE | iviiiinennr.800,625 | ... 71500 | cooevvererrinnee 715,000 | ..ovvevecne 1,000,000 715,000 (90,831) 5,206 10/30/2015. | 05/15/2023.
76720A  AF 3 |RIO TINTO FINANCE 2.875 08/21/2022..........c.ccoccmmuvvrvermneerimnsnrninsseerisesssssssssssnessssssssssssssssessesns | evveee | R vvvveend [l TFE | 1,184,256 | ... 90.530 | oo 1,086,360 | ...oooovues 1,200,000 | ..o 1,189,030 1,471 08/16/2012. | 08/21/2022.
775109  AK 7 |[ROGERS COMM INC 6.8 08/15/18 111.742 558,709 500,000 521,905 (7,638) 02/17/2010. | 08/15/2018.
78412F AL 8 [SESILLC 6.375 05/01/2019.......cmvrveermrrrrrieerenriinseressssesrisssssssssnensessssessssensssssssnessssensessssossessssnns | coneene oo | vvvrrresd oo FE | i 497,500 | .. 94.500 472,500 500,000 497,430 (70) 09/02/2015. | 05/01/2019.
80875A AJ 0 [SCIENTIFIC GAMES TL B1 LIB+500 10/18/20..........evrvveemmrrriemrcrreessnreesssnessesssnsessesssesssssseessssssnsessens | eeveene | oo | cvnseersenns [eereFE | ovveerrennnenn 196,019 | e 91.938 182,018 197,980 182,018 (14,246) 245 01/15/2015. | 10/18/2020.
81618T AB 6 |SELECT INCOME REIT 3.60 02/01/2020. ...100.683 | .ccooovveenne 1,006,826 | .............. 1,000,000 993,433 1,333 01/29/2015. | 02/01/2020.
816851 AN 9 |SEMPRA ENERGY 6.50 06/01/2016 ...102.030 510,151 500,000 503,520 (8,188) 11/04/2009. | 06/01/2016.
826418 BD 6 |SIERRA PAC POWER 6 05/15/16 M ..101.730 508,652 500,000 504,790 (12,604) 833 | i 30,000 |06/16/2011. | 05/15/2016.
848580 AA 6 [SPIRIT AIR 2015-1 A 4.10 10/01/2029..........cvvvveerrrvreererrerisneriisneesisssssssssseesesssessssssssssssessessssoneens | evveeee | oo | vevvesnned e TFE | 221,000,000 | ... 99.250 | woveorvererennne 992,500 | ..ooovvvreeree 1,000,000 | ..oooverneeee 1,000,041 41 AO...... 15,944 07/28/2015. | 04/01/2028.
854502 AC 5 |STANLEY BLACK 3.40 12/01/2021 101.939 897,059 880,000 880,794 (119) 2,493 ....31,705 | 09/25/2013. | 12/01/2021.
860630 AE 2 [STIFEL FINANCIAL 3.50 12/01/2020...........cvvemerererermererererneresseessenssssessenssssessenssnsessenssnsessenssnees | coneree | | serevnen] | c0een2FE [ i 498,070 |, 98.586 492,930 500,000 498,100 30 1,458 11/23/2015. | 12/01/2020.
871658  AB 9 [ SYNCHRONY FINANCIAL 3.00 08/15/2019.......ccvccmmurrreermrrrernmeniessenseesssnensessesensesssnessssssnensssssesssssens | eeveene | oo | vevvenend [ eei2FE | v 997,640 | ... 99.936 | ..o 999,356 | ..o 1,000,000 998,261 448 FA....... 11,333 30,333 | 08/06/2014. | 08/15/2019.
87246Y AA 4 | TIAA ASSET MGMT 2.95 11/01/2019 100.255 2,005,096 2,000,000 1,997,196 682 MN.coe | e 9,833 | v 59,164 |10/27/2014. | 11/01/2019.
87261N  AG 5 | TMX FIN/TITLEMAX 8.50 09/15/2018..........cevvvveerrrrieerreriesesiisneesesssssssssssssssssnsssssssssssssossesssssneens | eeveeee | oo | veveeeend e BFE | 500,000 | ... 74.500 372,500 500,000 372,500 (44,891) (109) MS.ooo | o 12514 | oo 42,500 | 07/17/2013. | 09/15/2018.
87612B  AH 5 | TARGA RES PARTNERS 6.875 02/01/2021.......c.cvvvvvrerrerrnnerrissesressnsessesssssessssessesssssssssssnssssssnees | eoveen | oo | vevvesennd [eee8FE | i 132,375 | e 90.500 135,750 150,000 132,486 111 4,297 12/14/2015. | 02/01/2021.
87612B AR 3 | TARGA RES PRTNRS 4.125 11/15/2019.......ccvvveeererrereenreeiessnnesisessesssnssesssensssssessssssssesssssssnsssnns | evveeee | oo | vevennend [eeieFE | v 169,500 | ... 83.000 166,000 200,000 166,000 (3,779) 279 1,054 12/11/2015. | 11/15/2019.
87612E AP 1 |TARGET CORP 5.375 05/01/2017 105.539 686,000 650,000 673,304 (16,964) 5,823 [ oo 34,938 | 11/03/2010. | 05/01/2017.
878742  AX 3 |TECK RESOURCES 2.50 02/01/2018.........cevvvverrrrrreranerresseresssensessssssssssesssssssssssssessessssssssssnsses | soeeeee |1 | vvvvernes 0000 3FE | i 159,000 | s 76.000 152,000 200,000 148,734 (11,692) 1,426 2,083 12/10/2015. | 02/01/2018.
878742 AY 1 |TECK RESOURCES LTD 3.75 02/01/2023..........ccvvvereerreeereereesserreesssensessennessssensessssessssssessssssnennes | coneene || vvveines [0 3FE | iiin..991,880 | ... 45.250 | coovvrrernnns 452,500 | ...oovvernnnee 1,000,000 | .ooveovenrreerns 452,500 | ........... (541,662) 705 FA oo | o 15,625 | ovvvvernane 37,500 |07/30/2012. | 02/01/2023.
878744  AA 9 |TECK RESOURCES 3.00 03/01/2019........cmmuvrrerrrrernrenrissssrisnssssisnssssnsssesssssssssssssessssossessssnsenes | coneene || vevvinnd [0 BFE | i 78,750 | 62.250 62,250 100,000 62,250 (17,451) 951 MS...... 1,000 10/23/2015. | 03/01/2019.
87938W AM 5 | TELEFONICA EMISIONES 5.134 04/27/2020 ...109.295 819,709 750,000 722,994 5314 AO...... 6,845 38,505 | 12/15/2011.| 04/27/2020.
881575 AA 2 |TESCO PLC 5.50 11/15/2017 ...104.287 392,117 376,000 388,840 (6,518) MN.ooee | i 2,642 | oo 20,680 | 06/16/2011. | 11/15/2017.
88731E  AF 7 | TIME WARNER ENT 8.375 03/15/2023. ...122.987 614,937 500,000 624,451 (9,794) MS...... 12,330 20,938 | 04/23/2015. | 03/15/2023.
88732) AL 2 | TIME WARNER CABLE 6.75 07/01/2018 ...109.483 821,121 750,000 777,708 (10,133) NI 25,313 50,625 |02/11/2010.| 07/01/2018.
89236T BB 0 |[TOYOTA MTR CRED MTN 2.10 01/17/2019 ...100.180 150,270 150,000 150,515 (163) o 01/28/2014.| 01/17/2019.
89352H AF 6 | TRANS-CANADA PIPELINES 6.50 08/15/2018 ...109.278 819,585 750,000 782,758 (11,481) FA...... 02/12/2010. | 08/15/2018.
893830 AY 5 [ TRANSOCEAN INC 6.50 11/15/2020..........ooormreeemreerereemerreseeeeeneeesnresiesssseesssssssnssssssssssssssosssssssssosnses | conere | R | evvieend | e 3FE [ v, 318,083 | ... 68.000 238,000 350,000 238,000 (84,391) 4,328 MN...... . 01/08/2015. | 11/15/2020.
893830 BA 6 |TRANSOCEAN INC 5.05 12/15/2016 v 284375 | L 97.000 242,500 250,000 242,500 (4,626) 2,751 JD....... ...644 01/12/2015. | 12/15/2016.
89678F  A* 1 |TRI-STATE CAPITAL 5.75 7/1/2019.....ccumirrriornrieieeerisnsesssssessisssssssssssessssssssssssssesssssssssssssnennes | eevvees | oo | veseesesnes | eevees 2FE | s 1,000,000 |...100.000 | ....ccoouue 1,000,000 | ..ovooovees 1,000,000 | ..o 1,000,042 (17) Wever | e 28,750 06/05/2014. | 07/01/2019.
902755 AB 3 |UIRC GSALLC 4.00 08/01/2023 .4,000,000 |..... 97.504 | ..covvoues 3,900,140 | ..oovvrenncn 4,000,000 | ..ovrrvuncr 4,000,042 105 FA i e 66,667 08/21/2012. | 08/01/2023.
90343K AN 2 [US SILICA CO TL B LIBOR+300 7/22/2020...........c0vvveermmerreeerereeamseseessssensesssesssssssenssssssesssssssessssssnes | evveens | o | cvnsversesnns [ oo FE | ovnverreeennnn 185,120 | e 92.125 182,379 197,970 182,379 (4,489) 1,872 MJSD.. 22 6,972 | 02/05/2015. | 07/23/2020.
90919W  AC 4 |UNISON LEASE FND 3.721 03/16/2020...........ceevvvvrerrrirscerisssenrissssssssessssssssssssssesssssssssssssossesssns | SDe | [ vovver? [t TFE | ciiii00002.1,000,000 | ... 98.788 | ..voovverriennne 987,880 | ..o 1,000,000 | ..ooovreeene 1,000,001 2 MON.. 03/12/2013. | 03/15/2020.
909319  AA 3 [UNITED AIR 2013-1 A 4.30 08/15/2025. ...103.500 985,306 951,987 951,987 FA....... 08/01/2013. | 08/15/2025.
913017 BM 0 [UNITED TECH CORP 5.375 12/15/2017 ...107.462 727,515 677,000 721,547 (22,154) JD....... 03/22/2013. | 12/15/2017.
918204 AV 0 |VF CORP 3.50 09/01/2021 ...104.656 ...1,219,237 (1,049) MS...... 13,592 11/20/2015. | 09/01/2021.
919117 AJ 2 |VALE OVERSEAS LTD 5.625 09/15/2019........ccvvevmmerreermerresieereessnersessesnssssnensessssenssssssessssssnessessns | coveene | R| cvvrcires [0 2FE | 1,950,000 | ..o 90.125 ...1,802,500 . 322 MS...... 33,125 12/22/2015. | 09/15/2019.
919117 AL 7 |VALE OVERSEAS 4.625 09/15/2020...............commrrvverenerrrrinsessissssesssnsessssssesssssesssssssesssssssssssssssssens | coenees |R| cvvvieeesd 000 2FE | viiienenr.515,665 | ... 83.375 416,875 500,000 509,156 (1,726) MS...... 12/16/2011. | 09/15/2020.
920355 AF 1 |VALSPAR CORP 7.2506/15/2019 ...113.033 2,260,654 2,000,000 2,207,829 (55,032) JD....... 09/14/2011. | 06/15/2019.
92276M AW 5 |VENTAS REALTY LP 4.75 06/01/2021 ...106.668 | ............. 1,066,678 | ....ooovues 1,000,000 980,013 3,123 JD....... 12/16/2011. | 06/01/2021.
92276M  AX 3 |VENTAS REALTY LP 4.25 03/01/2022 ...103.194 515,969 500,000 497,403 360 MS...... 02/01/2012. | 03/01/2022.
92343V BR 4 |VERIZON COMM INC 5.15 09/15/2023 LA09.731 | 1,645,965 | .....cooovvnes 1,500,000 | ..o 1,496,037 409 MS...... 09/11/2013. | 09/15/2023.
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92976G  AH 4 | WACHOVIA BANK NA BKNT 6.00 11/15/2017 FE .547,330 |...107.825 539,127 500,000 515,172 (7,627) 30,000 |06/16/2011. | 11/15/2017.
94106L AS 8 |WASTE MANAGEMENT INC 6.10 03/15/2018 2FE ...108.980 500,000 523,287 (9,931) ....30,500 | 06/16/2011. | 03/15/2018.
95763P AJ 0 | WESTERN ALLIANCE 5.00 07/15/2025 2FE ...101.000 ....1,000,000 ..1,000,025 25 06/24/2015. | 07/15/2025.
980888 AD 3 | WOOLWORTHS LTD 4.00 09/22/2020. 2FE ..101.211 . ...1,000,000 | .... ..1,019,842 (3,798) | oovvrvverecrrienernees | wvveeenrissssenrienens | 2000 [10003.540 | MS.ciis [ e 11,000 | v 40,000 | 04/04/2012. | 09/22/2020.
98417E  AK 6 | XSTRATA CAN FIN 4.95 11/15/2021 2FE ]| .............1,025,290 |..... 82.000 | .................820,000 | .............. 1,000,000 | .............. 1,016,388 (2,378) | oo | e [ 24950 [ 4.628 [MNL | 6,325 | 49,500 | 12/15/2011.| 11/15/2021.
98779P  AH 0 |YOUR COMMUNITY B 6.25 12/15/2025 .2FE ...100.000 500,000 500,000 500,001 1 12/03/2015. | 12/15/2025.
997575  ZA 6 |REGIONS BK CD .30 09/18/2018.........ccoumrverrrerreircersenreseessenssssessessssessssesssssssssessssssssssssssssssssnsssss | 99Dk | ve [ vevvrnererns | vernereenne 11. ...100.000 200,000 200,000 200,000 09/08/2014. | 09/18/2018.
G3163H AC 6 |C&J ENERGY TL B1 LIBOR + 550 03/19/2020...........ccommuereerierriiriiienisssissessssssssessssssssesssssssssenes | oneees e | 4FE | iie...853,550 60.800 603,440 992,500 603,440 | ........... (266,318) 22,150 03/19/2015. | 03/19/2020.
G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 08/13/2020............c0mvvvereervirseessisssessisssssssssssessssssssssssssesssssssessnss | coneees Flonn | e BFE | . 223,829 | ... 43.800 238,473 544,458 238,473 0 14,644 199,915 02/18/2015. | 06/13/2020.
Q3930A  AC 2 [FMG TL LIBOR + 275 6/30/2019........c0oiiiieiiiiisissiiississiississsissis s | coneeee Flo o 3FE 1,325,113 |..... 73.885 ....1,484,583 1,096,884 (251,718) 24,468 ....36,211 | 10/19/2015. | 06/30/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: ..154,458,489 XXX 151,258,038 ..145,531,312 (3,223,122) (909,641) 875,954 6,401,841 XXX XXX
Industrial & Miscell (Unaffiliated) - ial Mortgage-Backed Securities
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035...........coocmrvuuriiriiicriienisssiisssisssssssssssssssssssssssssssssensssns | wveeene | oo [ eevvvennsinns | one TEM | i, 247,006 |..... 97.830 258,271 264,001 246,500 2,978 07/24/2013. | 06/25/2035.
02149M  AB 5 |CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.........coermvveerrrviiirsseiiirinnessisisssssesissssssssesssssssssssssssssssaans | coseees 705,885 92.587 789,869 853,106 723,755 (23,243) 09/13/2013. | 03/25/2037.
04544N  AD 6 | ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036...........coosrveririiriiienieneiisnisnsississnssissisnssssnins | eoneee | oo | eoveneiinnns | cend TEM il 712,382 |..... 89.500 759,027 848,074 740,005 27,884 01/16/2014. | 11/25/2036.
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37 658,441 80.935 733,778 906,632 676,207 (53,678) 09/18/2013. | 06/25/2037.
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020............cccvvvvimieiriiinniineiissisneiissisnesssssssssssssnnns | eeneee | oo [ evveennienns | oenn TEM | s 467,717 |..... 98.841 456,870 462,229 465,697 (1,344) 12/27/2013. | 09/25/2020.
1248ME  AG 4 |CBASS 2007-CB4 A2D SEQ STEP 04/37........coooierieeriineriiieniinesiinessiissssisessissssssssssssssssessssssssnssssnenes | soveene | oo | cenvivenniens | eeee IFM | cii000000.1,792,888 | ... 97.120 2,123,480 2,186,449 1,837,141 28,308 08/16/2011. | 04/25/2037.
12667F  5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35...........ooocommrveernnreiicsnnricisnnsecisssssesissnsssissssssssssnsssse | woinee | oo [ evvvvciennns | oo TFM | iiei0.....838,045 [ ..., 96.781 891,818 921,476 803,221 4,343 01/16/2014. | 04/25/2035.
17309A°  AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/3............oorvveerierieiieriineiesiensiesisssiessssssssssssssssssssssssnnes | cosees 324,969 93.354 341,393 365,697 309,086 (15,151) 07/17/2013. | 04/25/2036.
251510 DP 5 |DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35 .569,582 |...104.789 593,337 566,220 575,089 13,408 01/29/2014. | 04/25/2035.
29445U AB 1 |EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037.........coomrvrrrinriinninneiisciissessssisssissssssssssssisssssenns | eeveee | on | ovsnvinnens e TEM | 000,912,089 | ... 79.694 | ..coovirinann 874773 | oo 1,097,662 926,863 28,450 10/28/2014. | 04/25/2037.
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036..........ccccurveucriimniircriissniieniisessssssssessssssssenissssssnens | enenee | oo [ evvneninnns | coned TFM | ci000000.....929,186 | ... 87.110 [ oo 913,302 | ..cooveeuv. 1,048,447 936,881 23,015 03/18/2015. | 10/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036...........cvvveeeureeeeenreeencrneieennessssessesssessnssssessssssennsssssennnes | evveeee | o | cvenvennenns [ oo TEM | 000 502,213 | . 93.590 504,383 538,928 518,421 13,887 02/13/2013. | 07/25/2036.
32051G  SD 8 |FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35............ccoorriiiririiinciissiiisssiiesisssssiessssssssssesessses | sveeee | oo | covveessinns | cov M| 1,033,906 |..... 85.844 | ............ 1,062,927 | ......couce. 1,238,211 958,836 9,124 09/08/2011. | 08/25/2035.
32052K  AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/3B.........ccorvvrerrrrirerireniiesiinsssiesissssisssessssissssssssssssin | eevsee | oo | wovserernenns | eened TFM | iiiii1e..1,876,850 | ... 83.750 ...1,861,365 10,111 05/20/2015. | 07/25/2036.
362257 AB 3 |GSAA2006-17 A2 SEQ FLT 11/25/2036..........ccccvvmrvrrnriiriisniiseississsississssssssssssssssssssssessssens | conenee | o [evveseinnns | conn IFM | 0100..3,157,867 | ... 50.724 ...1,601,784 . 06/09/2009. | 11/25/2036.
3622EA  AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047..........oovvurerrirrireriinenisesiissssiessissssisssissssssssssssssns | eevenee | or | vervevnnnie | eeee IFM | iiii0001...955,657 | ... 67.110 ..964,323 955,458 19,463 07/20/2015. | 03/25/2047.
362341 7S 2 |GSR2006-1F 4A1 SEQ SNR 5.50 02/25/2036.............cccvvverrriiiriiincinniensississsssssiesssssssissssssssssns | coneeee | oo [ eoenneiinns | oo AFM | 001,085,446 | ... 94.440 ,062,275 L A124815 | 1,062,275 (348) (13,168) 12/16/2014. | 02/25/2036.
362381  AA 3 [GSAA2006-12 A1 SEQ FLT 08/25/2036............ccuomriirreiiiriiisiiisiiissiisisssssisssssssssssssssssssssssssssss | oneees 53.320 350,353 657,077 406,830 7,074 06/09/2009. | 08/25/2036.
36298Y AA 8 | GSAA 2006-14 A1 SEQ FLT 09/25/2036...........00vrrvvererereneirneissssissssssssssssssssssssssssssssssssssssssssssssssensss | envsee | oo | vsnvssienens | eoneed TEM | i 717,390 o 50.370 361,349 717,390 420,006 7,684 06/17/2009. | 09/25/2036.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46...........cocovvrverriinnriinniisnsisseniisseissnissssssssissssssnnisns | eevees | oo | ovsninnnnns | e TFM | 000,881,088 | ... T4A484 | ... 836,654 | .............. 1,123,274 846,744 25,752 37,410 12/04/2014. | 09/19/2046.
45660K AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037...........covvverreiriiseiennniinenissssisessssssisssssssessssssinnsssins | eeviee | oo | wonservnenns | wen TFM | 020...1,008,960 | ... 79.500 | .ooovverrianne 993,680 | ...ooouuc. 1,249,912 | ccooounevn. 1,014,270 9,927 09/22/2015. | 02/25/2037.
466247  SE 4 |JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35...........ccovrviirinciiinnisniisssinsssisssissssssssssssssssssnsssssssnns | coneeee | oo [ eovnseiinns | oo TFM | 10000..2,110,908 | ... 99.500 2,481,954 2,494,426 2,083,949 39,188 01/31/2012. | 08/25/2035.
46626L FL 9 [JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035............coecverieiriiriiieniissiisnnisssisssiisssisssssssssssssssssnns | eneees | oo [ evvennninnns | e TFM | ii....694,901 [ ... 99.500 736,785 740,487 714,128 21,537 08/08/2013. | 05/25/2035.
46627M  FA 0 [JPALT 2006-S1 3A2 SEQ FLT 03/25/36..........oocourrrriierriiinrniiisnssssssssssssssssssssssssssosssssssssssssssnenns | eevvene | oo | cvvssessennes [eene TFM| 00000, 278,670 | . 95.088 333,574 350,805 319,535 4,837 12/13/2012. | 03/25/2036.
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036............cocucrrerriiiciiinniincrisissiisssisssssissssssssssssssssssssenssenssss | eenees | or | ovseivennns | e TEM | iii000000..1,007,515 ] L. 90.933 [ ..oovieriianns 916,246 | ............ 1,007,603 879,034 06/17/2009. | 09/25/2036.
57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035..........cc0vmmeriririireriinnrinerissssinessssssssesessssssessssessssssesns | conenee | oo [ervvnsernnes | conen TFEM | ciiiii0000...998,750 | ... 99.065 | ..oovvvrerrinnes 990,652 | ...vvevecne 1,000,000 987,855 (10,039) 11/20/2014. | 11/25/2035.
61755F  AA 3 [MSST 2007-1 A1 SEQ FLT 06/25/2037..........ocoveoerriieriieniissiisseiieseissssiesisssssssssssssssssssssssssssssanns | oneees 99.359 108,583 109,284 106,486 4,418 08/01/2013. | 06/25/2037.
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037.........cocmmreemrriucrieneniiensisesisessisesissesssssesssssssesssssssssnssssenseses | eensee | oo | wovsevevnnnns | cenee TEM | 00,807,651 | ... 97.550 841,729 862,869 837,313 26,893 05/29/2013. | 03/25/2037.
63860L AC 4 [NSTR 2007-B 2AV2 SEQ FLT 04/25/2037..........coomvmieriiinciniisniiensissniisnssssissssssssssssssssssssssssnns | coneeee | oo [ eoesniinns | e TFM | 000,766,296 | ... 98.065 843,159 859,799 809,404 43,194 09/06/2013. | 04/25/2037.
749239  AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046..............coooerurreriieriinniiicniisnsiisniissssissssssssssssssssssssssssnnns | cenenee | oo [ evivseiinnns | e TFM [ iin0....684,166 | ... 96.875 721,727 745,009 715,113 25,986 06/21/2013. | 08/25/2046.
74924N AB 3 |RASC 2007-KS4 A2 SEQ FLT 05/25/2037........oovvvuerriierinenriresiisssisessssssssesssssssssessssssssssssenssssessn | eevsee | oo | onserivnenns | eoned TEM | 059,886 | ... 99.927 43,130 43,161 42,867 (18,554) 03/08/2013. | 05/25/2037.
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74929F BB 4 |RBSSP 2010-3 6A2 SEQ SSUP 6.0 03/37 RE .554,59 | ...103.505 575,413 555,929 555,074 1,080 ...36,473 | 02/25/2013. | 03/26/2037.
749788 AA 6 |RAAC 2007-RP3 A SEQ SNR FLT 10/25/2046............cvvvererernerirernrnerieresseresssessensssssssessssssssnenssens | eeveee | oo | woveerernenns | eoreed TEM | i 877,735 | Lo 88.000 | ..ocvvvrerrrrne 880,342 | ...cooovuen. 1,000,389 891,346 27,231 5,668 | 08/11/2014. | 10/25/2046.
760985 UR 0 |RAMP 2003-RS4 Al5 SEQ STP 05/25/2033 ...102.289 3,687,722 3,605,215 2,733,467 | .o | e 108,644 12/12/2011. | 05/25/2033.
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033 ...106.280 ....1,606,440 | .....cc....c.. 1,511,517 | oo 1,351,155 13,002 08/04/2011. | 09/25/2033.
76110W Y8 3 |RASC 2005-KS6 M3 MEZ FLT 07/25/2035..........oorvverreenriineniercisssisnssisssssssssssssssssssssssssnnssnnnsnns | eoveeee | oo | ovseiinnnns e TEM | ii000000.2,189,157 | ... 99.771 2,791,244 2,797,645 2,742,596 | ..oooveerercins | e 134,021 04/19/2012. | 07/25/2035.
76111X  TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035........corveerereeereeereeeseeeeesesesnsssesessssessssssseessessssssessesesnsns | evvseee | or | eoneseennnee | eoree IEM | i 296,181 | ... 91.938 289,491 314,877 296,274 3,491 07/23/2013. | 03/25/2035.
85172G  AB 3 | SLFMT 2013-2A M1 MEZ 3.52 12/25/2065 100.730 503,650 500,000 489,543 2,449 07/03/2013. | 12/25/2065.
863587 AE 1 |SAIL2006-3 A5 SEQ FLT 06/25/2036............cooomrurereiiriieriisceiieniississsesssssssssssssssssssssssssssssssssssns | cenenes | oo [evvvsninnns | coned TEM | i 972,777 [ 84.620 | .....ococevenee 954,393 | ......ccce0e.. 1,127,857 973,672 6,202 11/06/2015. | 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31.......ccvurrircriiirrieriiessirnessssssssnessssessssssssessssssssnessssssnnssens | eeniee | oo | wonsevirnenns | eoned TEM | i 313,727 ] L0 95.500 331,518 347,139 319,808 6,849 02/07/2013. | 08/25/2031.
863619 AB 8 |SASC 2007-OSI A2 SEQ FLT 06/25/2037..........ccoommvveicinreinniisseissisnsisssisnsssssssssssssssssnsssnsssnns | coneeee | oo [ evvnseiinns | e TEM | 0. 399,411 [ L 96.960 409,808 422,657 413,856 10,860 03/06/2013. | 06/25/2037.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036........00ccermmrersirinecssssiesnssssssssssssssssssssssssssssssssesssssssesssssssesssenss | coneene | oo | evevnsenneee | cone dFEM | vivennininnn. 724,140 [ s 84.000 688,292 819,395 724,622 5,821 . . .. 02/18/2014. | 11/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX s 39,070,860 | ............ 44,202,981 36,944,270 (348) 567,177 52,168 0 XXX XXX XXX [ o 90,589 XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
05490T AA 0 |BBCCR 2015-GTP A SEQ SSNR 3.966 08/10/33 103.149 | oo 1,805,108 | .........c.... 1,750,000 | ...vovnevne 1,800,137 (1,563) | oo | e [ o 3.966 |...... 3.635 [MON... | .ocovornrirnes 4,820 [ .o 22,309 |09/09/2015. | 08/10/2033.
30288B AE 5 |FREMF 2015-K721 B MEZ 3.6806 11/25/2047..........ccccomrviiiniiniiinniisneissniisssisssisssssssssnsssssssnens. | eevies | on | wovsninnnnns e TEM | 00,440,813 | L. 87.936 439,681 500,000 441,077 264 1,534 12/04/2015. | 11/25/2047.
46639) AE 0 [JPMCC 2013-C10 A5 SEQ SSNR 3.1425 12/47 ...100.100 ...1,501,500 ....1,500,000 ..1,468,684 3,618 . . .. .3,928 04/03/2014. | 12/15/2047.
93364L  AC 2 |WMCMS 2007-SL3 A1A SEQ SSNR CSTR 03/45 ...100.000 247,662 247,662 252,013 (5,029) | ..o i | 5449 |.... 3.251 [MON... | ... 1,125 08/01/2014. | 03/23/2045.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. XXX 3,993,951 3,997,662 3,961,911 0 (2,710) 0 0 XXX XXX XXX | s 11,406 XXX XXX
Industrial & Miscell; (Unaffiliated) - Other Loan-Backed and iti
00084G AL 7 |ACASC 2014-2A A2 CLO SSNR 3.634 01/15/27 ...101.900 2,547,500 2,500,000 2,499,595 136 [ [ | e 3.634 |... 3.654 [JAJO...| oo 19179 | oo 80,756 | 11/06/2014. | 01/15/2027.
00084Q AA 9 |ACASC 2013-1A AT CLO FLT 04/20/25..........oomrvemnrreerriinnsesseessssissssessssssssssssssssssssssssssssssssssssssnssssns | eovsene | oo | vonerernsd | eoesnIFE | i 445,500 | ... 98.750 444,375 450,000 450,000 1,366 6,581 | 09/06/2013. | 04/20/2025.
00084Q AE 1 |ACASC 2013-1A B2 CLO 3.36 04/20/25............coovooererrrirriisceesniisneisssissessssssssssssssssnsssssssssnssns | coeene | oo | connieennd | e IFE | iiiiiinnnn..496,800 | ... 97.250 486,250 500,000 498,037 442 02/27/2013. | 04/20/2025.
00084U AJ 1 |ACASC 2014-1A B2 CLO MEZ SEQ 4.22 07/26 ...100.750 503,750 500,000 497,974 321 06/06/2014. | 07/18/2026.
00084V AQ 3 |ACASC 2013-2A A2B CLO 4.55 10/25/2025 2100112 | e 1,001,117 | oo 1,000,000 | ..ovovnevene 1,000,000 08/28/2013. | 10/25/2025.
00090V AC 6 |ACASC 2015-1A A2 CLO SEQ SSNR 3.01 04/27.........ceovovriiriiincisnsiinsieneisssisssissssisssssssssssssnns | eevees | oo | ovseinsnnns | e TFE | 1011....1,500,000 | ... 99.250 | ..coovvonve 1,488,750 | ...coooouve. 1,500,000 | .............. 1,500,000 04/15/2015. | 04/18/2027.
00100F AC 9 |ACIS 2014-3A A1F CLO 3.7 02/01/2026 100.250 | coooorirnene 1,002,500 | ...ccvvvuce 1,000,000 996,436 758 . 01/16/2014. | 02/01/2026.
00102D  AC 2 |ACIS 2014-5A A2 CLO SSNR 3.5346 11/01/26............coovvuerirreiieriisnniienisneiienisssissnsssssisssssssssinns | covies | on | cvveeeend | e TFE | iinnn..500,000 | ... 98.000 490,000 500,000 500,000 (7) 3.535 3.550 |FMAN. 2,946 16,838 | 10/09/2014. | 11/01/2026.
001406 AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40...........coccvermrrrmnrirmrirnnnrirnsrinssirsssisessissssssssissssssssinnns | cenenee | oo [ evvvneernnes | cone TFE [ 470,238 | 97.536 458,651 470,238 470,238 ({0 UOTORRTUPTOTIUSIOR IVPTOOPIURRTORTIORION DO 4213 |..... 4.250 |MON.. 02/13/2015. | 02/15/2040.
00191L  AE 2 |ARES 2013-3A B2 CLO MEZ 4.07 10/17/2024. 100.030 | .oooovvvveee 1,500,450 | .........cc. 1,500,000 | .............. 1,500,000 | ..o [ e [ e | e | e 4.070 |...... 4.091 |JAJO... 10/10/2013. | 10/17/2024.
00452P  AD 9 |ACIS 2015-6A A2 CLO SSNR 3.367 05/01/27........ccoouirierirnriiiriicsniieneisssisssisssissssssssisssssssssssenns | cevees | e | ovseinnnnns | e TFE | 1iii0001....2,000,000 | ... 99.500 | ..oovvouve 1,990,000 2,000,000 2,000,000 | oo | [ e [ e | 3.367 |..... 3.381 [FMAN. | ccoocccneeae 11,223 | o 36,476 | 03/04/2015. | 05/01/2027.
009503 AB 9 [AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032............covvverereerveisnreisnreeseseessesesssesessesesssssssssesssesessssenns | conere | R [evcvenercinns | connn IFE | v, 756,406 | ... 85.000 743,289 874,457 770,080 PIVR: 72 U IO DO 0.611 |..... 3.209 |MON.. 10/29/2014. | 06/15/2032.
01749P AN 8 | ALLEG 2015-1A COMB CLO 07/25/2027...........covvuuereiinrieriseniieniissnissnesssssssnssssssssssssssssssssssssnssns | eevees | or | wovsninnnnns | eond TFE | i 974,375 | L 90.880 [ ..covvvrinnnns 908,800 | ... 1,000,000 974,375 [ oo [ v | oo | e | oo 6.500 |...... 6.500 |JAJO.. 04/30/2015. | 07/25/2027.
02014P  BS 2 |ALM 2015-17A A1F CLO SSNR SEQ 3.419 1/28 100.000 500,000 500,000 500,000 [ cvvvvererreerererniennns [ eerresmnrenresnenneines [ reeeeriseessisseeneis | oo | e 3419 |.... 3.432 |JAJO.. 12/22/2015. | 01/15/2028.
02665X AB 5 |AH4R 2014-SFR3 B ABS MEZ 4.201 12/17/36.........covorvecrerreccnrcisneiisncisesessssissnsssnssssnsssssnssnnasns | eeveee | oo | ovsniinnnns | e TFE | 00,999,967 | ..... 98.920 | ..coovverennnns 989,200 | .........c.... 1,000,000 | .............. 1,000,000 TA95 | oo | e | e 4201 |..... 4.238 [MON... | oo 3,501 | oo 42,010 | 11/20/2014. | 12/17/2036.
02666B AA 4 |AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45 ...100.500 | oo 1,002,194 997,208 997,134 (A1) | o [ oo | e 3732 |.... 3.740 [MON... | ccoovovrrinnas 3,101 | e 7,133 | 09/11/2015. | 10/17/2045.
02666B AG 1 |AH4R 2015-SFR2 XS ABS RES SNR 10/17/2045..........cccinsvvrrerimnneriiinsenrirsnsssssssssesssssssssssssssssssssess | @eoen | o | cosvevvenens [ oo TAM | ivsviiinssnsrinsssennnn0 | 0.000 1 0 0 N/A..... 09/11/2015. | 10/17/2045.
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24 ...102.000 443,487 434,791 434,791 T s | e [ s 8.000 |...... 8.135 [MON... | cccovvirinnne 1,063 | oo 34,687 |12/10/2014. | 12/20/2024.
03765D AJ 9 |APID 2014-18A A2B CLO SEQ 4.2 07/22/2026............ovveerveerreerieeeessneissseessnesssssessssssssssssssssssssssssnnss | evveeee | oo | seeeeeiced | oo IFE | iiiinennn.a 1,000,000 | ... 98.320 | ..ovvrvererrinne 983,200 | ..cvvevecne 1,000,000 | ...covvrene 1,000,000 (U4°) ] [SOTUTTRIRIO INVTORTIRRTRRTORIO D 4.200 |...... 4.222 [JAJO...| cooverrri 8,050 | ..ovvrvenne 51,683 | 06/26/2014. | 07/22/2026.
03765X AD 8 |APID 2015-22A A2B CLO MEZ 10/20/2027..........ccovuemrriirriineriiniisniisneisssisssisssissssssssssssssssssssnens. | eevees | oo | ovsninnnens | e TFE | 02,500,000 ... 99.100 495,500 500,000 500,023 23 [ [ | e 4.040 |...... 4.060 [JAJO.. 4,321 09/16/2015. | 10/20/2027.
03765Y AJ 3 |APID 2015-23A A2B CLO MEZ SEQ 4.059 1/27 100.000 750,000 750,000 750,000 [ ooocveerreimeniierins [ eeriiensieeseisesiienns | coreeiseneiessiieneieens | eeeseenssessiensiens | oo 459 |...... 4.614 |JAJO.. 12/03/2015. | 01/14/2027.
038779  AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45...........ooomrermrinrcinniinrcincessiisssissnsssssssssssssssssnens | coneeee | oo [ eovenniinns | 200 2AM [ ocicinn...500,000 | ... 99.398 496,992 500,000 499,997 (€)' SOOI VRPN DO 4.969 ... 5.000 |JAJO... 3,313 11/06/2015. | 10/30/2045.
04280P AC 1 |AWPT 2014-2A A1F CLO SEQ SSNR 3.53 03/26. ...100.250 501,250 500,000 500,000 3.530 ... 3.546 |MJSD..| ..cccvvrans 932 | v 17,650 | 02/06/2014. | 03/12/2026.
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05364C AS 1 |AVERY 2015-7A A2 CLO SSNR 3.22 01/15/28 WFE 733,751 |..... 98.850 726,548 735,000 733,758 7 322 |..... 3.261 |JAJO... 592 11/16/2015. | 01/15/2028.
05605G  AA 0 |B2R 2015-2 A ABS SEQ SSNR 3.336 11/48........cvveurrrererrrieenseessesnsissssnsisssssssesssssssssssssssssenssssns | voneene | oo | wovessnennes | coeneIFE | tiiiinnin.998,217 [ s 99.684 995,069 998,224 998,193 723 ) SRS DO DO 3.336 3.328 |MON... 2,775 2,775 | 11/10/2015. | 11/15/2048.
05605G  AJ 1 |B2R 2015-2 B ABS SEQ MEZ 4.867 11/2048..........ccooomrvemriiriinniesiissiensississssssssssssssssssssinss | cosees 102.890 ...1,028,900 ....1,000,000 ..1,029,612 (ECTA D ORI VPR DO 4.867 |...... 4.405 |MON... | ... 4,056 11/10/2015. | 11/15/2048.
05607Y AC 5 |B2R2015-1 A2 ABS SSNR 3.469 05/15/2048...........cooorreerrereneirieniiensesinssseseesessssnsssnssssssssssssssssssessnns | envsee | oo | cvssevinnnes | eoned IFE | e 1,506,831 ... 98.234 ..1,473,510 1,500,000 ..1,506,180 [(GISK)) [PPSO VST OO 3469 |..... 3.414 |MON... | ... 4,336 06/03/2015. | 05/15/2048.
05616M  AG 1 |BABSN 2015-2A COMB CLO MEZ 07/20/2027.........ccoccmvvvveererevrisseeriessesrissesssessssessssnsssssssssessssssnens | eevvese | oo | covsseesennen [eenre TFE | 1,408,758 | ... 92.650 ...1,389,750 ....1,500,000 106,758 | oo | ereeseeresssennesins [ e [ e [ oo 7500 |...... 7.500 [JAJO... 37,928 07/23/2015. | 07/20/2027.
08180F AC 5 |BSP 2014-IVA A1B CLO SEQ SSNR 3.61 07/26 ...100.750 ..1,007,500 ....1,000,000 ..1,000,000 (32) JAJO... 7,120 05/02/2014. | 07/20/2026.
08180F AG 6 |BSP 2014-IVA A2B CLO MEZ SEQ 4.26 07/26..........cconvvvereerierereeeiesesnesssssssssssssesesssssssessssssssessses | coneees ...100.750 302,250 300,000 297,013 457 JAJO...| ... 2,521 05/02/2014. | 07/20/2026.
08180R  AJ 4 |BSP 2015-VIIA A1B CLO SEQ SSNR 3.36 7/27........oconmurrriinrenriisnnsrisnsssisesssssssssssesssssssesssssssssnsens | evveene | oo | cvvsvensen [ eered TFE | 1,500,000 | ... 99.230 | oo 1,488,450 | ..o 1,500,000 | ..ooovrerreees 1,500,000 JAJO... 21,280 06/30/2015. | 07/18/2027.
08180X AL 6 |BSP 2015-8A A1C CLO SEQ SSNR 3.234 01/28.........covvveceerreeceeeereeceseereeceseeseeeeesenseeesssnnssesssnsseessnnnnee | evvvee | R cvereericcees [ e TFE | virirreenn..815,000 | ... 99.190 808,399 815,000 815,436 436 JAJO... 2,196 10/29/2015. | 01/20/2028.
09626Q AJ 6 |BLUEM 2014-2A B2 CLO MEZ 4.085 07/20/26.............covvvverrereerireerecrsnnrrerissenesssessessssensesssessssssssenns | covneee oo | svvveened | e IFE | iiinnersers1,000,000 | ... 98.890 | ..o 988,900 | ...ocovvveene. 1,000,000 | ..oooverneeee 1,000,000 JAJO...| ... 06/09/2014. | 07/20/2026.
096270 AJ 4 |BLUEM 2013-4A B2 CLO MEZ 4.39 04/15/2025. 100.370 501,850 500,000 500,000 JAJO... 12/05/2013. | 04/15/2025.
12479 AA 8 | CAI 2012-1A A ABS 3.47 10/25/2027.......coveorreeereeereisereresesnenssesessesssssssssesssssessssssssssssssssssssssnnsses | coneee | R [ eeevneeennes | conen TFE [ 1,367,801 | ... 98.781 | oo 1,350,007 | ..ocoverevene 1,366,667 | ....ooovven. 1,367,783 (122) MON... | ... 07/16/2015. | 10/25/2027.
12479L  AC 4 | CAI2013-1A A ABS 3.35 03/27/2028..........oocoeveeeeeeeeeerecerereeseseceneeeesessesessessesssesessesesssssessssssssisssssseses | coneeee | R [ evcveereerees | conee IFE | oo 724,951 | .. 98.197 711,928 725,000 724,963 10 MON... 03/22/2013. | 03/27/2028.
12549F  AE 9 |CIFC 2013-4A A2 CLO SSNR 3.31 11/27/2024.........covvveerirerinereinerisereiisenissssessessssesessessssssessesssnses | eovenee | oo | cvneeeened e IFE | 1,992,400 | ..... 99.750 | ..ovvevnns 1,995,000 | ...cooouve. 2,000,000 | ..oerrvenner 1,995,240 1,362 FMAN. 6,252 66,200 | 10/22/2013. | 11/27/2024.
12550T AL 9 |CIFC 2015-4A A1B CLO SEQ SSNR 3.45 27.........ovrviiriieiicisncsssisseisnsisssssnsssssssssssssssssssens | eoenee | oo | convvennnes | IFE | eciinn.3,000,000 | ... 99.449 2,983,455 3,000,000 3,000,000 JAJO... 29,613 08/14/2015. | 10/20/2027.
125634 AG 0 [CLIF 2013-1A ABS 2.83 03/18/2028............cceverrevreerrersenresssessisssssssisssssesssssssssssssssssssssssssessesonses | aeveinn | oo | cvosseesennns [eend TFE | v 724,893 | e, 96.903 702,546 725,000 724,923 21 MON... 03/06/2013. | 03/18/2028.
125634 AL 9 [CLIF 2013-3A A ABS 3.67 11/18/2028.............coovvveruerreerrerreiienresssessessessssssssessesssssssssssessesssnessssens | evvenen | oo | cvenveesen [eered TFE | s 376,817 | 99.577 375,253 376,847 376,822 6 MON... | ... 11/05/2013. | 11/18/2028.
125634 AN 5 [CLIF 2014-1A A ABS PT SNR 3.29 06/18/29.........cccvevrvermerrerrreereesensessseessssssessessesesssssseessssesessesnes | eeveene | oo | cvnnseerennns [eend TFE | v 421,006 | .e. 96.988 408,552 421,240 420,923 71 MON... 06/17/2014. | 06/18/2029.
14310K  AG 6 |CGMS 2013-4A B2 CLO MEZ 3.973 10/15/2025..........0ccommevverrmeereesssessessisessesssessssssssssssssessessssssssssssns | e ...100.045 | ...ooovvveene 1,500,675 | ..covevecne 1,500,000 | ..ooovnevne 1,481,750 2,870 JAJO... 12,581 59,595 | 10/18/2013.| 10/15/2025.
143120 AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28..........ovvvirriiiciiisinsissississinssssssissssnins | neees ...100.000 135,000 135,000 135,000 JAJO... 12/11/2015. | 01/20/2028.
14955A  AJ 2 |CAVY 2014-4A B2 CLO MEZ 4.548 10/15/2026. ..101.515 761,363 750,000 749,828 25 JAJO... 08/19/2014. | 10/15/2026.
150323 AC 7 |CEDF 2014-4A AF CLO SSNR 3.491 10/23/26..........ovvvermeereerneerissseeesssnessesssssssessssesssssssesssssssessssans | coveees ..100.250 | ...cocerene 1,002,500 | ..o 1,000,000 | ..oocoverneeee 1,000,000 (26) JAJO...| ... 09/17/2014. | 10/23/2026.
15136W  AG 9 |CECLO 2013-20A B1 CLO MEZ FLT 01/25/2026..........ccvurrevreereerrnerrensneereessessesseeessssssessessseessssnnes | conneee oo | seveeensd | eoneIFE | i 775,000 | 98.375 762,406 775,000 775,000 JAJO... 3,396 17,752 | 12/18/2013. | 01/25/2026.
15136W  AJ 3 |CECLO 2013-20A B2 CLO MEZ 4.33 01/25/26.........cvvcommrreerrmerreessnessesssessssssssssssssssssssssssesssssssesssssssnnss | e 100.125 | coooverernee 1,251,563 | ..covovevn. 1,250,000 | ..ovvvneene 1,250,000 (8) JAJO...| oo 9,923 | oo 54,125 |12/18/2013. | 01/25/2026.
15137J  AC 6 [CECLO 2015-23A A2B CLO MEZ 3.9 04/17/26........cevvveerrererrirsnenriienserissssssissessessssssssssessessssessens | evveene | oo | cvvsveerens [eerd TFE | i 1,000,000 | ... 98.450 | wvvoovverrieenne 984,500 | ..o 1,000,000 | ..o 1,000,000 JAJO... | o 8,017 [ v 19,608 | 03/19/2015. | 04/17/2026.
17178X AL 1 |CIFC 2007-2A B CLO MEZ SEQ FLT 04/15/21......cvvvvvrrernnenrirnsssrisssesrissssssssssessesssssssssssssessossssssns | woense | o0 [evesverienens | e TFE | v 973,750 [ onc 96.552 1,000,000 984,821 11,071 JAJO... | o 2,319 | o 5,246 | 05/27/2015. | 04/15/2021.
184588 AC 5 [CLRLK 2006-1A B CLO MEZ FLT 12/20/2020..........cooccommrrveeererreeererrersseeneesssennsessssennssssesssssssnsnsssses | evvene | oo | veveennsd oo TFE | i 958,750 | ... 95.880 " ....1,000,000 988,741 23412 MJSD.. 420 9,869 | 09/16/2014. | 12/20/2020.
21050A AA 0 [CCOLT 2015-1 A ABS SNR 2.82 03/15/2021.........ccvvvvrmmrrrermmeeressssssissssssissssssssssssssssssssssssssesssssssnss | coveees 100.615 253,962 252,410 252,400 12 MON... | ... 02/03/2015. | 03/15/2021.
228452  AB 4 |CRNPT 2012-1A A1LB CLO FLT 11/21/2022.........cmvvvrveierivririsnereiinneerissnessisssssessssesssssnsessssssesssssens | coneene oo | vvvrireed | eonrIFE | i 764,753 | 99.450 760,546 764,753 764,753 FMAN. .1,668 10/11/2012. | 11/21/2022.
257557  AD 2 |DPABS 2015-1A A2l ABS SNR 3.484 10/25/45............coovemevrriinnrrriissesiissessisssssssissssssessssssssssessess. | cvveene [ oe | wveveseenees | ceerni2AM | iineee.r.2,000,000 | .. 97.850 | oo 1,957,000 2,000,000 2,000,002 2 JAJO... 13,549 10/14/2015. | 10/25/2045.
26248P  AC 5 |DRYD 2006-16A B CLO MEZ FLT 10/20/2020..............mumvrermmmeresssenrenssnsrsssssssessssesssssssssssssessesnenes | eoveee | R | cvvsvereernns [eord TFE | i 975,000 | oo 98.550 1,000,000 978,262 3,262 JAJO... 2,022 11/16/2015. | 10/20/2020.
26827E  AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040...........covvvevmmerririnnerrrencerinnensissessssssesssssssssssonsensens | eeveee | R | cvvsvevvinns [ e TFE | iiiinr2022.1,000,000 ... 98.250 ....1,000,000 | ..ocrvvveenn. 1,000,000 MON... | ovvevvrverrane 2,199 [ . 24,323 | 06/15/2015. | 06/15/2040.
26829B  AJ 8 |ECP 2014-6A A1B CLO 3.488 07/15/2026...........cvvvurrmerrirrsisrisnsssisssessisssssssssssssisssssssssssesssssssssssns | ceveees 100.222 500,000 500,000 JAJO.. | oo 3,682 [ oo 18,506 | 08/27/2014.| 07/15/2026.
26971H  AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39........covrviinriiiniinniiniissnissniisnnissnisssssssissssssnsssnsses | eeveee | R ovsriinnns [l IFE | i 474,975 | L 98.530 468,018 475,000 474,978 4 MON... 910 20,302 | 12/12/2014.| 12/15/2039.
30605X  AA 1 [FWAY 2012-1 A2 ABS 4.21 10/15/2042........couvvvvinverrirnncsresnsessisssessessssessessnssssssssesssssesessssnsessesons | eoveene | oo | cvvseensennns [eend TFE | i 1,366,265 | ..... 99.833 | ..o 1,363,983 | ..o 1,366,265 | ....ovevveeee 1,366,265 (4) MON.... | oovverrverrane 2,558 [ v 57,547 | 10/19/2012. | 10/15/2042.
30605X  AC 7 [FWAY 2015-1A A2 ABS PT SNR 4.213 11/42.......coverrrerirerrecssnnseisessssssssssssssssssesssssssssssssssssssessssns | evveens | oo | sosssersenns [ oo TFE | ivvvrriinnnnnnn 972,500 | on. 99.459 967,239 972,500 972,500 (0) MON... | v 1,821 | oo 35,167 |02/03/2015. | 11/15/2042.
317579 AA 8 [FINS 2015-1A A CLO SEQ SSNR 5.00 07/26.........cocouumrreerercrrismmnrressaseseessssesssssssessesssesssssssessesssnessees | coneees 100.000 | ovvvvveree 1,000,000 | ..ooooovres 1,000,000 999,997 (3) JAJO... 7,778 10/20/2015. | 07/30/2026.
34959W AC 3 |FCBSL 2013-1A B CLO MEZ FLT 01/19/2025.........cevverrirneriensissiisssisssssssssssssssssssssssssssssssssssansssss | envsee | oo | cvsneserennes | eoneed TFE | i, 482,969 | ... 96.250 481,250 500,000 488,341 5,372 JAJO... 2,217 8,209 | 02/12/2015. | 01/19/2025.
34960B AG 7 |FCBSL 2013-2A B2 CLO MEZ 4.16 10/19/2025...........ccrmerveeermnrriererneiinerneessensssssesnsssssnesessessessesnns | eeveeee | oo | vreeensd e TFE | 1,500,000 | ... 98.500 | oo 1,477,500 | coovos 1,500,000 | ..ooovvevneees 1,500,000 JAJO... | o 12,480 | coovvveernand 62,400 | 10/25/2013.| 10/19/2025.
37952U AB 9 [SEACO 2013-1A A ABS 2.98 04/17/2028............cooverrrirmmerreirinsereirssessensnsessesssessessssessessnsesssssnessssonees | eovene | R | cvvseereeons [ e TFE | e 713,339 | e 98.380 721,453 733,333 717,201 4,174 MON.... | cooerrrerrrnn 850 [ v 21,857 | 01/02/2014. | 04/17/2028.
37952U AC 7 [SEACO 2013-2A A ABS 3.67 11/17/2028...........ccocvvrreerrerreiienreeiiesseesisessessssssssssssssssssssssssssssssssnns | coveees 100.435 393,205 391,500 391,475 6 MON... | ... 11/04/2013. | 11/17/2028.
37952U AD 5 [SEACO 2014-1A ATABS SNR 3.19 07/17/24........covvvvvvinerrrivsnerrinssenricsssessisssssssssssessessnsesssssssessisnns | eeveee | R | covveevviinns [ e TFE | iviiiiii.858,154 | ... 99.000 849,750 858,333 858,176 35 MON... | ... . 07/23/2014. | 07/17/2029.
38174F AL 0 | GOCAP 2015-23A B2 CLO MEZ 4.094 05/05/27.........occvermrvemerirmerinenriserissssisssssssisssssssssssssnssssnes | conenee | o | evvvnsernnes | conen TFE | i 499,670 | ... 99.815 499,075 500,000 499,723 53 FMAN. 3,184 8,927 | 05/18/2015. | 05/05/2027.
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40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49 FE ...101.470 1,004,237 989,688 989,692 5 3.353 MON... ....16,037 | 06/19/2015. | 06/24/2049.
40536Y AE 4 |HLCNL 2007-2A A1J CLO MEZ SEQ FLT 04/21.......cvvrvvrerrrierinnnrinerinsssinesssssssssessssssssessssssssensenns | eeveee | oo | wovsevirnenes | eoreed TFE | i 974,375 | L 97.770 L977,700 | oo 1,000,000 984,428 10,053 | oo | e [ e 0.640 JAJO... 1,226 3,110 | 06/16/2015. | 04/24/2021.
40538C AJ 9 |HLA 2014-1A B2 CLO MEZ 4.644 04/18/2026 100.360 501,800 500,000 500,000 [ cvvveeumrreeermcrriaenns [ eerrermmermesinrreines [ ceereresseenesissensseinn | coereeseseesssineenes | s 4.644 JAJO... 4,709 23,220 |02/07/2014. | 04/18/2026.
41165G  AC 3 [HARV7 7A AF CLO SSNR 311 11/18/2026..........ccevvvveeenrreresenreisssssissensessssessssisesssssssnssssssesssssssns | eeveine | or | svieiesnsd e IFE | 1,000,000 ... 99.000 | wovvvvverriennne 990,000 | ...ovevecee 1,000,000 | ..oooorevens 1,000,000 (1<) SRRSO DO DOOSOS 3.110 FMAN. | v 3715 [ e 31,100 | 10/15/2014. | 11/18/2026.
411707 AA 0 [HNGRY 2013-1A A2 ABS 4.474 03/20/2043..........ovvvveererrerirnnreesisenresissensssssesssssssessesssssssssssesssssneee | coveene | oe | wvesveneennes | ceenni2AM | 1,917,500 | .o 99.668 ..1,911,134 ....1,917,500 ..1,917,500 ROJN [USRRPRRSRSPSOOPORN DUOURRTOORRPOOROON POOPON 4474 MJSD..| ... 03/22/2013. | 03/20/2043.
43132R  AE 1 |HLDN 2013-1A B2 CLO MEZ 4.65 01/17/2026. ...100.050 ..1,000,500 ....1,000,000 ..1,000,000 JAJO... 12/06/2013. | 01/17/2026.
43132W  AJ 9 |HLDN 2015-4A A1B CLO SEQ SSNR 3.41 07/27 99.561 995,607 1,000,000 ..1,000,000 JAJO...| ... 06/30/2015. | 07/23/2027.
44929F  AJ 1 [ICG 2014-3A A1B CLO SSNR 3.32 01/25/2027.......ccocoervreerrrrrirsnrenienessissssessesssssssssssessesssssssssnnens | evveene | oo | cvvssensen [ oo TFE | i 984,100 | ... 99.549 ..995,494 ....1,000,000 986,860 2,707 JAJO... 12/12/2014. | 01/25/2027.
44931B  AE 7 [ICG 2015-1A COMB CLO MEZ 07/19/2027........coouerrvermerreersereensessessssensssssessessssessesssesssssssesssssnees | evveene | oo | cvnssessenins [eerd TFE | i 1,450,225 | ... 91.740 ,376,100 1,500,000 | ..ooooreens 1,450,225 JAJO... 06/11/2015. | 07/19/2027.
44931C  AS 4 |ICG 2015-2A A2 CLO SSNR SEQ 3.00 01/28 100.000 500,000 500,000 500,004 4 JAJO... 10/14/2015. | 01/16/2028.
45112A  AA 5 [ICONX 2012-1A A ABS 4.229 01/25/2043........cmvvvvverseerrirmsserriinssessisssssssssssisnsssssssssssssssesssssesssses | eoveene | oo | conseerneons [ e 2AM | 805,826 | ... 96.433 777,083 805,826 805,826 (35) JAJO... 11/16/2012. | 01/25/2043.
46615P  AE 4 |JFIN 2007-1A C CLO MEZ FLT 07/20/2021........orvvvervreeerrereeriesrereessssresssssssssssssssssesssssssssessssssnnnes | eeveeee | oo | ovsererseees | eened IFE | e 1,458,750 | .... 96.380 [ ..ovvevuns 1,445,700 | ......oouce.. 1,500,000 | ..covoorevne 1,466,999 8,249 JAJO... 07/31/2015. | 07/20/2021.
46617Y  AC 7 |JFIN 2015-1A B2 CLO MEZ 4.033 03/15/2026 101.079 ..1,010,790 | oo 1,000,000 | ..o 1,000,000 MJSD..| ... 03/30/2015. | 03/15/2026.
46617Y  AJ 2 |JFIN 2015-1A A2 CLO SSNR 3.04 03/15/2026..........c.cvermerrererirririerinseiisssinsssssssisssssssssssssssssssnsess. | eeveee | oo | onserernenns | eeree TFE | iiii00022..2,000,000 | ... 98.860 ...1,977,200 2,000,000 2,000,000 MJSD..| ... 03/30/2015. | 03/15/2026.
46618G  AE 1 |JFINR 2015-4A BF CLO MEZ 3.6 04/22/2020...........coveeeerreeerrerreeeeereeiseseeesssnnnsssssssssssssssssssssnesssss | eevveee | oo | cvvssensesnes [eere TFE | i 500,000 | ... 99.750 498,750 500,000 500,000 JAJO... 04/09/2015. | 04/22/2020.
47421M  AE 3 |JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27 100.350 2,007,000 2,000,000 2,000,000 JAJO... 06/26/2015. | 07/20/2027.
48248C  AC 8 |KKR2007-1A C CLO FLT 05/15/21.......covvvrrrricrrreriisnnreissnessisssssssssssssssssnsssssssnessssssesssssessesssssssenses. | oosneee oo | svvverned | connIFE | 1,918,750 | .. 98.970 | ..ccovereeene 1,979,400 | ..ooooovnve 2,000,000 | ..oooovunee 1,989,101 20,585 FMAN. | v 4730 | oo 34,802 |01/31/2013.| 05/15/2021.
48250V AL 1 |KKR 13 B2 CLO MEZ 4.105 01/16/2028 100.000 350,000 350,000 350,001 1 JAJO... 599 11/23/2015. | 01/16/2028.
50188N  AA 6 |LCM 19A COMB CLO MEZ 07/15/2027.........cccomereuerermererereineresesessserssssessessssssssenssssssssesssssssssesssens | eeveee | ee | wonsevernenns | eerees TFE | i 963,160 | .... 97.750 | .oovvrrerrrennn 977,500 | ..cvvevecn. 1,000,000 945,922 (17,238) JAJO...| coor 10,632 | oo 34,097 |06/30/2015. | 07/15/2027.
55953P  AC 9 |MAGNE 2015-16A COMB CLO 01/18/2028..........cvvvverrrrrieerrrriiernsiienseressnessessssssssssnessessssessssnnees | eeveee | R | covsvevviinns [ e TFE | iiiiii0000..962,500 | ... 96.250 ..962,500 ....1,000,000 962,500 JAJO... 2,668 12/03/2015. | 01/18/2028.
56576L AN 9 [MCLO 2015-8A A1C CLO SEQ SSNR 3.48 07/27........oevvuuereeririrerinenireseiseniisessisessesssssssessissssssssins | conenes | oo [ evvenserirnns | cone TFE [ 1iii00002..1,500,000 | ... 99.500 ,492,500 1,500,000 ..1,500,000 JAJO... 22,765 06/16/2015. | 07/18/2027.
56844X  AE 9 |MARNR 2015-1A B2 CLO MEZ 3.68 04/20/2023............coovvveemerreernerreiinensesennssssnsnssssssessssssenssssens | evveene | oo | cvvsvensenns [eene TFE | 221,000,000 | ... 98.660 | ... ..986,600 | .. ....1,000,000 ..1,000,000 JAJO... | oo 7,258 | oo 18,911 | 03/16/2015. | 04/20/2023.
62405Q AG 8 |MHAWK 2013-1AB2 CLO 3.612 01/20/2024...........occevvvemvcrrisesreirnsesrisssessisssessessssssessssessessensensses | vonneee oo | sereensd | eoneIFE | iiiiii2..999,000 | .. 97.000 | woveorrecrriennne 970,000 | ..oovereerne 1,000,000 999,379 129 JAJO... | oo TA24 | e, 36,120 | 01/23/2013.| 01/20/2024.
62432C AL 5 |MVW 2015-10A B2 CLO MEZ SEQ 4.11 10/27. 100.000 750,000 750,000 750,000 JAJO... 10,618 07/31/2015. | 10/13/2027.
62475E  AG 0 |MTWIL 2007-2A C CLO MEZ FLT 07/11/2020........ccoveervrereereerersnereienesssesiinssssnnssesssssesssssssssesssnssssnes | evvveee | oo | sieveeiied | oo IFE | i 483,281 | ... 95.850 479,250 500,000 499,686 11,200 JAJO... 1,504 07/07/2014. | 07/11/2020.
62942Q AF 0 |NRART 2015-T2 AT2 ABS SSNR 3.3021 08/48...........cocvuurerirerernerirerninerissssssersssessssessssessssesssesenssns | wovenee | oo | vevvevsennens | eeen IFE | 1,999,996 | ... 99.288 ...2,000,000 | ..ovvrvnne 1,999,995 (1) MON... | ... 2,935 08/25/2015. | 08/17/2048.
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028............ccovvvvermrerrecrrnnreesisesseisssssssssesnssssessssssseessssssssnsssnns | evveien | o | cvnsvernens [ oo TFE | . 999,632 | ... 97.486 ....1,000,000 999,695 63 MON... | ... 1,178 01/13/2015. | 12/15/2028.
640270 AC 8 [NGCLO 2014-1A AF CLO 3.4 08/28/2026 100.000 2,000,000 1,999,338 191 FMAN. 6,233 07/18/2014. | 08/28/2026.
64129X  AE 9 [NEUB 2014-16A A2 CLO SSNR 3.51 04/15/26...........cevvvvermrcrreererrisscerissnessisssssssssissessssssssssssonnennens | evveene | oo | veveennnd e TFE | 1,000,000 ... 99.500 | oo 995,000 | ..oovvvreerne 1,000,000 | ..oocovenreees 1,000,000 JAJO... 7,410 02/11/2014. | 04/15/2026.
65251V AL 4 [NWSTR 2015-2A A2 CLO SEQ SSNR 3461 27.......coormvvrrvemrrnriisnrsrinsssesssessesssssssssssessesssssssssnnens | evveene | e | cvvseennennns [ oo TFE | i 999,724 | ... 99.800 | wvvvovverrreenne 998,000 | ..oorrerrne 1,000,000 999,770 46 FMAN. 10,191 09/03/2015. | 08/25/2027.
67085E  AF 3 |OFSI2006-1A D CLO MEZ FLT 09/20/19......ccvuuervirrriieriirersiesseressisssisssssssssssssssssssssssssssesssssssssenss | eevsee | oo | viveeerd | e 2AM | i 482,969 | ... 97.500 487,500 500,000 500,000 12,014 MJSD.. | oo 387 [ e 10,293 | 09/04/2014. | 09/20/2019.
67091R  AE 9 [OCP 2015-8A A2B CLO MEZ 4.00 04/17/2027........ocomerreernrereerrsenreisseessesssensessssssssssssesssssssessssssnennes | evveeee | o | cvnsvensenns [ eene TFE | i 500,000 | ... 98.690 493,450 500,000 500,000 JAJO... 4111 9,278 | 04/10/2015. | 04/17/2027.
67103Q AG 2 |OFSBS 2013-5A A2F CLO 3.8598 04/17/2025..........o..comvrvvermereeecessneresessssesssssssesesssssssssssssssssssssensens | covneee [ oo | svvviceeed | ceesdFE | eiiiinan..rs1,000,000 | ... 98.790 ..987,900 ....1,000,000 | .ocvrrvvenne 1,000,000 JAJO... 7,934 38,598 |01/16/2013. | 04/17/2025.
67107F  AC 1 |OZLM 2014-8A A1B CLO SSNR 3.38 10/17/26 ...100.190 | ... ,001,900 | .. ....1,000,000 995,667 1,012 JAJO... | o 6,948 | ..cocoovnnenn. 37,368 | 08/07/2014.| 10/17/2026.
67107K AJ 5 |OCP 2014-7A A1B CLO SSNR 3.61 10/20/2026 101,188 | e 1,517,814 | oo 1,500,000 | ..o 1,500,000 (54) JAJO... | covves 10,680 | vvvevrvnne 48,885 | 10/31/2014. | 10/20/2026.
67107K AL 0 |OCP 2014-7A A2B CLO MEZ 4.65 10/20/2026.............cooveceeveereeecerrecessresssecessreesssesessseessseessseesssseessseens | evveee | oo | veeenniced | oo IFE | i 500,000 | ... 98.624 493,120 500,000 500,000 (25) JAJO... 4,585 20,990 | 10/31/2014.| 10/20/2026.
67108E  AE 9 |OZLMF 2013-3A A2B CLO 3.51 01/22/2025..........cocvvvcrmvrrrvenrrrisnerrinssesesnsessesnsssssssssessesssssssssnsens | evveene | oo | vvreeennd oo TFE | i 1,000,000 ... 97.240 | oo 972,400 | ..oovvrreenn. 1,000,000 | ..o 1,000,000 (33) JAJO... 01/23/2013. | 01/22/2025.
67108W AL 3 |OZLM 2014-7A A2B CLO MEZ 4.249 07/17/26 ...100.750 503,750 500,000 498,952 212 JAJO...| ... 06/13/2014. | 07/17/2026.
67108W AN 9 | OZLM 2014-7A B2 CLO MEZ 5.35 07/17/2026 ...100.750 503,750 500,000 498,636 241 JAJO...| ... 06/13/2014. | 07/17/2026.
67109U AE 2 [OZLM 2015-11A A2B CLO MEZ 4.17 01/30/27......covvrvvererrrrimserrisnsessisssssssssesssssssssssssssssssssssssssnss | eeveene | oo | cvvseesssnons [eend TFE | i 500,000 | oo 98.990 494,950 500,000 500,000 JAJO... 02/13/2015. | 01/30/2027.
67109U AN 2 |OZLM 2015-11A A1B CLO SSNR 3.28 01/30/27, 999,163 163 JAJO... 02/13/2015. | 01/30/2027.
67389Y AF 2 |OAKCL 2015-1A COMB CLO MEZ 0 10/20/2027 . . +..2,000,000 | ..oovrinenne 1,891,700 JAJO... 08/04/2015. | 10/20/2027.
67575N AL 7 |OMART 2015-T3 AT3 ABS SSNR 3.211 T1/47......oovereererierinesiseseiscsiiessisessiesssssesssesssssessssssssnnes | eeviene | oo | oveevinenes | vevees 1FE | .o 1,999,983 | ... 99.880 | ..ovvvuns 1,997,600 | .....ooouc. 2,000,000 | ..ovrrvune 1,999,984 2 MON... 11/06/2015. | 11/15/2047.
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68268E AA 1 |OMFIT 2015-1A A ABS SEQ SNR 3.19 03/26 WFE .999,682 ..999,730 1,000,000 999,763 81 1,152 01/28/2015. | 03/18/2026.
68268L AA 5 |OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28.........ooviieeiricieieieesissieisisiesessessessessssss s | crenens ..996,750 ....1,000,000 999,839 12 X A .. 1,311 09/24/2015. | 11/20/2028.
75620R  AE 2 |RCTTE 2015-1A COMB CLO MEZ 0 10/20/2027..........ocorvvreermerresmmeeressmesssessssesssssssessssssnesssssssesssssns | ceveees ..910,900 ....1,000,000 952,551 [ cvveeererreeerenrniinnns [ eerresnnsessessnenneines | reereeissesssisensssinn | voeneesieesssieenes | e 7100 |..... 7.100 [JAJO.. 19,404 08/19/2015. | 10/20/2027.
78447R AD 9 [SLMA 2013-A B ABS 2.50 03/15/2047........couieuirieriireeieeieeiseissesi ettt sssens | eeines ,919,580 ....2,000,000 | ..ooovvree 1,948,274 17,069 | ..o | eevevenerereienien | 0000:2.500 | ... 3.484 [MON... | v 2,222 | i 50,000 |02/27/2013. | 03/15/2047.
78448Q AB 4 |SMB 2015-B A2A ABS SNR 2.98 07/15/2027........coocorvvrerreereerneerissnsessssssessesssssssssssessessessssssnenees | wesee 494,819 500,000 497,861 166 5,588 |07/23/2015.| 07/15/2027.
81881L AC 1 |SHACK 2014-6A B2 CLO MEZ SEQ 4.41 07/26. 502,450 500,000 496,367 583 ...28,114 | 06/12/2014. | 07/17/2026.
82017R  AF 6 | SHAST 2007-1A B1L CLO MEZ SEQ FLT 04/21.......ccoovivvirirnirnninrineineinereninnninesinensssnssesssensssnsnnnens | eovenee | oo | eevvennenes [ oo TFE | 0. 976,875 [.....96.839 | .oooriennnen 968,390 | ...ovvenrene 1,000,000 979,774 2,899 10/15/2015. | 04/20/2021.
82321U  AA 1 [SHNTN 2015-1A A ABS SNR 4.75 10/15/2042..........ocoevrveerrrerioeeriineesisesssssssessessssessssssssssssssens | ceveees 979,728 989,624 980,336 312 10/09/2015. | 10/15/2042.
82650A AA 6 [SRFC 2012-3A A ABS 1.87 08/20/2029...........ccceevirirererereeeeeieeeeies s | eevies 420,487 423,890 423,831 23 10/25/2012. | 08/20/2029.
83417F  AA 7 [SOCTY 2014-2 A ABS PT 4.02 07/20/2044...........ccoovveeererreeiseereeisesseissssssessesssssssessesssesssssssesnesins. | coneees 453,200 480,661 480,661 07/24/2014. | 07/20/2044.
83417P  AA 5 |SOCTY 2015-1 AABS SEQ SNR 4.18 08/45. 1,422,494 ....1,482,536 ..1,481,792 32 08/07/2015. | 08/21/2045.
83608X  AE 9 | SNDPT 2014-2A A2 CLO 3.44 10/20/2026..............ccooommmrrerrreceinssssssseessseesssssssssnsssssssssssssssssssssssssssssssnas | coveees corneneen.. 1,995,000 2,000,000 2,000,000 (66) . . 07/23/2014. | 10/20/2026.
83609G AE 5 |SNDPT 2015-2A B2 CLO MEZ SEQ 4.02 07/27........ocovvevveermnerrirseereesssersessnesssssseessesssesssssssesssssneenes | conneee | oo | evvervnsenees | coneeIFE [ e 1,600,000 |.....97.930 | vovvvvvvuvc 1,468,950 | ..ooooovvs 1,500,000 | ..ooooreeens 1,500,000 [ cvvveerurreeermcrniennns [ rerrenrerrreninnereenen | reereresneenseisenesii | e | s 4.020 |...... 4.040 |JAJO.. 27,638 06/18/2015. | 07/20/2027.
83609W AE 0 | SNDPT 2015-3A A2 CLO SEQ SSNR 3.35 01/28........crrvverrrrreermensisnnessesssssssssssssssssssssssssessssssnens | coveees 100,000 100,000 100,000 0 130 12/08/2015. | 01/20/2028.
84861C  AA 3 | SPMF 2014-4A A1 ABS SNR 3.5014 01/20/45...........cvvvveemerreeeneerienessisseesessssesssssessessssesssssssessens | ceveees . 485,600 500,000 494,457 0) 1,459 11/21/2014. | 01/20/2045.
85172E  AA 0 |SLFT 2013-BA A ABS 3.92 01/16/23 100.046 2,000,920 2,000,000 1,999,095 886 A .. 3,484 06/14/2013. | 01/16/2023.
85172L  AA 4 |SLFT 2015-AA A ABS SEQ SNR 316 11/15/24.........oooorreiererreiseereiiesssresissensesisssssssssesssssssssssssnees | coveene | oe | wveveseennes | cennIFE | iiiinin...499,900 | ... 99.842 499,210 500,000 499,923 23 | oo | e | e 3.160 |...... 3.187 |MON.. .. 702 02/18/2015. | 11/15/2024.
87247C AJ 2 |TICP 2014-2A A1B CLO 3.528 07/26/2026............ccovverrerierneiieissiseississississississississsssssssississsinns | oneens 100.721 | oo 1,510,819 | oo 1,500,000 | ..coovvvnenee 1,500,000 | cooceoeeieirerierirrins | crrrririeieienenenes | e | e | e 3.528 |...... 3.544 | JAJO.. 10,731 07/17/2014. | 07/20/2026.
87407P  AA 8 [TAL 2013-1A A ABS 2.83 02/22/2038..........oocvoeeeeerrrererereerisseseeenieseessesssssssssssssssssssssesssssssssnsssns | evveeee | oo [rerrenrennens | ereed IFE | i, 716,561 [ oo 98.340 704,770 716,667 716,589 21 620 02/20/2013. | 02/22/2038.
87407P  AJ 9 |TAL 2014-1A A ABS SNR 3.51 02/22/2039..........cccomvrveemerrerrerreiesnereesiseenssssessssssnensssssenssssseesssssnees | evveeee | o | cvnsversesns [eene TFE | v 816,659 | ..o 98.370 803,355 816,667 816,667 8 876 02/19/2014. | 02/22/2039.
88314R  AA 4 |TMCL 2013-1A A ABS SEQ 3.9 09/20/2038. 100.080 1,163,430 1,162,500 1,157,761 1,148 1,385 09/13/2013. | 09/20/2038.
88314R  AC 0 [TMCL 2014-1A A ABS SNR 3.27 10/20/2039..........ccvvcvmrrvreirnrereisnenriesssessssesssssssnsssssssssssnsessessensens | eoveee | R | covvvevviiins [ e TFE | 1,616,091 | .. 97.298 | ..............1,590,005 | ..............1,634,167 | .............1,616,251 519 . . | RCEC N E— 11/12/2015. | 10/20/2039.
88432A° AU 4 |WINDR 2013-2A B2 CLO MEZ 4.09 01/18/2026............ccouucvmmeireireireiseiseiseisessesssssssssssssssssssesssesssas | coneens 100.000 | ..coovrvrnnee 1,500,000 | ..covvvrnnee 1,500,000 | ..covvvrenee 1,489,611 1,864 | oo e [ s 4.09 |...... 4.270 [JAJO...| cooovrce 12,440 | ............. 61,350 |10/21/2013.| 01/18/2026.
894126 AB 7 | TRAP 2003-4A A1B CDO SEQ SSNR FLT 05/34.........coocvuericrierinricnienierienisnienisnienisnssssenninnienne | eevinee | o | vneevneninns | e IFE | 637,216 | ..o 76.500 616,076 805,329 637,555 3458 | e | e [ s 1449 |..... 3.875 |MN...... 1,231 5,082 | 09/22/2015. | 05/24/2034.
89656F AB 2 |TRL 2012-1A A2 ABS 3.525 01/15/43........cocrveeemeerecrrerreiiseersesssessessssessesssesssssssessssssssssssssessssssnenees | coveene | oo | wvevnseenees | ceeeIFE | 1,008,000 | .. 98475 | oo 984,751 | oo 1,000,000 | ..o 1,004,505 (495) 3525 |.... 3478 [MON... | ccoovvvreeran 1,567 | oo 32,313 | 02/06/2015. | 01/15/2043.
92329X  AJ 7 [VENTR 2014-16A A2F CLO SEQ 4.395 04/2026............cocvirniuriiiiriieieierssssssssssississseiesesssssessessessns | oevees ...100.750 503,750 500,000 500,000 [ ..o [ e | e |, [ 4395 |...... 4.419 [JAJO...| oo 4,639 | .o 21,975 | 02/14/2014. | 04/15/2026.
92331L  AJ 9 |VENTR 2015-22A B1F CLO MEZ SEQ 4.25 1/28..........ocvmvvvrirerricnnereiisesresisssssessssssssssessssssesnssies. | coneees ...100.000 400,000 400,000 400,000 | .ooovvveeererreiirenens | e | s | s | e 4250 |...... 4.271 |JAJO.. 12/22/2015. | 01/15/2028.
949496 AE 3 |WELF 2015-1A A2 CLO SEQ SSNR 3.29 10/27.......ccoomurvirrimeninrirsnniisssisssiisssssessisssssssssssssssssinnns | conenes | oo [ evvenserinnes | cone TFE [ 1ii000102..1,000,000 | ... 99.630 ..996,300 ....1,000,000 ..1,000,000 3.290 |..... 3.304 |JAJO... 9,048 08/26/2015. | 10/20/2027.
95058X  AB 4 |WEN 2015-1A A2Il ABS SEQ SNR4.08 06/45.............ooooeurrveimcrreiienreesiesnesisesnssssessssssssesssssssnsssans | evveeen | oo | cvvsvennens [eeri2AM | i 1,995,000 | ... 98.300 | ... ,961,085 | .....cc...r. 1,995,000 [ ovooeerre,995,000 [ covvoevevveeeernrveninns [ eovvvirirenresineereinns [ ceermerienssesieessenins | cosveeriisnssssssnnennes | s 4.080 |...... 4101 {MJSD.. | coovvvrrernes 3618 [ v 43,863 | 05/19/2015. | 06/15/2045.
95168Q AE 0 |WSTC 2013-1A A2B CLO 4.066 11/07/2025..........cerveeumrrecreerreiienreessensessesssssssenssssseesssssssesssssneens | vvneee | oo | eoverrenrd | corenIFE | i 1,488,300 |..... 96.050 | oo 1,440,750 | .oovoornes 1,500,000 | ..o 1,491,563 TATY | e | o | s 4.066 |...... 4.213 [FMAN. | oo 9,149 | oo 61,329 | 10/08/2013.| 11/07/2025.
95168W AE 7 |WSTC 2014-2A A1B CLO SSNR 3.455 01/16/27.........cvociicricricricriciiciiesiesisssiesississsssssssssessiessienns | onniee [ oo [ eenivnins | e TFE | iiin002.1,000,000 | ... 99.050 | ..ocovvriennnad 990,500 | ...ccoorene 1,000,000 | .ooovienenne 1,000,000 12/09/2014. | 01/16/2027.
96032U  AA 1 [WESTR 2012-3A A ABS 2.50 03/20/25..........ccvvvermerrecimereismsesvesssseseesssessessssessssssessssssssesssssssessssssnens | eoveeen | oo | cvnsvensen [ oo TFE | e 172,990 | e 99.750 172,557 172,990 172,990 12/12/2012. | 03/20/2025.
96033L  AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28........cocooevereerererereresesiesiessessessessssesessessesssssssssssssssnss | envene | oo | evessiesienes | eeres IFE | 00,969,757 | ... 99.380 965,027 971,047 969,741 22 11/17/2015. | 07/20/2028.
96525W  AC 7 |WITEH 2015-10A B2 CLO MEZ SEQ 4.07 04/27........oocvvevurreeeecrresimeesnessessessssessessssessesssssssessseennss | coveees cevverennn 1,000,000 ... 98.260 | ..ooovveeeeenee 982,600 | ...ocoveveene. 1,000,000 | ..ooooverneeee 1,000,000 03/19/2015. | 04/17/2027.
98886Y AC 2 |ZAIS2 2014-2A A1B CLO SSNR 3.57 07/25/26.........ccovvumernerneinerinernernersnersssssensensensssssssssssssssssssnns | eoveees | oo | cvvvenensd [eoned TFE | i 1,000,000 |..... 99.860 | ..oovvrrrinenn 998,600 | ...ccecvrene 1,000,000 | ..coovvvnenee 1,000,000 09/08/2014. | 07/25/2026.
98954R  AB 6 [ZIGG 2014-1A A2 CLO SSNR 3.44 10/17/2026..........cvoeveeeeeeeeeeeeeeeeeeeeseeeeeeseseseeseessessesssssseeseeseeseessesnens | covene .1,496,250 |...100.450 | .............. 1,506,750 | ...ovveunene 1,500,000 | ..ocovvvrenee 1,497,004 693 11/04/2014. | 10/17/2026.
98954R  AD 2 |ZIGG 2014-1A B2 CLO MEZ 4.57 10/17/2026..........cevvveremrrveeresesvissssssissssssssssssssssssssssssssssssssssssssss | avveees ...100.730 503,650 500,000 495,302 739 11/04/2014. | 10/17/2026.
G0620B  AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039.......ccciiiiiiiiininmnmiisniiseissesssssnsnssmsnsssssssssssssssssssssssssssssns | ensseee | oo | evenssnsanes | oonee IFE | i 942,700 |00 98.500 928,560 942,700 942,700 (0) . . . 12/18/2014. | 12/15/2039.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities woinr...145,831,225 | XXX ....144,916,289 | .......... 147,070,557 | .......... 146,084,282 | ..o | i 162,264 0 0] XXX XXX PO 916,191 | ......... 3,332,720 XXX XXX
3899999. Total - Industrial & MisCElANEOUS (UNGFIBLEM). ... ruuiiuiisiiiseeiie ittt | seniscnias 342,533,576 XXX ....334,602,240 | ......... 346,529,238 332,521,776 (3,223 471) | oo (182,910) 928,122 0 XXX XXX XXX ] e 2,830,598 | ....... 10,919,780 XXX XXX
Hybrid Securities - Issuer Obli
05518T 20 9 |BAC CAP TR VIIl SER Z 6.00 08/25/2035 [ T = 625,000 |....25.660 | 641,500 25,000 625,015 I o] [....6000 [ ....6.045 [FMAN. | oo 3750 [ oo 37,500 | 08/18/2005. | 08/252035.
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
22080R 20 6 |CORTS-PECO ENERGY 8.00 04/06/2028. .3FE 125,000 |..... 32.370 161,849 5,000 120,887 90 01/19/2001. | 04/06/2028.
590199 20 4 [MERRILL LYNCH CAP TR K 6.45 12/15/2088...........occrereemrereereeeeirerieeenssesnsnenssnenssssessssesssssssssessens | coneeee | | evrevnen] | v 3FE | .....cccc........625,000 | ..... 25.379 634,475 25,000 623,128 4 12/07/2006. | 12/15/2066.
59024T 20 3 [MERRILL LYNCH CAP TR I 6.45 06/15/2062............ccvvuurreeriiierieereieniisseiesisssssssnisssssssssssesssnns | coneeee | | sevveen ] [ i SFE | oo 500,000 |..... 25.450 509,000 20,000 494,749 5 05/02/2007. | 06/15/2062.
61753R 20 0 | MORGAN STANLEY CAP 6.45 VIl 04/15/2087..........c0ccossreuirvissriisiiisssiisssiisssiissnsesssessssisssssssssissseses | conies | oo | covsnnee] | oo 2FE 625,000 25.290 632,250 25,000 616,934 (4) 04/19/2007. | 04/15/2067.
4299999. Hybrid Securities - Issuer Obligation: 2,500,000 XXX 2,579,074 100,000 2,480,713 95 0 XXX XXX
4899999. Total - Hybrid Securities. 2,500,000 XXX 2,579,074 100,000 2,480,713 95 0 XXX XXX
Totals
7799999. Total - Issuer Obligation: ..375,448,134 XXX 359,987,663 ..360,826,898 | ........(3,223,122) | ........ (2,404,155) 875,954 0] XxX XXX XXX | .........3,950,911 | ....... 13,968,441 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. ..104,917,735 XXX 109,626,282 ..103,009,510 [ ..ooovvreeeenns(348) | ovvvennn 469,150 52,168 0] XxX XXX XXX | oo 248,535 | ... 2,998,003 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie: 7,966,987 XXX 6,132,087 3,997,662 5,934,950 (553,987) 0 0] XxX XXX XXX ..746,884 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities ..199,221,688 XXX 198,591,991 198,085,120 ..198,946,290 (64,031) 0 0] XxX XXX XXX ,760,899 XXX XXX
8399999. Grand Total - Bonds 687,554,545 XXX ...678,943,008 671,696,727 ..668,717,649 (3,223,471) (2,553,023) 928,122 0] XXX XXX XXX .5,636,421 | ....... 22,474,226 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

2 Codes 5 6 7 8 Fair Value " Dividends Change in Book/Adjusted Carrying Value 20 2
3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to| Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary BJ/ACV. Total Foreign Exchange | Desig- Date

cusip ) D Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion i R i (15+16-17) Change in B/AC.V. nation Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

172967 GD 7 |CITIGROUP INC 5.95 12/29/2049 - 1...1,000,000.000 0.983 982,500 |....... 98.250 ..982,500 24,957 59,500 2,527 (27) 2,500 ...P3UFE | 10/22/2012.
249670 AA 8 |DTCC/THE C 4.875. ...1,000,000.000 ,000,000 2,167 26,813 0 ...P1UFE | 05/19/2015.
313148 87 6 |FARMER MAC C 6.00 ......1,046,000 ......1,000,000 15,000 60,000 30,800 30,800 ...P1LFE | 06/17/2014.
313400 64 0 |FREDDIEMACY 6.55 13,950 125,000 0 ...P6UFE | 09/25/2007.
313400 67 3 |FREDDIE MACV5.57 36,750 375,000 0 ...P6UFE | 01/23/2007.
313400 69 9 |FREDDIEMACT 6.42 5,000.000 23,350 250,000 0 ...P6UFE | 07/12/2006.
313400 73 1 |FREDDIE MAC R 5.70. < [ voeeeennn.4,000.000 17,080 200,000 0 ...P6UFE | 10/30/2001.
369604 BP 7 |GENELECTRICCO4.20C ...1,094,000.000 | ............100.00 |........0.995 | ................1,088,530 |......99.500 |......c......... 1,088,530 984,600 2,042 1,532 103,860 70 103,930 ...P1UFE | 12/03/2015.
38144X 50 0 | GOLDMAN SACHS GP B 6.20 25,000.000 650,750 625,000 38,750 0 ...P3LFE | 10/21/2005.
381456 30 8 | GOLDMAN SACHS GP J5.50 .| +......40,000.000 | .............25.00 |......24.500 | ..................980,000 |......25.910 | ....cceoeerree 1,036,400 | .....ocvvvvveeee 1,000,000 55,000 4,000 4,000 ...P3LFE | 04/18/2013.
46625H HA 1 |JPMORGAN CHASE & CO 7.90 4/29/2049. - {...1,000,000.000 1,016,250 1,038,750 13,386 79,000 (53,909) (6,091) (60,000) ...P2UFE | 10/13/2011.
48124B AC 9 |JPMORGAN CHASE SERIES Q5.15 ...1,000,000.000 ..947,500 000,000 8,683 51,500 7,601 (1) 7,500 ...P2UFE | 04/16/2013.
486606 60 1 |KAYNE ANDERSON F 3.50 04/15/2020..........ccccrcrrreveeemermrermrnreesmeseeseceesseessesens | coveenees ........40,000.000 | .............25.00 |.....24.989 | .................999,579 | .....25.189 | ............. 1,007,568 ......1,000,000 2,917 35,000 (158) (158) .RP1LFE | 03/26/2013.
524ESC 63 9 |LEHMAN BROS HLDG G 3.00 23,000.000 581,093 (V] USSR (OO P6*U | 12/01/2004.
524ESC 70 4 |LEHMAN BROS HLDG C 5.94. ..4,000.000 187,000 (U PPN DO P6*U | 05/17/1999.
524ESC 72 0 |LEHMAN BROS HLDG 6.50 200,000 0 [ o | oo P6*U | 08/20/2003.
58503F 40 3 |MEDLEY CAPITAL 6.50 01/30/2021 o . 14,000.000 | ..............25.00 |....... 24731 | e 346,233 | ....... 24.600 344,400 346,227 6 6 RP2UFE | 12/14/2015.
59156R  BP 2 |METLIFE INC C 5.25.......coirerrieriiiisesisieseeisseesessssesssssssssssesssssssessssseessssses | sonsenees | ooe ...1,000,000.000 A.005 | 1,005,000 | ..... 100.500 | ...oovvvvveenee 1,005,000 | ...oocvvvvveeee 1,000,000 2,333 28,292 5,000 5,000 ...P2UFE | 05/27/2015.
61762V 20 0 [MORGAN STANLEY 7.125E 20,000.000 | .............25.00 |....... 25.000 | ..oooociiineninns 500,000 572,224 500,000 8,906 35,625 0 ...P3LFE | 09/25/2013.
693475 AM 7 |PNC FINANCIAL 4.85R .. | ...1,000,000.000 0.935 935,000 |.......93.500 | ...oovvrvvevrnenees 935,000 | ..o 1,000,000 48,500 (12,500) (12,500) ...P2UFE | 05/02/2013.
742546 AA 2 |PRINC PROT PRETSL 12 .| ......500,000.000 .1.000 500,000 498,400 500,000 0 RP1UFE | 12/09/2003.
78409G 20 6 |SCE TRUST IV H5.375, 20,000.000 | .............25.00 |....... 27.240 | oo 544,800 544,800 500,000 8,286 44,800 44,800 ..P2LFE | 08/17/2015.
78442P 60 1 |SLM CORP VAR RT 01/16/2018.......cccrrvveveerimnnennrcienssnssnsenssssssssssssssssssssssnns | svvvenees - | +..-.10,000.000 | .............25.00 |....... 18.760 | ovvvvvveves 187,600 230,108 246,500 6,256 0 .RP3LFE | 03/03/2006.
902973 83 3 |US BANCORP 6.50 20,000.000 | .............25.00 |....... 28.720 ...574,400 574,400 518,400 8,125 32,500 (14,600) (14,600) ...P2LFE | 08/26/2013.
902973 AY 2 |USBANCORP5.125 .| -.....500,000.000 .1.000 | ... ...500,000 500,000 500,000 2,705 24 (24) 0 ...P2UFE | 11/16/2015.
949746 55 6 |WELLS FARGO CO 5.85. - -.......40,000.000 L ABT 26.170 | oo 1,046,800 | ....... 26.170 | oo 1,046,800 ......1,000,000 58,501 20,800 20,800 ...P2LFE | 07/15/2013.
998794 4F 5 |CIB STATUTORY SERA 894.773 | .........1,000.00 366,656 (V1 ORI PO P6*U | 01/14/2010.
998794 4G 3 | CIB STATUTORY SER B......oouiiiiiurniinissssssssssssssssssssssssssssssssssssssssssssssssssnns | sosessnns 70.393 | .........1,000.00 {0 PR P P6*U | 01/14/2010.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) XXX .15,117,760 91,121 625,054 0 138,302 (6,225) 0 132,077 0 XXX XXX
8999999. Total - Preferred Stock XXX .15,117,760 91,121 625,054 0 138,302 (6,225) 0 132,077 0] XXX XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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

F Rate per Current Year's Other- NAIC

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

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

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00287Y 10 9 [ABBVIE INC.....oooovoverrvvierrisieeressssesssssssssssssss s s bbb sssssssnss | ceerenee | con 4,500.000 266,580 266,580 252,845 2,295 13,735 13,735 L | 09/25/2015.
01877R 10 8 |ALLIANCE RESOURCE PARTNERS 30,716.000 414,359 414,359 413,742 75,029 (462,127) 370,518 (832,645) L | 12/14/2015.
02503X 10 5 [AMERICAN CAPITAL AGENCY CORP.........cocovvimrrrmrininrinsniniensnsissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | coesesess | coe | inmnennnd 48,500.000 ....840,990 840,990 906,950 9,700 121,250 (26,674) 191,091 (217,765) L | 12/06/2013.
02504A 10 4 |AMERICAN CAPITAL MORTGAGE INV CORP.........ccoovomorirrrinererenenesnsesssesenssssesssssssssssssesssssssssssssesssssssssssssssssssesies | ceeseeees | oo 54,260.000 757,470 757,470 799,792 21,704 111,233 30,824 295,612 (264,789) L | 12/11/2013.
037347 10 1 |ANWORTH MORTGAGE ASSET CORP. 97,250.000 423,038 423,038 477,107 14,587 57,378 (87,525) (87,525) L | 12/09/2013.
03763V 10 2 |APOLLO RESIDENTIAL MORTGAGE 84,400.000 1,008,580 1,008,580 1,321,048 40,512 159,516 (322,408) (322,408) L | 12/10/2013.
037833 10 0 [APPLE INCuooiereerrereerresereeeseseessesesssssssesssessssss s ssssesssssssssssesssssssssssssssssssssssssssssesssssssssssssssssssesssssesssess | oo | eve | woesereeerens 16,100.000 ....1,694,686 1,694,686 1,053,516 32,683 (82,432) (82,432) L | 06/28/2013.
041356 20 5 |ARLINGTON ASSET INVESTMENT-A. 85,900.000 1,136,457 1,136,457 1,636,091 53,688 100,613 (499,634) (499,634) L | 10/30/2015.
04270V 10 6 |ARRIS GROUP INC.....ooourrirmmmrieermeissssssessssssesssssssssssssssssssssssesssssssesssssssessssssssessssssssssssssssssssssssssnsssssssssssssns | svssesnns 9,380.000 286,747 286,747 277,705 9,042 9,042 L | 12/18/2015.
057224 10 7 |BAKERHUGHES INC 3,500.000 161,525 161,525 162,298 1,190 (773) (773) L | 08/24/2015.
06738E 20 4 |BARCLAYS PLC-SPONS ADR 35,500.000 460,080 460,080 556,490 13,904 (72,775) (72,775) L | 03/18/2014.
12673A 10 8 |CYSINVESTMENTS INC 11,001,765 1,001,765 1,287,109 154,550 (223,395) (223,395) L | 12/06/2013.
14309L 10 2 |CARLYLE GROUP LP. 659,945 659,945 81,675 (25,423) 311,830 (337,253) L | 09/25/2015.
143905 10 7 |CARRIAGE SERVICES INC 390,830 279,268 1,622 51,084 51,084 L | 07/21/2014.
150802 20 9 | CEDAR REALTY TRUST INC.....cocoouiuiuuuimumiismsmmsamssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsens | eovreeees | coe | oosesesenens 46,654.000 ...330,310 330,310 270,601 9,331 (12,130) (12,130) L | 05/12/2014.
163851 10 8 | CHEMOURS CO/THE 1,100.000 5,896 5,896 12,847 638 (6,951) (6,951) L | 07/01/2015.
166764 10 0 | CHEVRON CORPORATION 3,500.000 314,860 314,860 276,080 14,980 8,330 86,100 (77,770) L | 12/06/2011.
17275R 10 2 |CISCO SYSTEMS INC 0,000.000 271,550 271,550 204,760 8,200 (6,600) (6,600) L | 12/12/2013.
172967 42 4 |CITIGROUP INC 8,500.000 439,875 439,875 418,238 1,360 (5,662) (5,662) L | 01/14/2015.
189754 10 4 |COACH INC 21,300.000 697,149 697,149 737,193 28,755 136,377 239,256 (102,879) L | 06/19/2014.
19624R 10 6 |COLONY FINANCIAL INC. 28,000.000 545,440 545,440 536,791 11,200 41,720 (121,520) (121,520) L | 12/21/2012.
20825C 10 4 |CONOCOPHILLIPS 7,000.000 326,830 326,830 382,635 20,580 (156,590) (156,590) L | 06/27/2011.
22002T 10 8 |CORPORATE OFFICE PROPERTIES 278,900 280,046 3,513 12,275 (38,837) 34,218 (73,055) L | 11/11/2015.
23283R 10 0 [CYRUSONE INC 398,580 194,762 3,353 12,293 105,366 105,366 L | 10/09/2013.
264147 10 9 |DUCOMMUN INCORPORATED 9,305.000 150,927 150,927 149,453 1,474 46,885 (45,411) L | 12/09/2015.
268648 10 2 |EMC CORPORATION 20,000.000 513,600 513,600 470,244 2,300 9,200 (81,200) (81,200) L | 11/05/2013.
268948 10 6 |EAGLE BANCORP INC 4,160.000 209,955 209,955 142,093 67,863 67,863 L | 01/30/2015.
278642 10 3 |EBAYINC 3,000.000 82,440 82,440 61,916 (724) (724) L | 06/20/2014.
29084Q 10 0 |EMCOR GROUPINC 5,946.000 285,646 285,646 252,567 1,903 21,108 21,108 L [ 12/17/2014.
292218 10 4 |EMPLOYERS HOLDINGS INC..........cooiciiiiisicisssssiissssscssssssssssssssssssscssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | cvnvevi | coe [ covvevesniens 12,121.000 ....330,903 330,903 253,188 2,909 45,939 45,939 L | 05/27/2014.
29250R 10 6 |ENBRIDGE ENERGY PARTNERS LP 5,000.000 115,350 115,350 136,231 2915 (20,881) (20,881) L | 08/06/2015.
29273R 10 9 [ENERGY TRANSFER PARTNERS LP.......cooourieeriieierirersinesimessesssssssessessesssssssssessssessssssssssssssssssmesssesssss. | svsesees 36,000.000 1,214,280 1,214,280 1,263,507 7,385 (49,227) (49,227) L | 12/18/2015.
29275Y 10 2 |ENERSYS 3,414.000 190,945 190,945 184,663 1,086 6,282 6,282 L | 09/14/2015.
30034T 10 3 |EVERIHOLDINGS INC 75,337.000 330,729 330,729 323,769 6,065 132,690 (126,625) L | 11/24/2015.
320209 10 9 [FIRST FINANCIAL BANCORP. 192,771 192,771 158,417 1,707 7,019 (5,547) (5,547) L | 06/24/2013.
320817 10 9 |FIRST MERCHANTS CORP. 331,528 331,528 265,910 5,347 34,822 34,822 L | 07/28/2014.
343873 10 5 |FLUSHING FINANCIAL CORPORATION.......ccoocvvvvvvrrinrincnsinsnnssnssnsessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | cvovesen | coe | covvesseniens 12,749.000 ....275,888 275,888 207,368 8,159 17,466 17,466 L | 05/16/2014.
354613 10 1 |FRANKLIN RESOURCES INC 20,500.000 754,810 754,810 793,381 3,690 2,775 (38,571) (38,571) L | 09/29/2015.
35671D 85 7 |FREEPORT-MCMORAN COPPER 25,000.000 169,250 169,250 242,250 14,325 30,365 445,115 (414,750) L | 06/24/2013.
368736 10 4 | GENERAC HOLDINGS INC 7,312.000 217,678 217,678 217,678 44,385 (44,385) L | 11/02/2015.
37045V 10 0 [GENERAL MOTORS CO.....cccmiiiicimicieiiisssscsssssssssssssssesssss sttt | cvesesess | coe | cooviviins 18,750.000 ....637,688 637,688 600,096 20,100 25,445 25,445 L | 08/12/2015.
389375 10 6 |GRAY TELEVISION INC.......ooicioieieicrciescrcreieseseiesescss sttt | v | e 20,407.000 332,634 332,634 216,772 102,468 102,468 L | 09/14/2015.
389830 10 2 [GREAT AJAX CORP......ccisccscctscses sttt | ceeseeees | coe 50,000.000 606,000 606,000 606,000 40,000 144,000 (144,000) U | 06/30/2014.
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Showing all COMMON STOCKS Owned December 31 of Current Year

Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
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CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
389830 20 1 |GREAT AJAXREGD. 3 16,502.000 ...200,004 200,004 200,004 13,202 47,526 (47,526) U | 12/09/2014.
389830 30 0O |GREAT AJAXCORP 25,050.000 303,606 303,606 303,606 16,032 52,996 (52,996) L | 02/13/2015.
391164 10 0 |GREAT PLAINS ENERGY INC . 7,602.000 207,611 207,611 162,169 7,583 (8,362) (8,362) L | 10/09/2013.
391416 10 4 |GREAT WESTERN BANCORP INC B 10,255.000 <......297,600 297,600 231,464 3,630 66,137 66,137 L | 07/31/2015.
46113M 10 8 [INTERVAL LEISURE GROUP.........ocioiiiiiciiiiiiccicsciciisisssisismsasisisssssssssssssasssssssssasssssssssssssasssssssesssssssssssssssssens | svovesnn | ene [ covvovesniens 14,571.000 ......227,453 227,453 227,453 6,032 7815 81,345 (73,530) L | 09/30/2015.
46131B 10 0 |INVESCO MORTGAGE CAPITAL B 19,800.000 ....245,322 245322 298,998 7,920 34,650 (60,786) (60,786) L | 07/10/2013.
524901 10 5 |LEGG MASON INC. . 1,000.000 39,230 39,230 41,516 200 200 (2,286) (2,286) L | 09/28/2015.
53803X 10 5 |LIVE OAK BANCSHARES INC B 11,634.000 ....165,203 165,203 165,203 116 92 43,536 (43,536) L | 11/02/2015.
552697 10 4 |MDC PARTNERS INC-A 8,640.000 187,661 187,661 181,211 6,450 6,450 L | 11/11/2015.
55272X 10 2 | MFA FINANCIAL INC.....oocourrrrermmreresesessssesssssiesesssssssssssssssssssssssssesssssessssssssesssssssssssssssssssssssssssssssssssnssssssenessss | avssesnns | e 25,000.000 165,000 165,000 194,085 5,000 20,000 (34,750) (34,750) L | 11/15/2012.
576323 10 9 [MASTECINC 189,164 188,579 585 585 L | 09/30/2015.
58503F 10 6 |MEDLEY CAPITAL CORP 360,960 426,035 55,620 (68,064) (68,064) L | 10/26/2015.
588056 10 1 |MERCER INTERNATIONAL INC 26,188.000 237,001 237,001 237,001 3,012 1,273 46,617 (46,617) L | 12/18/2015.
59156R 10 8 |METLIFE INC 2,000.000 578,520 578,520 469,094 16,600 (62,232) (62,232) L | 09/24/2015.
595137 10 0 |MICROSEMI CORP. . 9,699.000 316,090 316,090 209,325 40,833 40,833 L | 01/28/2014.
628351 10 8 |MUTUAL RISK MANAGEMENT LTD.....cocoiiiiniieniscscscsissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssassssss | oo | R | covvessee 140,000.000 14,177 0 U | 05/06/2002.
653656 10 8 |NICE SYSTEMS LTD-SPONS ADR 3,216.000 184,341 184,341 125,743 1,769 21,451 21,451 L | 05/09/2014.
684000 10 2 |OPUS BANK 7,506.000 277,497 277,497 229,003 2,177 48,494 48,494 L | 03/30/2015.
702149 10 5 |PARTY CITY HOLDCO INC 2,984.000 167,623 167,623 167,623 41,845 (41,845) L | 11/13/2015.
70450Y 10 3 |PAYPAL HOLDINGS INC. 3,000.000 108,600 108,600 85,196 23,404 23,404 L | 07/20/2015.
713750 10 1 |PERFICIENT INC B S 15,169.000 ...259,693 259,693 233,432 26,353 49,258 (22,905) L | 09/25/2014.
74348T 10 2 |PROSPECT CAPITAL CORP. . 30,000.000 209,400 209,400 252,717 2,500 31,636 (38,400) (38,400) L | 12/17/2014.
74386T 10 5 |PROVIDENT FINANCIAL SERVICES B I 14,439.000 290,946 290,946 244,802 9,385 30,178 30,178 L | 06/30/2014.
744320 10 2 |PRUDENTIAL FINANCIAL, INC 20,000.000 1,628,200 1,628,200 1,217,395 40,100 (108,762) (108,762) L | 08/25/2015.
751452 20 2 |RAMCO-GERSHENSON PROPERTIES TRUST. S 17,345.000 <...288,100 288,100 226,543 3,642 14,049 (36,945) (36,945) L | 07/19/2013.
75601W 10 4 |REAL INDUSTRY INC 25,678.000 206,194 206,194 206,194 39,912 (39,912) L | 11/11/2015.
758750 10 3 |REGAL-BELOIT CORPORATION . 2,590.000 151,567 151,567 184,247 596 596 (32,681) (32,681) L | 09/02/2015.
76150W 10 7 |REVERSE MORTGAGE INVESTMENT. B 100,000.000 ....1,025,000 1,025,000 1,500,000 58,000 (500,000) (500,000) U | 02/06/2014.
780259 10 7 |ROYAL DUTCH SHELL-SPON ADR-B. 8,000.000 368,320 368,320 394,211 7,520 (25,891) (25,891) L | 09/28/2015.
780259 20 6 |ROYAL DUTCH SHELL SPON ADR A 6,500.000 297,635 297,635 344,381 5,194 (46,746) (46,746) L | 08/21/2015.
781270 10 3 |RUDOLPH TECHNOLOGIES INC. 191,117 191,117 157,884 53,626 53,626 L | 11/05/2013.
811065 10 1 [SCRIPPS NETWORKS INTER-CL A. 9,000.000 1,048,990 1,048,990 979,864 6,958 69,126 69,126 L | 09/25/2015.
82735Q 10 2 [SILVER BAY REALTY TRUST CORP.........ocrereiimriimmsesimissessssersessssessssssssssssssesssesssssssssssssssssssssssssssnessoses | wossenees 1,220.000 19,105 19,105 18,436 159 476 (1,098) (1,098) L | 03/28/2013.
85571B 10 5 | STARWOOD PROPERTY TRUST INC. B I 15,000.000 308,400 308,400 257,905 7,200 28,800 (40,200) (40,200) L | 11/15/2012.
85571W 10 9 |STARWOOD WAYPOINT RESIDENTIAL TRUST 3,000.000 67,920 67,920 61,961 2,400 (11,190) (11,190) L | 02/03/2014.
858119 10 0 |STEEL DYNAMICS INC . 7,298.000 130,415 130,415 127,238 1,003 3177 3,177 L | 12/10/2015.
86181Q 30 0 |STONEGATE MORTGAGE CORP B 130,105.000 709,072 709,072 1,186,024 609,012 (609,012) L | 10/23/2015.
86183P 10 2 [STONERIDGE INC.....ooovoiirereririncieieieseseceseses st | creseses | con 21,011.000 310,963 310,963 231,533 40,761 40,761 L | 08/14/2014.
86933F 10 7 |SUTHERLAND ASSET MANAGEMENT. B 116,066.000 ...1,276,726 1,276,726 1,396,309 58,033 135,625 (69,050) 277,931 (346,981) U | 09/15/2015.
87157D 10 9 |[SYNAPTICS INC 4,108.000 330,037 330,037 287,616 46,601 46,601 L | 09/30/2015.
878742 20 4 |TECK RESOURCES LTD-CLS B. 27,000.000 104,220 104,220 327,590 10,915 (25,380) 238,680 (264,060) L | 06/26/2013.
90187B 10 1 | TWO HARBORS INVESTMENT CORP B — 187,000.000 1,514,700 1,514,700 1,823,021 48,620 194,480 (359,040) (359,040) L | 12/06/2013.
92552R 40 B [VIAD CORP..........cocvovmverereimsesssssssssssssssssssssssssssssssssssssssasssssssasssssssesssssosssssssasssssasssssasssssssssssssssssssssssssssssssssssssssssssasnss | sovvevees | ooe 8,882.000 250,739 250,739 194,809 888 3,553 13,945 13,945 L | 10/13/2014.
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92553P 20 1 |VIACOM INC CLASS B . 29,200.000 1,201,872 | .......... 41.160 1,201,872 1,245,868 11,680 11,680 (43,996) (43,996) L | 08/27/2015.
92886T 20 1 |VONAGE HOLDINGS CORP. e 43,699.000 250,832 5.740 250,832 221,653 29,179 29,179 L | 09/30/2015.
952355 20 4 |WEST CORP. 12,509.000 269,819 300,939 1,909 (31,119) (31,119) L | 12/18/2015.
97186T 10 8 |WILSHIRE BANCORP INC 4,692.000 . 169,693 144,857 882 3,000 20,939 20,939 L | 03/30/2015.
98400J 10 8 | XCERRA CORPORATION.......ccovmvvvvvrrrrvnnnrrnsnnsssssssssssssssssssssssssssssssssssssssssssssssssssssssss s | soeeesees | oo 38,140.000 230,747 6.050 230,747 247,439 (72,112) 35,247 (107,359) L | 06/10/2015.
D18190 89 8 |DEUTSCHE BANK AG-REGISTERED. Y [ 15,431.000 ...372,659 | .......... 24.150 372,659 466,011 5,870 (65,079) (65,079) L | 12/11/2015.
G0464B 10 7 |ARGO GROUP INTERNATIONAL HOLDINGS .|F. 6,664.000 398,774 59.840 398,774 206,087 5,343 29,122 29,122 L | 06/05/2013.
G5785G 10 7 | MALLINCKRODT PLC.......imiiuuiiemimisimmsssesssssmnssssssessssssssssssssssssssssssssssssssssssssssssssssssessssssssenssssssnssssssssssssneess | sosvesens Folo 17,500.000 | ..................1,306,025 | ......... 74.630 1,306,025 1,190,500 115,525 115,525 L | 10/22/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 39,701,830 XXX 39,701,830 39,978,316 317,405 1,942,540 0 (2,684,021) 3,905,604 (6,589,626) 0 XXX XXX
Common Stocks - Parent, idiaries and Affiliates
63654U 10 0 |NATIONAL INTERSTATE CORPORATION - ---.-2,510,000.000 3,589,300 0 K| 09/16/2002.
63655%# 10 2 |NATIONAL INTERSTATE INS CO OF HAWAII 500,000.000 12,706,488 25413 12,706,488 6,641,936 540,751 540,751 K| 01/01/1999.
89684# 10 2 |TRIUMPHE CASUALTY CO 75,000.000 | ................19,098,638 | ........ 254.649 19,098,638 12,990,027 648,749 648,749 K | 01/01/2006.
89391# 10 6 | TRANSPROTECTION SVCS CO 300.000 559,317 1,864.390 559,317 1,100,000 (137,825) (137,825) K1 07/30/2013.
92206@ 10 7 [VANLINER INS CO 3,000.000 | ............. 140,843,769 |..46,947.923 | .............140,843,769 | ............. 145,346,750 5432,924 5,432,924 K | 07/30/2013.
9199999. Total - Common Stocks - Parent, Subsidiaries and AffiAIES. ... sesess s sssssssssssssssiss_ssssssssssssssssssssssssssssssssssssssns | cossiessssiess 173,208,212 XXX v 173208212 | e 168,568,013 0 1,100,000 0 6,484,599 0 6,484,599 0 XXX XXX
Common Stocks - Mutual Funds
31761R 66 6 |EMERALD SMALL CAP VALUE FUND 69,284.064 892,379 892,379 900,000 35,162 (46,420) (46,420) L | 09/26/2014.
37950E 22 6 |GLOBAL X MLP & ENERGY INFRAS 6,353.000 189,858 189,858 221,747 9,308 (4,068) 109,422 (113,490) L | 12/02/2014.
922042 71 8 |VANGUARD FTSE ALL WO X-US SC 2,097.000 194,748 194,748 220,910 5173 (5,117) (5,117) L | 12/02/2014.
922042 77 5 |VANGUARD FTSE ALL-WORLD EX-U 6,498.000 282,078 282,078 331,368 8,330 (22,418) (22,418) L | 12/02/2014.
922908 36 3 |VANGUARD S&P 500 ETF. 2,981.000 557,238 557,238 551,502 11,718 (4,382) (4,382) L | 12/02/2014.
922908 55 3 |VANGUARD REIT ETF 4,473.000 356,632 356,632 261,811 13974 (5,681) (5,681) L | 12/02/2014.
922908 65 2 | VANGUARD EXTENDED MARKET ETF. 5,095.000 426,961 426,961 440,887 5,747 (20,329) (20,329) L | 12/02/2014.
9299999. Total - Common Stocks - Mutual Fund 2,899,895 2,899,895 2,928,224 0 89,413 0 (108,414) 109,422 (217,837) 0 XXX XXX
9799999. Total - Common Stock 215,809,938 215,809,938 211,474,553 317,405 3,131,953 0 3,692,163 4,015,027 (322,863) 0 XXX XXX
9899999. Total Common and Preferred Stock. 230,644,904 230,927,698 228,547,623 408,526 3,757,007 0 3,830,466 4,015,027 (190,786) 0 XXX XXX

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

5, the total $ value (included in Column 8) of all such issues $.....3,107,730.
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Bonds - U.S. Political Subdivisions of States

494890  WW 2 |KING CNTY SD #210 4.25 12/01/2021.........cocoovvivirinns | 12/22/2015........ Payment on Intercompany Balance 1,065,500 ...1,000,000 2,479

2499999. Total - Bonds - U.S. Political Subdivisions of States 1,065,500 ..1,000,000 2479
Bonds - U.S. Special Revenue and Special A

01179R LA 9 | AK MUNI BOND BK-B- 5.00 03/01/2024 05/14/2015........ ANCORA ADVISORS LLC.......ooovvvviereinriererinnines 1,390,257

02765U GR 9 | AMER MUNI PWR OH PREREF 5.00 02/15/2018. 01/21/2015.. Def ment 942,378

027650  HP 2 | AMER MUNI PWR OH REF 5.00 02/15/2018 01/21/2015........ Def ment 76,409

130536 QR 9 |CAPOLL CTRL FIN A1 3.375 7/01/25(WM) 06/19/2015........ BANC OF AMERICA SECURITIES, 1,500,000

130536 QW 8 | CALIFORNIA ST POLL B-2 3.125 11/01/2040 10/30/2015........ BANC OF AMERICA SECURITIES 1,000,000

3130A5 GW 3 |FED HOME LN BANK 2.70 06/23/2023...........cccovumimiirmirireiinsieississiesiesssesssssessssssssessssssseessens. | osseesiessenns 06/26/2015........ INTL FCSTONE PARTNER........cooviveirieiirienirnes 1,913,595 | oo 1,930,000 869

3130A5 RJ 0 |FED HOME LN BANK 2.55 06/29/2022 .| 06/19/2015........ STIFEL NICOLAUS 1,595,000 ...1,595,000

3130A5 T8 2 |FED HOME LN BANK 2.65 06/29/2022 .| 06/24/2015........ CANTOR FITZGERALD & CO.......ccoovmirirerirrirriinrinns 575,000 575,000

3130A6 LE 5 |FED HOME LN BANK 2.23 07/26/22 10/06/2015........ STIFEL NICOLAUS 1,975,000 | oo 1,975,000

313379 QN 2 | FED HOME LN BANK 2.58 12/28/2022.........ccccoeieriieeiniieiisiniisisssiesesissiessssssessssssssssssennsis | sosesssnnssns 09/28/2015........ STIFEL NICOLAUS 325,000 ..325,000 2,120

313380 NV 5 |FED HOME LN BANK 2.3 09/27/22.................... 11/09/2015........ STIFEL NICOLAUS 735,789 ..740,625 2,129

313380  VF 1 |FED HOME LN BANK 2.30 10/04/2022..........cocoereiireriniieiininiisiissiesesisseessssssesesssesessssseennnins | seseseersesines 02/04/2015........ JANNEY MONTGOMERY SCOTT.......covvvrerrririenne 999,975 | oo 1,005,000 | ..ooovenereriireeneie e 7,769

3133EC  F3 3 |FED FARM CREDIT 2.40 02/13/2023.. 02/27/2015........ STIFEL NICOLAUS 2,233,868 2,850

3133EC K6 0 |FED FARM CREDIT 2.48 03/27/2023.. 08/27/2015........ STIFEL NICOLAUS 1,779,814 18,672

3133EC  PH 1 |FED FARM CREDIT 2.38 05/15/2023 02/04/2015........ INTL FCSTONE PARTNER.........ccconirinriniiniiirerienns 645,054 | ..o 650,000 3,438

3133EE  F8 8 |FED FARM CREDIT 2.58 05/04/2023.. 05/28/2015........ FIFTH THIRD. ..ottt 1,634,145 ...1,640,000 2,938

3133EE NU 0 |FED FARM CREDIT 2.23 02/09/2022.. . 02/10/2015........ RAYMOND JAMES & ASSOCIATES........cooevrireiniiererineierienees 938,914 950,000 118

3133EE  TA 8 |FED FARM CREDIT 2.47 03/10/2022...........costvumrvemrinirienirererseesesiesienesienes 03/04/2015........ CANTOR FITZGERALD & CO.......ccoovmiriririrrirnriiniins 1,910,000 | oo 1,910,000

3133EF  HV 2 |FED FARM CREDIT 2.20 10/13/2022.. 10/13/2015........ STIFEL NICOLAUS 1,357,552 21,360,000 [ oo 83

3133EF LV 7 |FED FARM CREDIT 2.26 07/27/2022.. 11/25/2015........ CANTOR FITZGERALD & CO........ccooomirririirinriiniins 985,000 985,000 2,102

3133EF MM 6 |FED FARM CREDIT 2.23 11/02/2022 11/25/2015........ RAYMOND JAMES & ASSOCIATES........ccoevmirerernrirereriseeeniernes 1,160,340 | oo 1,165,000 2,093

3133EF MM 6 |FED FARM CREDIT 2.23 11/02/2022.. 11/25/2015........ STIFEL NICOLAUS 1,361,506

3133EF TR 8 |FED FARM CREDIT 2.45 12/21/2022.. 12/18/2015........ RAYMOND JAMES & ASSOCIATES........ovvmrrierirerirrinerinniierienes 1,000,000

3134G3 3N 8 |FREDDIE MAC 2.2501/10/2023........cccoveoermiriireinrirerinnicerenerenes 04/30/2015........ RAYMOND JAMES & ASSOCIATES........ccocvrirereiniirereriseienieies 79,232

3134G3 3N 8 |FREDDIE MAC 2.2501/10/2023... 11/25/2015........ RAYMOND JAMES & ASSOCIATES........ocvmrierierirrierinsiienienes 675,920

3134G3  4C 1 |FREDDIE MAC 2.00 01/28/2022... 03/06/2015........ STIFEL NICOLAUS 3,252,158

31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025. 09/11/2015, CITIGROUP........cccovricrrranes 1,027,500

3135G0  SG 9 |FANNIE MAE 2.36 12/14/2022. 02/10/2015.. CANTOR FITZGERALD & CO.. 1,412,640

3135G0 SV 6 |FANNIE MAE 2.12 12/27/2022 02/18/2015. CANTOR FITZGERALD & CO.. 1,638,663

313560 QJ 5 |FANNIE MAE 2.25 10/17/2022 12/03/2015. ANCORA ADVISORS LLC.... 1,152,390

3135G0 VT 7 |FANNIE MAE 2.50 03/27/2023. 04/24/2015.. INTL FCSTONE PARTNER.. 619,535

3136G0  F8 9 |FANNIE MAE 2.40 10/04/2022 06/25/2015. FIFTH THIRD ...ttt 750,272

3136G0 T8 4 | FANNIE MAE 2.125 10/25/2022... 07/30/2015. FIFTH THIRD ..ottt 1,333,861

3136G1 B8 1 |FANNIE MAE 2.2501/30/2023. 03/27/2015.. JANNEY MONTGOMERY SCOTT... 445,500

3136G1  FS 3 |FANNIE MAE 2.50 03/20/2023 03/06/2015........ STIFEL NICOLAUS 1,868,964

45129Y  F4 3 |ID HSG SFM A-214.00 07/01/2034. 06/12/2015........ BARCLAYS CAPITAL......cvuiiiriiieirireieiissiesieesessssese e sisseesssiaes 1,068,890

485429  KY 9 |KSDEVFIN-K 3.50 06/01/2023 12/22/2015........ Payment on Intercompany Balance 1,047,500

56052F  BR 5 | MAINE ST HSG AUTH MTG D 4.00 11/15/2045...................... 06/17/2015........ BANC OF AMERICA SECURITIES, 1,076,700 | oo 1,000,000

56052F CE 3 |ME HSG AUTH E-13.50 11/15/2035........... 08/07/2015........ CITIGROUP.......ccovverirrrriinne 2,098,740 ...2,000,000

57419R  YB 5 |MD CMNTY DEV ADMIN A 3.50 09/01/2045............ccoomerirririiiiniiniiieiiesiesisssiississsiessesisssisnes | sovesesenisnens 11/18/2015........ RBC CAPITAL MARKETS 529,315 500,000

57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039 03/12/2015........ RBC CAPITAL MARKETS 1,071,800 | oo 1,000,000

59334D CE 2 |MIAMI-DADE CNTY FL WTR 5.00 10/01/2023. 12/22/2015........ Payment on Intercompany Balance 2,073,610

594653  6J 1 |MICHIGAN ST HSG DEV A 4.00 06/01/2046...........cccovuevirrierieiireiinnierssissiessessesesessesssssseensens | seseseerenens 08/06/2015........ MORGAN STANLEY ....c.oevirirernrirereisriesieereeseneenes 2,157,880
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60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045... .| 01/13/2015........ RBC CAPITAL MARKETS 1,000,000

60637B°  GM 6 | MO HSG DEV B-14.00 11/01/2045 08/12/2015........ STIFEL NICOLAUS 2,149,780

658909 HW 9 |ND HSG FIN AGY B 4.00 01/01/2036 05/22/12015........ RBC CAPITAL MARKETS 541,735

686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036.........ccuevmrereriricereriirsesesierisssssiesssssssesessesssesessnns | seseseessnsenes 08/05/2015........ JP MORGAN SECURITIES INC....cooovrriiieiiieiirieieiseiesesiseienieiees 1,058,090 .

708796 T8 0 |PA ST HSG FIN 2015-117A 3.50 04/01/2040..........coovveriirrieirerneiieseseeiesss e siseeessesnenes 08/19/2015........ JP MORGAN SECURITIES INC.......ovvuriiiriieieiereiseiesesseiesieenes 2,096,200 ....2,000,000

83712D UH 7 | SOUTH CAROLINA HSG A-2 4.00 07/01/2037.......cvvevveerenrirernrineines 06/25/2015........ CITIGROUP.......cocoovvrercririns 1,037,730 1,000,000

880461 EU 8 | TN HSG DEV AGY 1A AMT 4.00 07/01/2045..........cocovveirmirieierinsisiinsiseissssesssssessesssessnsssensns 05/14/2015........ CITIGROUP.......ccovrvrrierrris 1,076,260 | ..o 1,000,000

924190  HG 9 |VERMONT ST HSG FIN B 3.75 11/01/2045..........ccovvvvirerernnanes 04/10/2015........ RAYMOND JAMES & ASSOCIATES.........ccooverirerernreerieerseseneenes 1,057,450 ....1,000,000

98322Q  HV 2 | WYOMING ST CMNTY DEV 3 3.00 12/01/2044. 01/07/2015........ BANC OF AMERICA SECURITIES, 1,045,620 1,000,000

3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAI ASSESSMENES. ... rretrueeritstierseestserseeetsetssesrs e sesessssasatis | eesesessseeraseseseesse et eesee 1o E e eEees e 128 S8 421 S e84 E £ 8 eE e84 E ettt 64,478,529 | ..o 63,305,625 | ..ovoveii s 158,182
Bonds - Industrial and Mi:

00080Q  AF 2 |ABN AMRO BANK NV 4.75 07/28/2025 .IR 07/21/2015........ CITIGROUP.........covvevrrrerirnes 997,320 | oo 1,000,000

00090V AC 6 |ACASC 2015-1A A2 CLO SEQ SSNR 3.01 04/27.. 04/15/2015........ DEUTSCHE BANK ..ottt 1,500,000

001406  AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40 02/13/2015........ BNP PARIBAS..........ccooecne. 500,000

00452P  AD 9 |ACIS 2015-6A A2 CLO SSNR 3.367 05/01/27 03/04/2015........ JEFFERIES & CO 2,000,000

009088  AB 1 | AIR CANADA 2015-2A 4.125 12/15/2027 12/01/2015........ MORGAN STANLEY. 500,000

01749P AN 8 |ALLEG 2015-1A COMB CLO 07/25/2027........c0omrveiriririrrieeiiinsriesisesessesssssssssessesesseessssssssesins | soveessonsninens 04/30/2015........ MORGAN STANLEY......cccooivimrirrierrinerierirssesssieiinns 974,375

02014P  BS 2 |ALM 2015-17A A1F CLO SSNR SEQ 3.419 1/28 R 12/22/2015 WELLS FARGO BROKERAGE SERVICES 500,000

02361D AL 4 |AMEREN ILLINOIS 2.7009/01/2022 12/10/2015........ ANCORA ADVISORS LLC......ccovveerrririririreisircienns 1,131,005 . 8,892

02666B  AA 4 | AHAR 2015-SFR2 A ABS SSNR 3.732 10/17/45........ovoiieriiiniceseieeissses e sseesies 09/11/2015........ GOLDMAN SACHS... 999,968 ....1,000,000

02666B  AG 1 |AH4R 2015-SFR2 XS ABS RES SNR 10/17/2045.... 09/11/2015........ GOLDMAN SACHS... bbb bbbt b et | Lebbet bt e bbbt | Sheee bbb 0 1,000,000

03674X  AC 0 | ANTERO RESOURCES 5.125 12/01/2022...........ccnuverirerrieriniiierierisssiississsiessenesssesssssssssenenes. | sevessineniens 08/28/2015........ BANC OF AMERICA SECURITIES 90,000 | .ooovevrreirerierieriennnne 100,000 | i 1,295

03765X  AD 8 |APID 2015-22A A2B CLO MEZ 10/20/2027..... 09/16/2015. BANC OF AMERICA SECURITIES, 500,000

03765  AJ 3 |APID 2015-23A A2B CLO MEZ SEQ 4.059 1/27. R 12/03/2015........ CITIGROUP.......ocevvvvrierrris 750,000

038779  AA 2 | ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45......... 11/06/2015........ BARCLAYS CAPITAL 500,000

05364C  AS 1 |AVERY 2015-7A A2 CLO SSNR 3.22 01/15/28........cccovvmireerniirernrinianae R 11/16/2015........ JP MORGAN SECURITIES INC 733,751

05490T AA 0 [BBCCR 2015-GTP A SEQ SSNR 3.966 08/10/33... .| 08/07/2015........ BARCLAYS CAPITAL. ..ot isesiessisessesssesessssasssens 1,544,982 2,314

05490T AA 0 |BBCCR 2015-GTP A SEQ SSNR 3.966 08/10/3 09/09/2015. CANTOR FITZGERALD & CO. 256,719 220

05605G  AA 0 |B2R 2015-2 A ABS SEQ SSNR 3.336 11/48............. 11/10/2015........ WELLS FARGO BROKERAGE SERVICES..........ccocimiiriiinisisieisssiessssessesssssssssenes 999,993 . 2,131

05605G  AJ 1 |B2R 2015-2 B ABS SEQ MEZ 4.867 11/2048..........cccevrvvrvurrvrrrirens 11/10/2015........ WELLS FARGO BROKERAGE SERVICES 1,029,983 ....1,000,000 3,109

05607Y AC 5 |B2R 2015-1 A2 ABS SSNR 3.469 05/15/2048 04/07/2015........ WELLS FARGO BROKERAGE SERVICES 1,009,956 1,000,000 2,024

05607Y AC 5 |B2R 2015-1 A2 ABS SSNR 3.469 05/15/2048 06/03/2015........ WELLS FARGO BROKERAGE SERVICES............coomirieriieiiineiiesiiesieesssisssisssseesinenes 496,875 337

05616M  AG 1 |BABSN 2015-2A COMB CLO MEZ 07/20/2027..........ccovverereieniirerinriseererinennes 07/23/2015........ BANC OF AMERICA SECURITIES. 1,406,758

08180R  AJ 4 |BSP 2015-VIIA A1B CLO SEQ SSNR 3.36 7/27 06/30/2015........ JP MORGAN SECURITIES INC....couvreririeiirieissisisnsssiesessseeensnnnes 1,500,000

08180X AL 6 |BSP 2015-8A A1C CLO SEQ SSNR 3.234 01/28... R 10/29/2015........ CITIGROUP 815,000

085789  AE 5 |BERRY PETROL CO 6.75 11/01/2020. 09/03/2015........ ROBERT W BAIRD CO. 49,750 2,400

118230  AK 7 |BUCKEYE PARTNERS 4.15 07/01/2023.... 12/10/2015........ SUNTRUST CAPITAL... 53,068 1,134

118230  AK 7 |BUCKEYE PARTNERS 4.15 07/01/2023.... 12/11/2015........ SUNTRUST CAPITAL... 132,782 2,853

118230 AN 1 |BUCKEYE PARTNERS 4.35 10/15/2024...........cocovviriimrnrirerrsnissisnienns 12/10/2015........ WILLIAM BLAIR & COMPANY. 21,685 181

118230 AN 1 |BUCKEYE PARTNERS 4.35 10/15/2024..........cccovvmermrnrirerrircierienns 12/1512015........ JEFFERIES & CO....ccoovieririceiiceeireeesciesieies 84,715 761

12479L  AA 8 | CAI 2012-1A A ABS 3.47 10/25/2027 .......ovvoririiieiiierseiseiesi st R 07/16/2015........ WELLS FARGO BROKERAGE SERVICES...........ooimiiriiinieeisieisisiesssisesesssssessenes 734,708 1,838

12550T AL 9 |CIFC 2015-4A A1B CLO SEQ SSNR 345 27........cccovvvvnueee 08/14/2015........ CITIGROUP.......ccovvvrrerrrrans 3,000,000

136385 AV 3 | CANADIAN NATL RESOURCES 3.90 02/01/2025 | 08/19/2015........ CANTOR FITZGERALD & CO......ccovvriiireriiirrirerinnies 237,805 623

136385 AV 3 | CANADIAN NATL RESOURCES 3.90 02/01/2025 | 08/21/2015........ MORGAN STANLEY ....c.ovviriieiieieierississssesissnsenns 235,938 677

13643E  AF 2 | CANADIAN OIL SANDS LT 7.75 05/15/2019. | 01/08/2015. BARCLAYS CAPITAL 215,250 2,497

13643E  AF 2 | CANADIAN OIL SANDS LT 7.75 05/15/2019 | 01/09/2015........ KEYBANK CAPITAL MARKET 268,750 3,175
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13643E  AF 2 | CANADIAN OIL SANDS LT 7.75 05/15/2019. | 01/12/2015........ MORGAN STANLEY. 53,500 646
13643E  AF 2 | CANADIAN OIL SANDS LT 7.75 05/15/2019 | 01/15/2015........ MORGAN STANLEY. 106,875 | .ovvvvrereriveerrerneiniereeenen 100,000 [ oo 1,421
13643E  AF 2 | CANADIAN OIL SANDS LT 7.75 05/15/2019. | 01/26/2015........ BARCLAYS CAPITAL......couiiieiiieineieieiiesieesesissesesseesssssssee s 105,500 | coocveveererrrirererinrirenenneenn 100,000 | oo 1,593
14312) AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28.. 12/11/2015........ CITIGROUP.........ccoovvrivrris 135,000
14754D  AG 5 | CASH AMER INTL 5.75 05/15/2018........cooveirminrieriireisnireieeseieniennes 12/22/2015........ Payment on Intercompany Balance 2,020,000 | ..oovevrererererieienrenn2,000,000 [ oo 11,819
15137J  AC 6 |CECLO 2015-23A A2B CLO MEZ 3.9 04/17/26 03/19/2015........ BANC OF AMERICA SECURITIES. 1,000,000
165167  CQ 8 | CHESAPEAKE ENRGY WI 8.00 12/15/2022.........ccovvvivvrririrererinsirerinnines 12/23/2015........ EXCRENGEA. .. ..o 141,855
17178X AL 1 |CIFC 2007-2A B CLO MEZ SEQ FLT 04/15/21 05/27/2015........ BNP PARIBAS.. 973,750 | ovvveevererernerereneneres 1,000,000 | o 1,339
21050A  AA 0 [CCOLT 2015-1 A ABS SNR 2.82 03/15/2021........cvuvvreereriiisirniieississiesissiesessssiessssssssssssssnsns 02/03/2015........ CITIGROUP 499,972
212015  AH 4 | CONTINENTAL RESOURCES 5.00 09/15/2022.... 01/08/2015........ BANC OF AMERICA SECURITIES 350,625 6,146
212015  AH 4 | CONTINENTAL RESOURCES 5.00 09/15/2022.... 07/29/2015........ GOLDMAN SACHS................. 142,125 . 2,875
212015 AH 4 | CONTINENTAL RESOURCES 5.00 09/15/2022..........ccccoovvoeverrirniriniinnns 08/20/2015........ BARCLAYS CAPITAL.....coutvimiiirieiiniriesinissesisssisssiensesessssasssens 223,125 | o 250,000 5,556
212015  AH 4 | CONTINENTAL RESOURCES 5.00 09/15/2022...........cccvvevveerrrerrernrirnee 08/26/2015........ STIFEL NICOLAUS 44,813 50,000 1,153
23311V AE 7 |DCP MIDSTREAM OP 2.70 04/01/2019 12/11/2015........ IMPERIAL CAPITAL. ....covvriririiieiseireieriseiesesisseenssienes 270,600 330,000 [ oo 1,856
23311V AE 7 |DCP MIDSTREAM OP 2.70 04/01/2019 12/14/2015........ HILLTOP SECURITIES INC......oviiiiiieiieiieiseireeeeiceesise e 20,375 25,000 143
23311V AE 7 |DCP MIDSTREAM OP 2.70 04/01/2019 12/14/2015........ WELLS FARGO BROKERAGE SERVICES...........cccomitiiiniieeinsieiiseinsiesssisesssseeseneenes 49,050 342
24736X  AA 6 |DELTA AR LINES 15-1AA 3.625 07/30/2027. 08/10/2015........ MORGAN STANLEY. 1,000,000
24736Y  AA 4 |DELTA AIR LINES 15-1A 3.875 07/30/2027 ... .| 08/10/2015. MORGAN STANLEY. 500,000
25755T  AD 2 | DPABS 2015-1A A2| ABS SNR 3.484 10/25/45 10/14/2015........ GUGGENHEIM CAPITAL MARKET........cooitiiiiiireritisiesieissssesenssssessessssissnssssesssssessenes 2,000,000
26248P  AC 5 |DRYD 2006-16A B CLO MEZ FLT 10/20/2020 R 11/16/2015........ BANC OF AMERICA SECURITIES 975,000 831
26827E  AC 9 | ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040, Ruciiin 06/15/2015........ DEUTSCHE BANK ..ottt 1,000,000
292505 AJ 3 |ENCANA CORP 3.90 11/15/2021 | 08/19/2015........ RBC CAPITAL MARKETS 238,975 2,681
292505 AJ 3 |ENCANA CORP 3.90 11/15/2021 | 08/21/2015. CANTOR FITZGERALD & CO.. 326,375 3,830
29250N  AF 2 |ENBRIDGE INC 4.00 10/01/2023 | 08/26/2015........ JEFFERIES & CO 474,315 8,333
29250N  AF 2 |ENBRIDGE INC 4.00 10/01/2023 | 09/11/2015........ JEFFERIES & CO 236,958 | ..o 250,000 | i 4,583
29336U  AE 7 | ENLINK MIDSTREAM 4.15 06/01/2025..........coevuiereriiiieiiieisisiesissiesesiess s 08/21/2015........ MORGAN STANLEY. 185,380 2,398
29336U  AE 7 | ENLINK MIDSTREAM 4.15 06/01/2025..........c0ovuiereririsiresisisssisiersssiesessssissssssssessassessesssesenses 09/02/2015........ STIFEL NICOLAUS 138,771 2,006
302635 AC 1 |FSINVST CORP 4.75 05/15/2022.........covvmiueriririrerneererinsisereneenes 04/27/2015. WELLS FARGO BROKERAGE SERVICES 996,840 .
30288B AE 5 |FREMF 2015-K721 B MEZ 3.6806 11/25/2047 BTSSP TP 12/04/2015........ MORGAN STANLEY ....c.ovivirierineieinrisseessssesissnsenns 440,813 ....500,000 818
30605X  AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42......ooiiiiierieieeireierseressesceesiensssssienssisseesinns. | erisseressnes 02/03/2015........ BARCLAYS CAPITAL......ouiiieiiieieeieieeiesiesie s 1,000,000 ....1,000,000
317579  AA 8 |FINS 2015-1A A CLO SEQ SSNR 5.00 07/26.. 10/20/2015........ SANDLER & O'NEIL PARTNERS 1,000,000 1,000,000
320209  AA 7 |FIRST FIN BANCORP 5.125 08/25/2025.............ccvumreririirieiiierinseiesississssiessssssesssessssssssessens 08/20/2015........ RBC CAPITAL MARKETS 2,000,000 ....2,000,000
32027L  AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036 03/18/2015........ CS FIRST BOSTON.....ouivuiiiiriiiiiesinrieesesiesessseessssessesenseenees 1,069,538 1,206,813 289
32052K  AB 1 | FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36.......cccmvveeireireriinrerenisisissssssssssssessessssssessssssnsses | onssseesessnes 05/20/2015........ AMHERST SECURITIES CORP 2,033,492 | oo 2,392,343 | ..o 4,340
34959W  AC 3 |FCBSL 2013-1A B CLO MEZ FLT 01/19/2025 02/12/2015........ RBC CAPITAL MARKETS 482,969 867
35671D BD 6 | FREEPORT-MCMORAN C&G 2.375 03/15/2018 08/05/2015........ MORGAN STANLEY ......ovviirieiniieirinsiesisisisssienes 932,500 9,566
36164N  FF 7 | GE CAPITAL INTL 2.342 11/15/2020 R 11/20/2015........ FIFTH THIRD ...ttt 169,779 321
3622EA  AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047... 07/20/2015........ BANC OF AMERICA SECURITIES. 987,239 297
37247D AP 1 | GENWORTH FINL 7.625 09/24/2021 02/11/2015........ CANTOR FITZGERALD & CO......coovvreriiireririisirnninines 104,250 3,029
374825 AA 5 |GIBSON ENERGY 6.75 07/15/2021.... | 08/21/2015........ GMP SECURITIES........coiiiiminiieeniicisrisese st 97,000 769
374825 AA 5 |GIBSON ENERGY 6.75 07/15/2021.... | 09/01/2015........ NBC INTERNATIONAL.............. 97,250 919
374825 AA 5 |GIBSON ENERGY 6.75 07/15/2021.... | 09/09/2015........ GMP SECURITIES........coiiiimiiniieiseseiesseesisssssssie s 24313 277
38174F AL 0 | GOCAP 2015-23A B2 CLO MEZ 4.094 05/05/27.........covvurevmreriierirircrnrirenns 05/18/2015........ WELLS FARGO BROKERAGE SERVICES...........cccomiiiiirinieensieiisnsiessisesesieesesienes 499,670 500,000
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49 06/19/2015........ UBS WARBURG............ 999,999 ....1,000,000
40536Y AE 4 |HLCNL 2007-2A A1J CLO MEZ SEQ FLT 04/21.... 06/16/2015. JP MORGAN SECURITIES INC... 974,375 929
423457  AB 6 |HELMERICH INTL 4.65 03/15/2025.... 03/12/2015........ GOLDMAN SACHS................. 497,125
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43132W  AJ 9 |HLDN 2015-4A A1B CLO SEQ SSNR 3.41 07/27.. .| 06/30/2015........ CITIGROUP.. 1,000,000
432748  AB 7 |HILLTOP HOLDINGS 5.00 04/15/2025. 04/06/2015........ SANDLER & O'NEIL PARTNERS 1,000,000
44931B  AE 7 |ICG 2015-1A COMB CLO MEZ 07/19/2027........coeveeveerrnieneeeeinerciissiesssissiesisssssesesssesssssssesssins | sevseronesnnen 06/11/2015........ CS FIRST BOSTON.....ouiuiirireiieriesieeieeseesesessssesessssessesesseenenes 1,450,225 .
44931C AS 4 |ICG 2015-2A A2 CLO SSNR SEQ 3.00 01/28 10/14/2015........ MORGAN STANLEY .....oocviriieiniirerniineiesinsicesenienes 500,000 ....500,000
45660K  AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037........cccovvvvrvvreririrans 09/22/2015........ MORGAN STANLEY ....c.oeviriirninieisisrieseeiseienienes 1,029,278 ..1,277,614
46615P  AE 4 | JFIN 2007-1A C CLO MEZ FLT 07/20/2021 07/31/2015........ BANC OF AMERICA SECURITIES. 1,458,750 1,500,000 | ..o 1,025
46617Y  AC 7 |JFIN 2015-1A B2 CLO MEZ 4.033 03/15/2026... e ———————— 03/30/2015........ BNP PARIBAS..........ccoovrenee 1,000,000 | ..o 1,000,000
46617Y  AJ 2 | JFIN 2015-1A A2 CLO SSNR 3.04 03/15/2026...........cvcvvererrerrereee 03/30/2015........ BNP PARIBAS 2,000,000
46618G  AE 1 |JFINR 2015-4A BF CLO MEZ 3.6 04/22/2020 04/09/2015........ JEFFERIES & CO 500,000
47421 AE 3 | JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27 06/26/2015........ BANC OF AMERICA SECURITIES 2,000,000 .
48250V AL 1 |KKR 13 B2 CLO MEZ 4.105 01/16/2028 11/23/2015........ MORGAN STANLEY ....c.oucviriireiinrierniinrieniseicessneenes 350,000 ....350,000
50188N  AA 6 |LCM 19A COMB CLO MEZ 07/15/2027........ccovrvrrvierirrirnrieenians 06/30/2015........ MORGAN STANLEY.....cccooivimriririerinerienirsresssissienns 963,160 | ..oovveveiee 1,000,000
55336V  AA 8 | MPLX LP 4.00 02/15/2025. 08/19/2015........ BARCLAYS CAPITAL 232,368 ....250,000 250
55953P  AC 9 |MAGNE 2015-16A COMB CLO 01/18/2028 R 12/03/2015........ CS FIRST BOSTON . 962,500 .1,000,000
56576L AN 9 |MCLO 2015-8A A1C CLO SEQ SSNR 3.48 07/27 06/16/2015........ JP MORGAN SECURITIES INC.....coovvuririiiiieieiereiseiesesseiesienenes 1,500,000
565849 AL 0 | MARATHON OIL CORP 3.85 06/01/2025..........ccovrerermrineeerirercernrerenes 08/19/2015........ US BANCORP.......uiitiieiieise ittt 233,290 1,978
56844X  AE 9 |MARNR 2015-1A B2 CLO MEZ 3.68 04/20/2023 e 03/16/2015........ BANC OF AMERICA SECURITIES 1,000,000
62432C AL 5 |MVW 2015-10A B2 CLO MEZ SEQ 4.11 10/27 07/31/2015. MORGAN STANLEY. 750,000
626717  AD 4 |MURPHY OIL CORP 4.00 06/01/2022.........c0c0uerurmrireiriirsirersssiseresssisssssesssssessessssesessessssssssseses 08/25/2015........ CANTOR FITZGERALD & CO.. 43,967 483
626717  AF 9 |MURPHY OIL CORP 3.70 12/01/2022.........c.covoeremrieiriiiieriniieiesiseseiesse e sissssessessssssssenes 08/21/2015........ CANTOR FITZGERALD & CO.....ccovveririrerirnirierinns 172,060 1,747
62856R  AC 9 |MIH BV 5.50 07/21/2025... R 07/14/2015........ CITIGROUP.......ocovvriircriiins 499,810
62942Q  AF 0 |NRART 2015-T2 AT2 ABS SSNR 3.3021 08/48 08/25/2015........ CS FIRST BOSTON 1,999,996
63939E  AB 9 | NAVSL 2015-AA A2A ABS 2.65 12/15/2028... 01/13/2015. CS FIRST BOSTON 999,632
651290 AP 3 |NEWFIELD EXPLORATION 5.75 01/30/2022.... 12/21/2015........ DEUTSCHE BANK......ovutiriiiitieiieisissie ettt 85,500 2,300
65251V AL 4 |[NWSTR 2015-2A A2 CLO SEQ SSNR 3.461 27. 09/03/2015........ WELLS FARGO BROKERAGE SERVICES...........ccoocoimirinineneineinceessenessee e ssesssseseeeeees 999,724
65504L  AC 1 |NOBLE HLDG INTL 4.90 08/01/2020 R 01/08/2015........ BANC OF AMERICA SECURITIES. 325,458 7,718
65504L  AC 1 |NOBLE HLDG INTL 4.90 08/01/2020 R 01/12/2015........ BARCLAYS CAPITAL 232,500 5,581
65504L  AC 1 |NOBLE HLDG INTL 4.90 08/01/2020. R 01/15/2015. BARCLAYS CAPITAL 92,000 2,314
67091R  AE 9 | OCP 2015-8A A2B CLO MEZ 4.00 04/17/2027.. 04/10/2015........ BANC OF AMERICA SECURITIES. 500,000
67109U AE 2 |OZLM 2015-11A A2B CLO MEZ 4.17 01/30/27... 02/13/2015........ BANC OF AMERICA SECURITIES, 500,000
67109U AN 2 | OZLM 2015-11A A1B CLO SSNR 3.28 01/30/27 02/13/2015........ BANC OF AMERICA SECURITIES. 999,000
67389Y  AF 2 | OAKCL 2015-1A COMB CLO MEZ 0 10/20/2027 08/04/2015........ BANC OF AMERICA SECURITIES. 1,891,700
67575N AL 7 |OMART 2015-T3 AT3 ABS SSNR 3.211 11/47 11/06/2015........ MORGAN STANLEY ....c.oucviriieiineierniinrieniseiceseneenes 1,999,983
68268E  AA 1 |OMFIT 2015-1A A ABS SEQ SNR 3.19 03/26, 01/28/2015........ CITIGROUP.......ccoovrvrirerrris 999,682
68268L AA 5 |OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28 09/24/2015........ CITIGROUP.. 999,827
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020 01/08/2015........ CITIGROUP.. 181,019
70454B AN 9 |PEABODY ENERGY TL LIBOR+325 9/24/2020 01/13/2015........ CITIGROUP.. 179,019
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020 01/22/12015........ CITIGROUP.. 87,519 .
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020...........cocevrvverernrinrines 01/29/2015........ CITIGROUP.......ocevrrvrireriris 169,419 | oo 200,000
70454B AN 9 |PEABODY ENERGY TL LIBOR+325 9/24/2020 02/02/2015........ CITIGROUP.......ocoovvrrrerirrinn 83,469 100,000
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020 12/1212014........ BANC OF AMERICA SECURITIES. ...(473) (505)
70454B AN 9 |PEABODY ENERGY TL LIBOR+325 9/24/2020 12/15/2015........ CITIGROUP.. 31,997
70454B AN 9 |PEABODY ENERGY TL LIBOR+325 9/24/2020 12/16/2015........ CITIGROUP.. 152,250 .
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020 12/17/12015........ BANC OF AMERICA SECURITIES. 100,500 200,000
70454B AN 9 |PEABODY ENERGY TL LIBOR+325 9/24/2020. 12/19/2014 UBS WARBURG... ....(526) | .. (505)
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020 12/22/2015........ BANC OF AMERICA SECURITIES. 95,500 200,000
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74153Q  AH 5 |PRIDE INTL INC 6.875 08/15/2020 01/08/2015........ MORGAN STANLEY. 393,432 9,892
75281A AN 9 | RANGE RESOURCES 5.00 08/15/2022 08/27/2015........ WILLIAM BLAIR & COMPANY. 55,938 139
75281A AN 9 |RANGE RESOURCES 5.00 08/15/2022 08/28/2015........ MORGAN STANLEY. 45125 118
75281A AN 9 | RANGE RESOURCES 5.00 08/15/2022 12/14/2015........ GOLDMAN SACHS... 70,650 1,525
75281A AN 9 | RANGE RESOURCES 5.00 08/15/2022 12/15/2015........ GOLDMAN SACHS................. 196,250 | cooovevvierererrerenerirenenennn250,000 | oo 4,271
75620R  AE 2 |RCTTE 2015-1A COMB CLO MEZ 0 10/20/2027.............ouvec.. 08/19/2015........ BANC OF AMERICA SECURITIES. 952,551 . .
76117W  AB 5 | RESOLUTE FOREST 5.875 05/15/2023.........cccccrvvrvrrnrenee 08/21/2015........ WELLS FARGO BROKERAGE SERVICES..........ccooimiiriiiiisinnieissnsiessssesesssssessenns 118,500 | v 150,000 2,472
76117W  AB 5 | RESOLUTE FOREST 5.875 05/15/2023.... 08/26/2015........ GMP SECURITIES........coviiiirieenieiseisese e 39,750 50,000 865
76117W  AB 5 | RESOLUTE FOREST 5.875 05/15/2023.... 09/04/2015........ RBC CAPITAL MARKETS 80,625
76117W  AB 5 | RESOLUTE FOREST 5.875 05/15/2023.... 09/16/2015........ WELLS FARGO BROKERAGE SERVICES..........ccooooiitirinieicieiniseeiseneee s 411,250
76117W  AB 5 | RESOLUTE FOREST 5.875 05/15/2023.... 10/01/2015........ WILLIAM BLAIR & COMPANY. 113,250
76117W  AB 5 |RESOLUTE FOREST 5.875 05/15/2023.........cccccovvererernnene 10/30/2015........ WELLS FARGO BROKERAGE SERVICES............ccoomirieriieiinitiiesiieriesseiessiiessseeninenes 37,250
78412F AL 8 |SESILLC 6.37505/01/2019 08/20/2015........ STIFEL NICOLAUS 252,500
78412F AL 8 |SESILLC 6.37505/01/2019 09/02/2015........ WELLS FARGO BROKERAGE SERVICES...........ooimiiiiiineesieissie s sesessenes 245,000
78448Q AB 4 |SMB 2015-B A2A ABS SNR 2.98 07/15/2027..................... 07/23/12015........ BARCLAYS CAPITAL 497,696
80875A  AJ 0 [SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.........c0cvurriiirirmriiieiinsiesiesiesssnisesesissesensesssesenens 01/15/2015........ BARCLAYS CAPITAL 198,019 ....200,000
81618T  AB 6 | SELECT INCOME REIT 3.60 02/01/2020 01/29/2015........ UBS WARBURG... 992,100 ....1,000,000
82017R  AF 6 | SHAST 2007-1A B1L CLO MEZ SEQ FLT 04/21 10/15/2015 CITIGROUP.. 976,875 .1,000,000
82321U  AA 1 |SHNTN 2015-1A A ABS SNR 4.75 10/15/2042 10/09/2015........ CITIGROUP.. 990,400 .....1,000,000
83417P  AA 5 |SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45 08/07/2015........ BANC OF AMERICA SECURITIES 1,499,223 ....1,500,000
83609G AE 5 | SNDPT 2015-2A B2 CLO MEZ SEQ 4.02 07/27 06/18/2015........ BANC OF AMERICA SECURITIES. 1,500,000 1,500,000
83609W  AE 0 | SNDPT 2015-3A A2 CLO SEQ SSNR 3.35 01/28.........covverrvirririiiiiinirierierisesseisssissssesssenesnee | soeriseseseeens 12/08/2015........ MORGAN STANLEY. 100,000
84858D AA 6 | SPIRIT AIR 2015-1 A 4.10 10/01/2029 07/28/2015. CITIGROUP.. 1,000,000
85172L  AA 4 |SLFT 2015-AA A ABS SEQ SNR 3.16 11/15/24.........ovvvrvrrirnrniiririnninns 02/18/2015........ CITIGROUP.. 499,900
860630 AE 2 | STIFEL FINANCIAL 3.50 12/01/2020 11/23/2015........ STIFEL NICOLAUS 498,070
863587  AE 1 | SAIL 2006-3 A5 SEQ FLT 06/25/2036...........cccrermmermrirereeiiiireriiessisessssisesesissssssssssessesssssessessnsens | seesinssesines 11/06/2015........ BANC OF AMERICA SECURITIES. 1,001,071 190
87407P  AJ 9 |TAL2014-1A A ABS SNR 3.51 02/22/2039.........ccccruvererernrrirnrians 02/19/2014........ BANC OF AMERICA SECURITIES
87612B  AH 5 | TARGA RES PARTNERS 6.875 02/01/2021 12/14/2015 DEUTSCHE BANK ..ottt 132,375 3,896
87612B AR 3 | TARGA RES PRTNRS 4.125 11/15/2019 12/11/2015........ DEUTSCHE BANK ..ottt ssen 84,750 355
87612B AR 3 | TARGA RES PRTNRS 4.125 11/15/2019 12/11/2015........ JP MORGAN SECURITIES INC... 84,750 355
878742  AX 3 | TECK RESOURCES 2.50 02/01/2018........ovvermrirernrieererinsreirnneenes | 10/23/2015........ JP MORGAN SECURITIES INC... 86,750 604
878742  AX 3 |TECK RESOURCES 2.50 02/01/2018.... | 12/10/2015........ MORGAN STANLEY. 72,250 931
878744  AA 9 | TECK RESOURCES 3.00 03/01/2019.... | 10/23/2015........ GOLDMAN SACHS... 78,750 475
88314R  AC 0 | TMCL 2014-1A A ABS SNR 3.27 10/20/2039.......c.c0ururirrieriinisirersssiessssssissssssssssssssssssssessnes R 11/12/2015........ WELLS FARGO BROKERAGE SERVICES s 746,888 1,876
88731E  AF 7 | TIME WARNER ENT 8.375 03/15/2023..... 04/23/2015........ JP MORGAN SECURITIES INC......ovvrririiriniineieeiereiiseiresiesiseesesieenenes 634,245 5,002
893830  AY 5 | TRANSOCEAN INC 6.50 11/15/2020.........cccvvrrervririirerirnnnes R 01/08/2015........ BANC OF AMERICA SECURITIES. 318,063 3,665
893830 BA 6 | TRANSOCEAN INC 5.05 12/15/2016 R 01/12/12015........ GOLDMAN SACHS................. 244,375 1,052
894126  AB 7 | TRAP 2003-4A A1B CDO SEQ SSNR FLT 05/34.......ccuuiviiircririiieiineiesissieisesisesessnseessesisesenins 09/22/2015........ BANC OF AMERICA SECURITIES. 643,022 ....812,666 3,437
89656F  AB 2 | TRL 2012-1A A2 ABS 3.525 01/15/43........oooiriiiieieisriseiesssissiesssisisssssssssssesssssssesessesssssssssnss | sonssssesessnes 02/06/2015........ MORGAN STANLEY ....c.oevvirieinieinriseeenssessissnsenns 1,005,000 | ..o 1,000,000 2,546
90343K AN 2 |US SILICA CO TL B LIBOR+300 7/22/2020..........ccccvverererrenreres 02/05/2015........ BNP PARIBAS..........cccovvunee 187,019
918204 AV 0 |VF CORP 3.50 09/01/2021........c0oiumieiiirerminieieiisississsesssssessessssssesssssssessenes 11/20/2015........ ANCORA ADVISORS LLC......coovveririririririeisiriines 1,228,772 9,401
91911T  AJ 2 |VALE OVERSEAS LTD 5.625 09/15/2019 R 12/22/2015........ Payment on Intercompany Balance 1,950,000 . 30,313
92331L AJ 9 |VENTR 2015-22A B1F CLO MEZ SEQ 4.25 1/2 R 12/22/2015........ JEFFERIES & CO....coooviriiicnicseeeseeninies 400,000 ....400,000
949496  AE 3 |WELF 2015-1A A2 CLO SEQ SSNR 3.29 10/27 08/26/2015........ MORGAN STANLEY ....c.ovviriieiieieierississssesissnsenns 1,000,000 .....1,000,000
95058X  AB 4 |WEN 2015-1A A2ll ABS SEQ SNR 4.08 06/45... 05/19/2015. GUGGENHEIM CAPITAL MARKET........couiiiriiiiieriiieeiesiereesies st sseseesssen 2,000,000 .2,000,000
95763P  AJ 0 | WESTERN ALLIANCE 5.00 07/15/2025.........c.cevutereiiiiieiiierinsieiessssisssesssssssssessessssssessessssssnnens 06/24/2015........ SANDLER & O'NEIL PARTNERS 1,000,000
96033L  AA 0 | WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28.........ccvvvvrrrrrerrirnns 11117/2015........ AMHERST SECURITIES CORP 998,672 | oo 1,000,000
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96525W  AC 7 |WITEH 2015-10A B2 CLO MEZ SEQ 4.07 04/27... .| 03/19/2015........ BANC OF AMERICA SECURITIES, 1,000,000

98779P  AH 0 | YOUR COMMUNITY B 6.25 12/15/2025 12/03/2015........ STIFEL NICOLAUS 500,000 .

G0620B  AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039.......cc0merurererierieeresiseisssssessssessessesssssesssssessasssessenes 12/18/2014........ GOLDMAN SACHS... 994,800 994,800 3,368

G0620B  AB 4 | ATLSS 2014-1 A ABS SNR 4.875 12/15/2039........c0uvrmiereriiiieiniieiesiseie s essees 12/19/2014........ GOLDMAN SACHS... bbbt | et b bbb bbb | eesenb st (1,000,000) ....(1,000,000)

G3163H AC 6 |C&J ENERGY TL B1 LIBOR + 550 03/19/2020...........ccrvrmreireriiiierniininniseieisssiesesisseessesssesenens 03/19/2015........ CITIGROUP.......ccovvrerrrianee 860,000 .1,000,000

G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020. F 01/08/2015........ DEUTSCHE BANK ..ottt 157,019 ....200,000

G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020. F 01/09/2015........ DEUTSCHE BANK ..ottt 157,019 | oo 200,000

G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020. F 02/18/2015........ DEUTSCHE BANK ...ttt 114,018

Q3930A AC 2 [FMG TLLIBOR + 275 6/30/2019......cccvvvrririereririereriraines F 01/01/2015........ UBS WARBURG............ 179,490

Q3930A AC 2 [FMG TLLIBOR + 275 6/30/2019.... F 01/29/2015........ CS FIRST BOSTON 179,019

Q3930A AC 2 [FMG TLLIBOR + 275 6/30/2019.... F 10/08/2015........ CS FIRST BOSTON 169,500

Q3930A AC 2 |FMG TLLIBOR + 275 6/30/2019........cvverrerrreirinrrirerienes F 10/19/2015........ CS FIRST BOSTON......ccouuiiriirinirriseriesiiesiesisesessssssseesesenes 87,500 | oo 100,000

Q3930A  AC 2 |FMG TLLIBOR + 275 6/30/2019......ccoviviimiririniinnirsninnies F 12/18/2014........ CS FIRST BOSTON. ...ttt senssnsssesensnnenes ....(474) (505)

3899999. Total - Bonds - INAUSHTIAl ANA MISCEIIANEOUS.............cveivreveieiieteiieiteiecieieite ettt seetssee st seseesssess et ebessens  eesssessessesassessessessesessessebsessesesses et essessessessesessessesesensesses st essessessesansessesssssssessessesnes ...114,800,319 119,695,451

8399997. Total - BONAS - Part 3. s ...180,344,348 184,001,076

8399998. Total - Bonds - Summary Item from Part 5..........cccooereiinrnineisceeseineas 12,349,957 12,396,000

8399999, TOAl - BONAS. ... ..otttk LEeEE e ..192,694,305 | i 196,397,076
Preferred Stocks - Industrial and Mi

249670 AA 8 |DTCC/THE C 4.875......cccccovvvnee 05/19/2015........ BANC OF AMERICA SECURITIES.........coriviiirinrieineieiersisiessssisssesisssssssesssssessessnne | sersesssssesssssssssssnssns 1,000,000.000 | .ooeoevvnrrniererriieierieienins 1,000,000 | .cooovvrevrriiiririnins

369604 BP 7 |GENELECTRIC CO4.20 C.....ocovvrvriricireieseesieersesenienes 12/03/2015........ EXCRANGEA. ...t | cereni s nes 1,094,000.000 | ..oovoovvrerireieieieieeieeins 984,600

58503F 40 3 |MEDLEY CAPITAL 6.50 01/30/2021 12/14/2015........ SANDLER & O'NEIL PARTNERS 14,000.000 346,227

59156R  BP 2 |METLIFE INC C 5.25 05/27/2015........ GOLDMAN SACHS........cooiimiiiiieiierisiississsie ettt | eesseissssessnsssenesenens 1,000,000.000 | ..oooveivriieirieieicinnins 1,000,000

78409G 20 6 |SCE TRUST IV H 5.375. 08/17/2015. MORGAN STANLEY. 20,000.000 500,000

902973  AY 2 |US BANCORP [5.125.......... 11/16/2015........ US BANCORP...... ittt st nnins | sbssssensssssenssnssenssnssansanes 500,000.000 | ..o 500,000

8499999. Total - Preferred Stocks - Industrial and Miscellaneous 4330827 | XXX | 0

8999997. Total - Preferred Stocks - Part 3.......ciiiiiiiiiie s 4330827 [ XXX | 0

8999999, TOtAl = PrEfEITEA SHOCKS. ....v..vuuiesresiistiisstissest ettt etk oeHE 0L E bR 0Lkt bb 4330827 | XXX | 0
Common Stocks - Industrial and Mi

00287Y 10 9 [ABBVIEINC.....c.cocevrrvrrnecn 09/24/2015........ IS GROUP.....ccooiiiiiieisiiesss e sses 2,500.000 141,481 XXX

00287Y 10 9 [ABBVIEINC.......cccoevvevenee. 09/25/2015........ ISIEGROUP.......cooiiiiitieeneiceeiere e 2,000.000 111,364 XXX

01877R 10 8 | ALLIANCE RESOURCE PARTNERS........cccovtvminiiiiniiciirieisisssieresissins 12/11/2015........ STIFEL NICOLAUS 975.000 13,413 XXX

01877R 10 8 | ALLIANCE RESOURCE PARTNERS, 12/14/2015........ STIFEL NICOLAUS 1,561.000 20,441 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-A... 06/04/2015........ FRIEDMAN BILLINGS RAMSEY ..ottt 5,000.000 104,352 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-A 06/05/2015........ FRIEDMAN BILLINGS RAMSEY ..ot sssesessssssssesssessesssenes 10,000.000 208,547 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-A... .... | 06/08/2015........ FRIEDMAN BILLINGS RAMSEY. 10,000.000 207,218 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-A... .... | 06/09/2015........ FRIEDMAN BILLINGS RAMSEY. 12,000.000 248,087 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-A... .... | 06/10/2015........ FRIEDMAN BILLINGS RAMSEY. 7,500.000 155,270 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-A... .| 06/11/2015........ FRIEDMAN BILLINGS RAMSEY. 3,500.000 72,901 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-A 06/12/2015........ FRIEDMAN BILLINGS RAMSEY. 2,500.000 52,150 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-A... .... | 06/15/2015........ FRIEDMAN BILLINGS RAMSEY. 2,700.000 56,249 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-A... .... | 06/16/2015........ FRIEDMAN BILLINGS RAMSEY. 4,000.000 82,639 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-A... ... | 07/29/2015........ FRIEDMAN BILLINGS RAMSEY. 1,000.000 18,723 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-A... .... | 09/08/2015........ FRIEDMAN BILLINGS RAMSEY 4,000.000 63,665 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-A... .| 09/09/2015........ FRIEDMAN BILLINGS RAMSEY. 10,000.000 159,261 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-, 09/10/2015. FRIEDMAN BILLINGS RAMSEY. 200.000 3,162 XXX

041356 20 5 |ARLINGTON ASSET INVESTMENT-A... .| 09/11/2015........ FRIEDMAN BILLINGS RAMSEY 4,000.000 63,760 XXX
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041356 20 5 |ARLINGTON ASSET INVESTMENT-A.. ... | 09/18/2015........ FRIEDMAN BILLINGS RAMSEY. 2,500.000 39,492 XXX
041356 20 5 |ARLINGTON ASSET INVESTMENT-A... ... | 09/24/2015........ FRIEDMAN BILLINGS RAMSEY. 1,000.000 15,660 XXX
041356 20 5 |ARLINGTON ASSET INVESTMENT-A... .... | 09/25/2015........ FRIEDMAN BILLINGS RAMSEY. 1,000.000 15,728 XXX
041356 20 5 |ARLINGTON ASSET INVESTMENT-A... .| 10/30/2015........ FRIEDMAN BILLINGS RAMSEY 5,000.000 69,229 XXX
04270V 10 6 |ARRIS GROUP INC... 03/23/2015........ CANTOR FITZGERALD & CO. 4,276.000 132,715 XXX
04270V 10 6 |ARRIS GROUP INC... 07/13/2015........ NEEDHAM CO N 1,153.000 35,992 XXX
04270V 10 6 [ARRIS GROUP INC.......oooovrrrrirererirriririninns 08/26/2015........ BNY MELLON CAPITAL ..o 1,271.000 32,061 XXX
04270V 10 6 |ARRIS GROUP INC... 09/14/2015........ NEEDHAM CO 807.000 21,983 XXX
04270V 10 6 |ARRIS GROUP INC... 12/18/2015........ NEEDHAM CO . 1,873.000 54,954 XXX
057224 10 7 |BAKER HUGHESINC... 08/24/2015........ STRATEGAS RESEARCH..........cooviirciieriseeeeeeseines 3,500.000 162,298 XXX
14309L 10 2 |CARLYLE GROUP LP... 08/21/2015........ SANDLER & O'NEIL PARTNERS 3,650.000 77,604 XXX
14309L 10 2 | CARLYLE GROUP LP 08/24/2015........ STRATEGAS RESEARCH.........coovtvrinriiericinsiesiienienes 500.000 10,057 XXX
14309L 10 2 |CARLYLE GROUP LP... 09/02/2015........ STRATEGAS RESEARCH..........covirciiernceiesiereeenienes 2,200.000 43,900 XXX
14309L 10 2 |CARLYLE GROUP LP... 09/04/2015........ BERNSTEIN........... 750.000 15,003 XXX
14309L 10 2 |CARLYLE GROUP LP... 09/09/2015........ DEUTSCHE BANK ...ttt 4,000.000 82,916 XXX
14309L 10 2 |CARLYLE GROUP LP... 09/10/2015........ DEUTSCHE BANK.......ooitiieiieicieie ettt sttt snanees 650.000 13,228 XXX
14309L 10 2 | CARLYLE GROUP LP... 09/11/2015........ DEUTSCHE BANK......ouviuiiiiiriiiieieiiie sttt 1,500.000 30,518 XXX
14309L 10 2 |CARLYLE GROUP LP 09/14/2015. DEUTSCHE BANK ...ttt ettt sssanses 500.000 10,105 XXX
14309L 10 2 |CARLYLE GROUP LP... 09/23/2015........ STRATEGAS RESEARCH. ..o 2,500.000 48,205 XXX
14309L 10 2 |CARLYLE GROUP LP... 09/24/2015........ CORNERSTONE MACRO.... 4,500.000 83,339 XXX
14309L 10 2 |CARLYLE GROUP LP... 09/25/2015........ CORNERSTONE MACRO.... 1,000.000 18,574 XXX
163851 10 8 |CHEMOURS CO/THE 07/01/2015........ Spin Off 263534109.........ccuevirririerieerierierissseiesie 1,100.000 12,847 XXX
172967 42 4 |CITIGROUP INC.... 01/14/2015. SANDLER & O'NEIL PARTNERS 2,500.000 120,877 XXX
22002T 10 8 | CORPORATE OFFICE PROPERTIE 11/11/2015........ KEYBANK CAPITAL MARKET. 1,617.000 35,374 XXX
264147 10 9 |DUCOMMUN INCORPORATED.... 08/21/2015........ BNY MELLON CAPITAL... 5,348.000 127,471 XXX
264147 10 9 |DUCOMMUN INCORPORATED.... 09/30/2015........ DA DAVIDSON 1,102.000 21,803 XXX
264147 10 9 | DUCOMMUN INCORPORATED.... 10/01/2015........ DA DAVIDSON 605.000 12,044 XXX
264147 10 9 |DUCOMMUN INCORPORATED 12/09/2015 BNY MELLON CAPITAL 2,250.000 35,021 XXX
268948 10 6 |EAGLE BANCORP INC.......ccccvvvnee 01/29/2015........ CANTOR FITZGERALD & CO.. 2,957.000 100,862 XXX
268948 10 6 |EAGLE BANCORPINC.......ccccevveee 01/30/2015........ CANTOR FITZGERALD & CO.. 1,203.000 41,230 XXX
29250R 10 6 |ENBRIDGE ENERGY PARTNERS LP.....c.cccovvvmririiiririrsirniienns 08/06/2015........ STRATEGAS RESEARCH 5,000.000 136,231 XXX
29273R 10 9 |ENERGY TRANSFER PARTNERS LP... 08/06/2015........ RAYMOND JAMES & ASSOCIATES.... 5,000.000 233,067 XXX
29273R 10 9 |ENERGY TRANSFER PARTNERS LP... 08/07/2015........ RAYMOND JAMES & ASSOCIATES.... 2,000.000 93,688 XXX
29273R 10 9 |ENERGY TRANSFER PARTNERS LP.......coiiiiieirrieiniinsieiseienesiseiensnnnes 12/03/2015........ IS GROUP......coouiiiriiiisriesss s 11,000.000 377,454 XXX
29273R 10 9 |ENERGY TRANSFER PARTNERS LP... 12/04/2015........ ISI GROUP. 4,000.000 136,537 XXX
29273R 10 9 |ENERGY TRANSFER PARTNERS LP... 12/07/2015........ ISI GROUP. 9,000.000 279,067 XXX
29273R 10 9 |ENERGY TRANSFER PARTNERS LP.......coviiniiiiniiiniereiireesseeeieenns 12/18/2015........ STRATEGAS RESEARCH..........coovviriiereiseeeeeiseines 5,000.000 143,694 XXX
29275Y 10 2 [ENERSYS....coooiivrcncerneeieene 08/17/2015........ STIFEL NICOLAUS 2,790.000 151,888 XXX
29275Y 10 2 [ENERSYS...ooiiivvirirnneeeeiesienns 09/14/2015........ BNY MELLON CAPITAL.....coevirieriirnririneisrsrssnienns 624.000 32,776 XXX
30034T 10 3 |EVERIHOLDINGS INC.. 03/11/2015........ CANTOR FITZGERALD & CO. 5,766.000 47,115 XXX
30034T 10 3 |EVERIHOLDINGS INC.. 03/31/2015........ CANTOR FITZGERALD & CO. 7,972.000 60,604 XXX
30034T 10 3 |EVERIHOLDINGS INC.. 06/10/2015........ STIFEL NICOLAUS 7,843.000 61,925 XXX
30034T 10 3 |EVERIHOLDINGS INC.. 07/31/2015........ STIFEL NICOLAUS 6,646.000 34,424 XXX
30034T 10 3 |EVERIHOLDINGS INC.. 08/26/2015........ STIFEL NICOLAUS 11,712.000 54,617 XXX
30034T 10 3 |EVERIHOLDINGS INC.. 10/28/2015 STIFEL NICOLAUS 7,862.000 35,999 XXX
30034T 10 3 |EVERIHOLDINGS INC.. 11/24/2015........ STIFEL NICOLAUS 9,874.000 36,387 XXX
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354613 10 1 |FRANKLIN RESOURCES INC ... | 09/09/2015........ DEUTSCHE BANK ...ttt 7,500.000 298,787 XXX
354613 10 1 | FRANKLIN RESOURCES INC .... | 09/10/2015........ DEUTSCHE BANK......otiiuiiiiieiiitiineiie et 2,500.000 98,101 XXX
354613 10 1 |FRANKLIN RESOURCES INC .... | 09/18/2015........ DEUTSCHE BANK ..ottt 4,000.000 154,714 XXX
354613 10 1 | FRANKLIN RESOURCES INC ... | 09/22/2015........ STRATEGAS RESEARCH..........coiriiiciiiiiencersicinienes 1,000.000 37,802 XXX
354613 10 1 | FRANKLIN RESOURCES INC ... | 09/23/2015........ STRATEGAS RESEARCH.... 2,000.000 75,187 XXX
354613 10 1 | FRANKLIN RESOURCES INC .| 09/24/2015........ STRATEGAS RESEARCH.... 1,500.000 55,450 XXX
354613 10 1 | FRANKLIN RESOURCES INC.......ociiiriiiriiicireiisissisieisssis s ssessssssssssssesssssssssessesssssesssssns | osssssesessnes 09/28/2015........ BERNSTEIN......... 1,000.000 36,704 XXX
354613 10 1 | FRANKLIN RESOURCES INC........coiiiiieiirieiniinieeisieeiseiesesissiessssssesessesassssssessesssssessssnne. | sossenserensnes 09/29/2015........ BERNSTEIN......... 1,000.000 36,636 XXX
368736 10 4 | GENERAC HOLDINGS INC.....oouiiriiuiiiireiisiciesii st ssen 06/19/2015........ STIFEL NICOLAUS 3,990.000 159,801 XXX
368736 10 4 | GENERAC HOLDINGS INC.......coiiiierireiiieieiceeiseisee ettt ssesnesnes 08/17/2015........ KEYBANK CAPITAL MARKET. 1,156.000 34,686 XXX
368736 10 4 | GENERAC HOLDINGS INC.....couiiriuiiiireiisiciesieieeissie st 09/02/2015........ KEYBANK CAPITAL MARKET. 1,060.000 32,309 XXX
368736 10 4 | GENERAC HOLDINGS INC......cooiiiurirririeirineiiesieseeesesiss et 11/02/2015........ KEYBANK CAPITAL MARKET, 1,106.000 35,267 XXX
37045V 10 0 | GENERAL MOTORS CO... 07/22/12015........ STRATEGAS RESEARCH 3,000.000 90,071 XXX
37045V 10 0 | GENERAL MOTORS CO... 07/24/12015........ RAYMOND JAMES & ASSOCIATES.... 750.000 23,370 XXX
37045V 10 0 | GENERAL MOTORS CO... 08/12/2015........ CORNERSTONE MACRO.... 5,000.000 149,701 XXX
389375 10 6 | GRAY TELEVISION INC.... 08/24/2015........ BNY MELLON CAPITAL 2,837.000 31,852 XXX
389375 10 6 | GRAY TELEVISION INC.......ccoovveevrrrerires 09/14/2015........ BNY MELLON CAPITAL......coovvurrierinerierirenirnenns 2,980.000 34,906 XXX
38983D 30 0 |GREAT AJAXCORP........ 02/13/2015. FRIEDMAN BILLINGS RAMSEY. 25,050.000 356,602 XXX
391416 10 4 | GREAT WESTERN BANCORP INC.......ovuiiiiiiiiiiiieisieiiesissississsssssessessssssessssssssssssessssssnsne | onssssesessnes 02/17/2015........ CABRERA CAPITAL MARKETS........ooorivnrieeririisirsninnns 3,092.000 66,464 XXX
391416 10 4 | GREAT WESTERN BANCORP INC ... | 02/18/2015........ CABRERA CAPITAL MARKETS... 1,699.000 36,561 XXX
391416 10 4 | GREAT WESTERN BANCORP INC .| 02/19/2015........ CABRERA CAPITAL MARKETS... 3,241.000 70,226 XXX
391416 10 4 | GREAT WESTERN BANCORP INC........ccoomiiiirimririieiisiienisisssisessesssessessssssssssessssesssenssnne | svesesenesnens 07/31/2015........ STIFEL NICOLAUS 2,223.000 58,212 XXX
46113M 10 8 |INTERVAL LEISURE GROUP. 08/17/2015. Telsey Advisory Group.. 1,357.000 29,197 XXX
46113M 10 8 |[INTERVAL LEISURE GROUP.... 09/30/2015........ DA DAVIDSON......ccovirvrririireirerisisnisssissnienes 1,768.000 32,679 XXX
524901 10 5 |LEGG MASON INC 09/23/2015........ STRATEGAS RESEARCH..........coiircinierecceeeieeeeienes 500.000 20,897 XXX
524901 10 5 |LEGG MASON INC 09/28/2015........ BERNSTEIN......... 500.000 20,619 XXX
53803X 10 5 |LIVE OAK BANCSHARES INC 07/23/2015........ SANDLER & O'NEIL PARTNERS 5,800.000 105,644 XXX
53803X 10 5 |LIVE OAK BANCSHARES INC.. 07/24/2015. SANDLER & O'NEIL PARTNERS 3,400.000 67,117 XXX
53803X 10 5 |LIVE OAK BANCSHARES INC 11/02/2015........ BNY MELLON CAPITAL.....ovrvrinriereirneiererinnenes 2,434,000 35,978 XXX
552697 10 4 |MDC PARTNERS INC-A......ooiiiieiieieierneieresssesesisesesiesesseneenes 11/11/2015........ Telsey Advisory Group.. 8,640.000 181,211 XXX
576323 10 9 [MASTEC INC.....coovvvirirrcieriiis 09/14/2015........ DA DAVIDSON......ccovivreriiirerierinsienisssesreenes 6,915.000 121,452 XXX
576323 10 9 |MASTEC INC. 09/21/2015........ DA DAVIDSON...... 1,882.000 34,274 XXX
576323 10 9 |MASTEC INC. 09/30/2015........ DA DAVIDSON...... 2,087.000 32,853 XXX
58503F 10 6 [ MEDLEY CAPITAL CORP......c.ceorvirmiieiiiiiireiissiesssisisssse e sssseessssenes 01/15/2015........ STRATEGAS RESEARCH. ..o 15,300.000 137,974 XXX
58503F 10 6 |MEDLEY CAPITAL CORP. 01/16/2015........ STRATEGAS RESEARCH.... 2,500.000 22,358 XXX
58503F 10 6 |MEDLEY CAPITAL CORP. 01/28/2015........ STRATEGAS RESEARCH.... 6,000.000 53,023 XXX
58503F 10 6 |MEDLEY CAPITAL CORP. 01/29/2015........ STRATEGAS RESEARCH.... 3,000.000 26,177 XXX
58503F 10 6 |MEDLEY CAPITAL CORP. 01/30/2015........ STRATEGAS RESEARCH.... 6,000.000 52,436 XXX
58503F 10 6 [ MEDLEY CAPITAL CORP......c.ceocrviriiiiiiieirerineississssessssie e sssseessssenes 08/26/2015........ STRATEGAS RESEARCH. ..o 700.000 5,499 XXX
58503F 10 6 | MEDLEY CAPITAL CORP......c.cooeirimiierinrirereinriesissienissiesesiseeenienees 10/26/2015........ FRIEDMAN BILLINGS RAMSEY ..ottt ssssesessssssessesesessesesenes 1,500.000 11,438 XXX
588056 10 1 |MERCER INTERNATIONAL INC......ooiiiiiiiieiiiiceisiseissise st | R 09/08/2015........ NEEDHAM CO....oovieiicieiieiiiesesisssssse s esssssssesessssnes 11,073.000 131,986 XXX
588056 10 1 |MERCER INTERNATIONAL INC l.... ... | 11/02/2015........ BNY MELLON CAPITAL... 5,387.000 60,332 XXX
588056 10 1 |MERCER INTERNATIONAL INC l.... .| 12/09/2015........ BNY MELLON CAPITAL... 3,569.000 35,097 XXX
588056 10 1 |MERCER INTERNATIONAL INC......cooiiiiiiiieiiieiiesisisssisisnsssiessesss s sssssss st essssssssenens | 12/18/2015........ RAYMOND JAMES & ASSOCIATES.... 6,159.000 56,205 XXX
59156R 10 8 |METLIFEINC.... 09/24/2015. STRATEGAS RESEARCH.... 1,000.000 45,762 XXX
684000 10 2 |OPUS BANK ..ot 03/04/2015........ CANTOR FITZGERALD & CO.. 377.000 11,319 XXX
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684000 10 2 |OPUS BANK 03/05/2015........ CANTOR FITZGERALD & CO. 5,399.000 164,398 XXX
684000 10 2 |OPUS BANK 03/30/2015........ CANTOR FITZGERALD & CO. 1,730.000 53,286 XXX
702149 10 5 |PARTY CITY HOLDCO INC... 10/06/2015........ Telsey Advisory Group.. 9,891.000 168,839 XXX
702149 10 5 |PARTY CITY HOLDCO INC... 11/13/2015........ Telsey Advisory Group.. 3,093.000 40,629 XXX
70450Y 10 3 |PAYPAL HOLDINGS INC......... 07/20/12015........ Spin Off 278642103, 3,000.000 85,196 XXX
704549 10 4 |PEABODY ENERGY CORPORATION.......cccccorirurriiinee 01/06/2015........ ISI GROUP. 11,000.000 75,700 XXX
744320 10 2 |PRUDENTIAL FINANCIAL, INC.......... 08/25/2015........ SANDLER & O'NEIL PARTNERS 5,000.000 380,062 XXX
75601W 10 4 |REAL INDUSTRY INC... 05/15/2015........ CANTOR FITZGERALD & CO.. 12,441.000 120,184 XXX
75601W 10 4 |REAL INDUSTRY INC... 08/21/2015........ BNY MELLON CAPITAL 5,843.000 56,924 XXX
75601W 10 4 |REAL INDUSTRY INC... 09/21/2015........ BNY MELLON CAPITAL... 3,306.000 33,603 XXX
75601W 10 4 |REAL INDUSTRY INC... 11/11/2015........ CRAIG HALLUM 4,088.000 35,396 XXX
758750 10 3 | REGAL-BELOIT CORPORATION.......cooomrvrrerirrirriinrricrirenes 08/17/2015........ BNY MELLON CAPITAL......ccovvveerinirierierirriienins 2,086.000 151,853 XXX
758750 10 3 |REGAL-BELOIT CORPORATION 09/02/2015........ BNY MELLON CAPITAL 504.000 32,395 XXX
780259 10 7 |ROYAL DUTCH SHELL-SPON ADR-B. R 08/24/2015........ STRATEGAS RESEARCH.... 3,000.000 150,193 XXX
780259 10 7 |ROYAL DUTCH SHELL-SPON ADR-B. R 08/25/2015........ STRATEGAS RESEARCH..........cooviiriieriseeesieeines 1,500.000 75,028 XXX
780259 10 7 |ROYAL DUTCH SHELL-SPON ADR-B. R 08/26/2015........ BERNSTEIN........... 1,000.000 49,411 XXX
780259 10 7 |ROYAL DUTCH SHELL-SPON ADR-B R 09/04/2015........ BERNSTEIN........... 1,000.000 49,320 XXX
780259 10 7 |ROYAL DUTCH SHELL-SPON ADR-B.. R 09/22/2015. STRATEGAS RESEARCH.... 500.000 23,885 XXX
780259 10 7 |ROYAL DUTCH SHELL-SPON ADR-B. R 09/28/2015........ DEUTSCHE BANK .....cvuiitiiiiitireiieisis et 1,000.000 46,375 XXX
780259 20 6 |ROYAL DUTCH SHELL SPON ADR A R 08/21/2015........ ISI GROUP. 6,500.000 344,381 XXX
811065 10 1 |SCRIPPS NETWORKS INTER-CL A......coutiiiiiiiiirieieineieeesisienies s 08/26/2015........ CORNERSTONE MACRO 11,250.000 585,152 XXX
811065 10 1 |SCRIPPS NETWORKS INTER-CL A 08/27/2015........ CORNERSTONE MACRO. 4,000.000 208,798 XXX
811065 10 1 |SCRIPPS NETWORKS INTER-CL A. 09/23/2015. ISI GROUP. 500.000 24,755 XXX
811065 10 1 |SCRIPPS NETWORKS INTER-CL A 09/23/12015........ STRATEGAS RESEARCH 1,500.000 74,994 XXX
811065 10 1 |SCRIPPS NETWORKS INTER-CL A 09/24/12015........ CORNERSTONE MACRO.... 1,250.000 61,252 XXX
811065 10 1 |SCRIPPS NETWORKS INTER-CL A 09/25/2015........ CORNERSTONE MACRO.... 500.000 24913 XXX
858119 10 0 | STEEL DYNAMICS INC......cccovvverrranee 12/10/2015........ JP MORGAN SECURITIES INC......coomriiirirrireiitiieirinerieseresesssisssens 7,298.000 127,238 XXX
86181Q 30 0 |STONEGATE MORTGAGE CORP 08/26/2015. FRIEDMAN BILLINGS RAMSEY. 14,550.000 89,046 XXX
86181Q 30 0 | STONEGATE MORTGAGE CORP............ 10/23/2015........ FRIEDMAN BILLINGS RAMSEY. 25,000.000 146,000 XXX
86933F 10 7 | SUTHERLAND ASSET MANAGEMENT.......ccccovvvvvnriernrineirerinennns 09/15/2015........ FRIEDMAN BILLINGS RAMSEY........ccviiiiieiiieiiiiiiesiseissieesessssiessesssesessessssssesesessesensenes 15,000.000 158,250 XXX
87157D 10 9 | SYNAPTICS INC....ovvivvrrriererireierieis 08/17/2015........ NEEDHAM CO....vvviiiieiicieciiesesisssssiessssessessssiensssnes 479.000 34,858 XXX
87157D 10 9 | SYNAPTICS INC.....ovvevirrinrricrirerirenene 09/30/2015........ BNY MELLON CAPITAL 502.000 33,316 XXX
92553P 20 1 [VIACOM INC CLASS Bi....cooiiuiuriiireiiiieieiitiesissiess st sessssssessessssseninns. | soesisesessnes 08/10/2015........ CORNERSTONE MACRO.... 1,000.000 46,982 XXX
92553P 20 1 [VIACOM INC CLASS B......ocoiiriiuiiiiriiiieiesisississssisssss s esssssssssssssssssssssssessessssssessons. | oessssesessnes 08/11/2015........ CORNERSTONE MACRO........covvirirrinisirnnieissinsens 4,000.000 183,526 XXX
92553P 20 1 |VIACOM INC CLASS B ... | 08/13/2015........ CORNERSTONE MACRO.........comireriernirenirererinsenes 4,000.000 181,643 XXX
92553P 20 1 |VIACOM INC CLASS B .... | 08/14/2015........ DEUTSCHE BANK ..ottt 6,500.000 289,287 XXX
92553P 20 1 |VIACOM INC CLASS B .... | 08/20/2015........ ISI GROUP. 4,700.000 193,350 XXX
92553P 20 1 |VIACOM INC CLASS B .| 08/21/2015........ ISI GROUP. 1,500.000 59,893 XXX
92553P 20 1 [VIACOM INC CLASS B......oooiiriuiiiiireiiiieisesisississssisssss s sssssssssessssssssssssssssssssssensessssssessons. | onssssssessnes 08/26/2015........ CORNERSTONE MACRO........covririrriirsirnnieisrinnenes 4,000.000 156,022 XXX
92553P 20 1 [VIACOM INC CLASS Bi.....cooiiriuiiiriiiieiesisiesissiessssie s sesssssssenssssssssessens. | sesisseressnes 08/27/2015........ STRATEGAS RESEARCH..........cciriciiriereineieseieeenienes 3,500.000 135,165 XXX
92886T 20 1 |VONAGE HOLDINGS CORP....... 06/10/2015........ NORTHLAND CAPITAL MARKETS 38,134.000 188,195 XXX
92886T 20 1 | VONAGE HOLDINGS CORRP....... 09/30/2015........ DA DAVIDSON 5,565.000 33,458 XXX
952355 20 4 |WEST CORP.....coutiiiicrinicie ettt 10/16/2015........ ROBERT W BAIRD CO. 7,125.000 173,671 XXX
952355 20 4 |WEST CORP. 11/11/2015........ ROBERT W BAIRD CO. 1,360.000 35,532 XXX
952355 20 4 |WEST CORP 12/09/2015 DA DAVIDSON..... 1,367.000 34,977 XXX
952355 20 4 |WEST CORP. 12/18/2015........ BNY MELLON CAPITAL... 2,657.000 56,759 XXX
97186T 10 8 |WILSHIRE BANCORP INC........couiiieiiieiriireie et ssssesesseenees 03/30/2015........ CANTOR FITZGERALD & CO......ccovvvernrirerinririrerirennes 4,782.000 48,365 XXX
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98400 10 8 | XCERRA CORPORATION.......c.cotuerrireirrirererineererineiaes 06/10/2015........ STIFEL NICOLAUS 7,884.000 60,961 XXX

D18190 89 8 |DEUTSCHE BANK AG-REGISTERED.. F 08/24/2015........ STRATEGAS RESEARCH. ..o 3,000.000 85,515 XXX

D18190 89 8 |DEUTSCHE BANK AG-REGISTERED.. F 09/18/2015.. BERNSTEIN......... 2,900.000 82,845 XXX

D18190 89 8 |DEUTSCHE BANK AG-REGISTERED.. F 12/11/2015 DEUTSCHE BANK 2,531.000 59,237 XXX

G5785G 10 7 | MALLINCKRODT PLC... F 09/22/2015. DEUTSCHE BANK 4,000.000 296,721 XXX

G5785G 10 7 | MALLINCKRODT PLC... F 09/23/2015.. DEUTSCHE BANK 1,000.000 72,632 XXX

G5785G 10 7 |MALLINCKRODT PLC... F 09/24/2015........ STRATEGAS RESEARCH. ..o 1,500.000 103,495 XXX

G5785G 10 7 | MALLINCKRODT PLC... F 09/25/2015........ STRATEGAS RESEARCH 4,000.000 275,292 XXX

G5785G 10 7 |MALLINCKRODT PLC... F 09/28/2015........ ISI GROUP. 5,500.000 354,609 XXX

G5785G 10 7 |MALLINCKRODT PLC... F 10/22/2015........ ISIGROUP.....cooiiiiiiiiiisi s 1,500.000 87,751 XXX

9099999. Total - Common Stocks - INAUSEHiAl ANA MISCEIIANEOUS..............cc.c.cuiueverieiieieicteiei ettt ee et eteeaetetesesastetessetetessaseessssetebes s sssensssesesesassesensesetesesassesannsetesenassesansesesesasassesansssens 15,525,686 XXX ] 0

Common Stocks - Parent, Subsidiaries and Affiliates

92206@ 10 7 [VANLINER INS CO....cooiiiiiriiiiniisiisnisssessssisensensssessnssnsssessnesenssnsssenes 11/30/2015........ UNIGROUP, INC.....cooitiiiiiiiiiminnreissisensnisseenssnnaes 350,158 XXX

9199999. Total - Common Stocks - Parent, Subsidiaries and AFfilIRteS. ..o 350,158 XX ] 0
9799997. Total - Common Stocks - Part 3........ccccoovvivniiiinnis 15,875,844 XXX 0
9799998. Total - Common Stocks - SUMMANY HEM fTOM PAM 5.ttt etttk et st ees et sets eeesessessetessesseeseeseseesee et et eeseEseEeeEeeseE e e aeseeEeEseE et eeseE s e b et enteeseE et eesen s et et st ensessetntas 1,889,433 XXX

9799999. Total - Common Stocks.........c..evwevect 17,765,277 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 22,096,104 XXX ] 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........coiiiuciiiiiieiiiceetst sttt st s s e ettt s eseseetssseetes essssstesasssesees e setesesasesees e s et et s e s e e e es s e et et s e e s e s s e s et et s e e e et en s et et ne et et s et et s nsnaesaneneees ...214,790,409 XXX 433,829
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Bonds - U.S. Government
36241L  S7 2 |GNJO PL 783242 PT 3.00 02/15/2026 .| 12/15/2015. | MBS PaydOoWN.........coeviuiiiiiiiiiisiisiiiisiieeiees [ correesionsisnsensinnies | cviveniens 128,796 | ........... 128,796 | ........... 136,121 134,996 (2,188) (2,188) 128,796 0 02/15/2026.
38373A D9 4 [GNR 2009-69 PV PAC 4.00 08/20/2039. .. | 12/20/2015. | MBS Paydown 27,009 ..27,009 28,212 (100) (100) 27,009 0 08/20/2039.
38375C 6N 5 |GNR2012-116 PG PAC 2.00 10/20/2040...........ccocoovrivirniiniiniinns .. | 12/20/2015. | MBS Paydown .180,715 184,982 | ...ovvvcicciis | e (3,203) (3,203) 180,715 0 10/20/2040.
383756 2G5 |GNR2012-102 DN SEQ 1.50 09/20/2040.. .. | 12/20/2015. | MBS Paydown 142,946 142,851 8 8 142,946 0 09/20/2040.
38376E  VJ 1 [GNR2009-110 AB SEQ 4.00 04/16/203 . | 12/16/2015. | MBS Paydown . 117,647 121,941 (670) (670) 117,647 0 04/16/2039.
38376G R5 1 |GNR2011-67 AD SEQ 3.21913 10/16/204 .| 09/16/2015. | MBS Paydown 2,000,000 | ........ 2,000,000 | ........2,020,000 | ........... 1,971,416 28,584 28,584 | ..o | e 2,000,000 0 10/16/2042.
38376X L5 0 [GNR2010-31 AP PAC 4.00 08/20/38. .. | 12/20/2015. | MBS Paydown 383,234 383,234 398,733 393,695 |....ovoriicris | e (5,769) (5,769) 383,234 0 08/20/2038.
38377E NN 0 |GNR2010-42 NH PAC 4.00 04/20/39. .. | 12/20/2015. | MBS Paydown 225,255 225,255 233,769 231,022 (2,946) (2,946) 225,255 0 04/20/2039.
38377L  ZD 3 |GNR2010-127 NH PAC 3.00 02/20/39 .. | 12/20/2015. | MBS Paydown 272,164 272,164 280,375 277,832 [ oo | ceveieees (1,760) (1,760) 272,164 0 02/20/2039.
383787 AF 7 |GNR2013-71 GA PAC 2.50 07/20/2041.... . | 12/20/2015. | MBS Paydown 112,512 112,841 112,782 (205) (205) 112,512 0 07/20/2041.
0599999. Total - Bonds - U.S. Government 3,590,279 3,590,279 3,661,852 3,599,729 0] s 11,752 | oo 0 11,752 | 0] o 3,590,279 0 0 0 XXX
Bonds - U.S. States, Territories and P
93974B  GA 4 |WA SER A 5.00 07/01/2018 I ‘ 07/01/2015. | Call @ 100.00 .......1,000,000 | ........ 1,000,000 | ........1,114,800 | ........... 1,009,703 (9,703) (9,703) [ oo | v 1,000,000 0 ... 50,000 | 07/01/2018.
1799999. Total - Bonds - U.S. States, Territories & Possession: ....1,000,000 | ........ 1,000,000 ...1,114,800 | ........... 1,009,703 | ......occcceee..n 0 [ (9,703) 0 (9,703) [ 1,000,000 0 0 0. 50,000 XXX
Bonds - U.S. Political Subdivisions of States
149231 DE 9 |CATO-MERIDIAN NY CSD 4.125 06/15/2017.........ccocvvvvvrriiens .| 06/15/2015. | Call @ 100.00 250,000 250,000 251,025 250,059 (59) (59) 250,000 0 5,156 | 06/15/2017.
199507 D9 2 [COLUMBUS OH CITY SD 5.00 12/01/2015 o | 120172015, | MBHUFIY.......ocvveeveerieereieeriiceieereisesiseseisesiseneiies | oereisesisesssiensiens | coveenions 190,000 | ........... 190,000 214,879 193,254 | ..o | v (3,254) (3,254) 190,000 0 | 9,500 | 12/01/2015.
237289 HC 0 |[DARLINGTON CNTY SC SD 5.125 03/01/2015. .| 03/01/2015. | Maturity orr 1,160,000 | . 1,150,000 ...1,292,083 | ........... 1,152,779 (2,779) (2,779) [ o | e 1,150,000 0| . 29,469 | 03/01/2015.
385536 FT 9 |GRAND HAVEN SCHS-B 5.00 05/01/2023 .| 05/01/2015. | Call @ 100.00 ....1,000,000 1,000,000 ,066,420 | ........... 1,010,335 | oo | e (10,335) | ..o [ e (10,335) | ..o | e 1,000,000 0. 25,000 | 05/01/2023.
397118 EE 6 |GREENWOOD CNTY SC SD 3.40 03/01/2015.. .| 03/01/2015. | Maturity . .675,000 .675,000 .682,972 675,266 (266) (266) 675,000 0 .11,475 | 03/01/2015.
413450 FR 3 |HARPER CREEK MISD 2005 5.00 05/01/2023.... .|| 11/09/2015. | Call @ 100.00 ....1,000,000 1,000,000 ,066,420 | ........... 1,009,681 | ...ooovecriercs | e (9,681) (9,681) | oo | e 1,000,000 0. 51,111 | 05/01/2023.
556581 FP 6 |MADISON CNTY IL SD #10 5.00 02/01/2018. ..| 02/01/2015. | Call @ 100.00 350,000 350,000 .376,201 350,276 (276) (276) 350,000 (1 I 8,750 |02/01/2018.
604280 CD 7 |[MINOCQUAWISD 1 TXB 5.40 03/01/2025.. .| 03/01/2015. | Sinking Fund Redemption 55,000 | .coovvrnne 55,000 | ... ..56,100 55,870 (870) (870) 55,000 0 1,485 | 03/01/2025.
796269 RU 4 |SANANTONIO ISD 5.00 08/15/2021.........ccoovvermviirriiriinirinens .| 08/15/2015. | Call @ 100.00 ........1,000,000 | ........ 1,000,000 ...1,069,440 | ........... 1,016,942 | ..o | v (16,942) | ..o [ e (16,942) | ..o | e 1,000,000 0. 50,000 | 08/15/2021.
968657 CV 6 |WILL CNTY IL ALT SOURC 4.375 11/15/2015......ccccneviiiiieiiininens .. 102/01/2015. | Call @ 100.00........cc0eiiniiiiniisiisiissississississisnis | eonnississisnissinnies | connen 690,000 | ........... 690,000 .729,385 690,000 0 690,000 0. 6,457 | 11/15/2015.
2499999. Total - Bonds - U.S. Political Subdivisions of States 6,360,000 | ........ 6,360,000 ,804,924 | .......... 6,404,462 | ................. 0 [ (44,462) ] .....ccooooonue. [ (44,462)|................. O 6,360,000 0 0 0 [...198,403 XXX
Bonds - U.S. Special Revenue and Special A
02765U AJ 3 | AMERN MUN PWR OH REV 5.00 02/15/2018...........cccovevrrurrnnneae .| 01/21/2015. | Defeasement. 1,018,787 | 1,000,000 | ........1,051,400 | ........... 1,019,103 (1 15) ) [ [, 1,018,787 0. 21,667 | 02/15/2018.
033227 BG 3 |ANCHORAGE AK LEASE REV 5.00 02/01/2015..........cccoovurvuunnce .. | 02/01/2015. | Maturity o 1,130,000 | o 1,130,000 ..1,195.856 | ........... 1,130,840 (LZZ20) | OO 1,130,000 0 28,250 |02/01/2015.
033227 BK 4 |ANCHORAGE AK LEASE REV 5.00 02/01/2017 .. | 02/01/2015. | Call @ 100.00. .......1,000,000 | ........ 1,000,000 1,001,048 |. (1,048) .1,000,000 0 25,000 |02/01/2017.
14983N  BM 2 |CDP KING CNTY Ill WA 5.00 06/01/2015 .| .- | 06/01/2015. | Maturity e 1,220,000 | ... 1,220,000 1,225,279 |. (5,279) .1,220,000 0. 30,500 | 06/01/2015.
18610R  AD 6 |CLEVE-CUYAHOGA 6.625 2/15/2021..........coocvvmmirierririrrireriiiens .| 02/15/2015. | Sinking Fund RedeMPLON............ocvuereueeriieriieriiens | o | e 100,000 .100,000 100,058 (58) 100,000 0 3,313 | 02/15/2021.
196479 TZ 2 |COHSG SF PRIAA5.00 11/01/2028 .| 11/01/2015. | Sinking Fund Redemption 60,000 | .. ...60,000 | ... ..64,977 63,523 | ..o | e (3,020) (3,020 60,000 0 2,250 | 11/01/2028.
19647P  BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044...........ccccceovevervencns | o | 12001/2015. [ MBS PaYAOWN.........oourvoueiioiiiiiiieriicriisseisesiseenes [ coiereieeniieseienions | oereiienes 149,908 | ........... 149,908 | ........... 149,908 149,909 (0) (0) 149,908 (1 I 3,473 | 02/01/2044.
20281P  BX 9 |CMWLTH FING AUTH PA A 4.934 06/01/2015..........ccovmvrmrrnninns .. | 06/01/2015. | Maturity ...1,260,000 | ........ 1,260,000 ...1,261,260 | ........... 1,260,107 (107) (107) | coveevinrieriens | e 1,260,000 (] IO 31,084 | 06/01/2015.
20774W  G9 6 |CT HSG FIN 4.00 11/15/2040. .| 12/03/2015. | Partial Call @ 100.00...........cocoemvuerriiniiinciiinniinciisens | o | oo 310,000 | ........... 310,000 322,657 318,728 (8,728) (8,728) 310,000 0| 7,978 | 11/15/2040.
207758 N8 5 |CT STHSG FIN AUTH B-24.00 11/15/2032.. .. | 12/03/2015. | Partial Call @ 100.00. 95,000 ...95,000 101,127 100,430 (5,430) (5,430) 95,000 0 2,318 | 11/15/2032.
222734 AS 4 |COURTLAND INDL-REF 5.20 06/01/2025(IP .| 06/01/2015. | Call @ 100.00 ....2,000,000 ..2,000,000 ,937,000 | ........... 1,948,200 | ....ovvvviivnni | v 51,800 51,800 [ ..o | e 2,000,000 0. 52,000 | 06/01/2025.
3128M1  CK 3 |FGCI G11974 PT 5.50 05/01/2021........ccoccoerveverirervircnireneenenn | - | 12/15/2015. | MBS Paydown 38,313 38,554 (34) (34) 38,313 0 | 1,130 | 05/01/2021.
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022 .. | 12/15/2015. | MBS Paydown 36,107 36,396 (54) (54) 36,107 0 982 | 04/01/2022.
3128X2 RA 5 |FREDDIE MAC MTN 5.30 12/01/2015........coooovveeiriircriccniirenins o | 120172015, | MBIUFIY.......ovvvericeiieniiceiesiiceiieseissiieniins | oo | o 375,000 387,723 [ .o | v (12,723) | oo [ e (12,723) 375,000 (VN I 19,875 | 12/01/2015.
3128X4 FR 7 |FREDDIE MAC 4.7 08/03/15 .| 08/03/2015. [ MAUIRY........covuriericricriciieiienieniesiesissisniesisniens | coveiiesississinsiiens | o 718,000 717,886 114 114 718,000 0. 33,746 | 08/03/2015.




'y

Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15

F Current Year's Bond Interest /

or Unrealized Other-Than- Total Foreign Foreign Stock

el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated

g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descrip n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
31294L 6V 0 |FGCIE02684 PT 4.50 03/01/25, .| 12/15/2015. | MBS Paydown 126,907 .133,015 130,214 (646) (646) 126,907 0 3,077 | 03/01/2025.
3130A1 SG 4 |FED HOME LN BANK StrNt 05/20/2021............coooovrvvriinririnris .. | 05/20/2015. | Distribution 520,000 520,000 519,792 58 519,850 05/20/2021.
31331X RF 1 [FED FARM CREDIT 5.125 02/05/2018. .| 07/27/2015. | INTL FCSTONE PARTNER 82,095 ...75,000 80,730 (1,031) 79,699 02/05/2018.
31331X SW 3 |FED FARM CREDIT 5.0503/15/2019... .| .. | 04/23/2015. | INTL FCSTONE PARTNER.........cccccevimriiminninniiniinns | e | e 154,005 .135,000 152,196 (1,237) 150,959 03/15/2019.
313380 Z8 3 |FED HOME LN BANK 1.49 11/01/2019. .| 04/23/2015. | INTL FCSTONE PARTNER..........ccoovvvinriiinniinniiinns | oo | e 128,765 .130,000 125,836 257 126,093 11/01/2019.
313383 ZU 8 |FEDHOME LN BANK 3.00 09/10/2021. .| 07/27/2015. | INTL FCSTONE PARTNER 88,349 5,000 86,239 (98) 86,141 09/10/2021.
3133EC  QZ 0 |FFCB-CALL10/15 2.125 12/04/2020 .. [ 10/09/2015. [ Call @ 100.00........cccovererereireiereisrrssrssensisseseieeseniens | vrereesesessensenennnes | coennnens 740,000 | .. .740,000 | ... 735,797 4,203 740,000 12/04/2020.
3133EC RZ 9 |FFCB-CALL02/15 2.375 06/17/2021. .1 02/09/2015. | Call @ 100.00..........cocmvveerirrriienienninninnisnienns | e | coveeneens 570,000 | ........... 570,000 | ........... 568,308 568,395 1,605 570,000 06/17/2021.
3133ED SN 3 |FED FARM CREDIT 2.64 08/12/2021 .|| 08/12/2015. | Call @ 100.00 580,000 580,000 580,000 580,004 (4) 580,000 0. 15,312 | 08/12/2021.
3133ED TC 6 |FFCB-CALLO1/15 2.53 02/25/2021 .| 01/26/2015. | Call @ 100.00 ....1,785,000 1,785,000 ,782,769 ...1,782,879 2,121 | | e 1,785,000 0. 18,942 | 02/25/2021.
3133ED WS 7 |FED FARM CREDIT 2.49 10/02/2020. ..| 01/14/2015. | Call @ 100.00 . .515,000 | .. .515,000 .515,000 515,000 0 515,000 (1 I 3,633 | 10/02/2020.
3133ED X5 6 |FED FARM CREDIT 2.625 10/08/2021.........ccoovvemrerrinrirrerries .. | 10/08/2015. | Call @ 100.00. v 1,250,000 | ... 1,250,000 | .. ,249,063 | ...........1,249,090 910 910 [ oo | e 1,250,000 0 32,813 | 10/08/2021.
3133ED Z2 1 |FED FARM CREDIT 2.5510/21/2021... .| 02/09/2015. | Call @ 100.00 ererrr1,635,000 | ... 1,535,000 | ........1,531,930 ....1,632,002 2,998 2,998 | .o [ e 1,535,000 (V] 11,743 | 10/21/2021.
3133EE DY 3 |FED FARM CREDIT 2.60 12/02/2021... .1 03/26/2015. | Call @ 100.00.........coceviriiiiiriiniiniiniinisissienins [ e | v 955,000 955,000 953,472 953,476 | ... | e 1,524 1,524 955,000 0 | 7,863 | 12/02/2021.
3133XC  T6 0 |FHLB SK-2015 1 PT 5.14 08/18/2015.... .| .. | 08/18/2015. | MBS Paydown 96,556 | .. ...96,556 ..96,183 96,509 48 48 96,556 0| 3,103 |08/18/2015.
3133XS R5 9 |FEDHOME LN BANK 3.75 12/14/2018. .| 12/18/2015.| ANCORA ADVISORS LLC ..2,134920 | ........ 2,000,000 ..2,020,320 2,010,241 (2,386) (2,386) .2,007,855 127,065 |........ 127,065 | ....... 76,458 | 12/14/2018.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025.. .| 10/15/2015. | Partial Call @ 100.00. 5,000 5,000 5,138 0 5,000 0 27 | 04/15/2025.
31359M EL 3 |FANNIE MAE 0 06/01/17. .| 01/29/2015. | ANCORA ADVISORS LLC.........ocovmvvimmriiimriinniiinniinns | oereineniieseiscniiens | coveeniens 318,136 325,000 245,486 295,904 931 931 296,835 [ ..o | e 21,301 | ..o 21,301 06/01/2017.
3136A0 DT 1 |FNR2011-77 A SEQ 3.50 08/25/2036. .. | 12/25/2015. | MBS Paydown 359,241 359,241 365,921 361,194 (496) (496) 359,241 0 08/25/2036.
3136A1 N8 4 |FNR2011-114 VA SEQ 3.50 07/25/26 .. | 12/25/2015. | MBS Paydown 210,237 210,237 224,494 218,700 [ .o | v 24,701 24,701 210,237 0| 4,007 |07/25/2026.
3136A4 VH 9 |FNR2012-14 HA PAC 2.00 07/25/40. . | 12/25/2015. | MBS Paydown 63,015 3,015 62,188 62,202 420 420 63,015 0 667 | 07/25/2040.
3136A5 BB 1 |FNR2012-40 PAC 2.00 09/25/40 .. | 12/25/2015. | MBS Paydown 17T LT, ..78,136 78,041 22 22 77,771 0 818 | 09/25/2040.
3136A5 P6 7 [FNR2012-53 PB PAC 2.25 02/25/41. .. | 12/25/2015. | MBS Paydown 243,248 243,248 249,786 248,399 392 392 243,248 (11 I 2,727 | 02/25/2041.
3136A6 4N 1 |FNR2012-72 QE SEQ 3.00 01/25/38. |- [ 12/25/2015. | MBS PaydOwn............vouveuriuririnrinriesrinrisseassianeees | cerieesinsiesienienins | coeeeenens 420,467 | ........... 420,467 | ........... 441,227 438,007 | .o | v (6,236) (6,236) 420,467 0 6,947 |01/25/2038.
3136A7 5E 8 |FNR2012-96 PD PAC 2.00 07/25/2041.........cooovieericriincris .. | 12/25/2015. | MBS PaydOown...........coorivreiriiieriissiissiisensiesisins | coerevssiissisnesiiens | coveeneens 177,432 | ........... 177432 | e 179,747 179,339 (421) (421) 177,432 0| 1,975 | 07/25/2041.
3136A8 XC 9 [FNR2012-99 AB SEQ 1.75 05/25/2039 .|| 12/25/2015. | MBS Paydown 115,499 115,499 115,147 115,173 27 27 115,499 (1 I 1,174 | 05/25/2039.
3136AA MJ 1 |FNR2012-139 BH PAC 2.00 02/25/2042... .. | 12/25/2015. | MBS Paydown . 140,932 140,932 .143,706 143,464 (44) (44) 140,932 0. 1,493 | 02/25/2042.
3136AA Y7 4 |FNR2012-145 TA PAC 1.25 11/25/2042.... <+ | 12/25/2015. | MBS PaydOWN..........covuuivemmriinnriseriienissssaessssssions | coeresoesiisssssesiiees | coveesions 197,980 .197,980 197,315 197,372 183 183 197,980 0 | 1,448 | 11/25/2042.
3136AA YL 3 |FNR2012-133 GE PAC 1.50 08/25/2041... .|| 12/25/2015. | MBS Paydown 29,544 | .. ..20,544 | . ..29,502 29,502 1 1 29,544 0 230 | 08/25/2041.
3136AB H7 1 |FNR2013-5BD SEQ 2.00 03/25/2040...........cccooomrvercrirerrircrians .. | 12/25/2015. | MBS Paydown 86,517 | coooovvvea 86,517 | .oooovvvea 86,368 86,370 9 9 86,517 0 976 | 03/25/2040.
3136AC A5 0 [FNR2013-18 PA PAC 2.00 11/25/2041. .| 12/25/2015. | MBS PaydOWN.........ccoiiuiiiiiiiisisisiiiisiisiiees [ conriosisinsinsinnies | coveniens 122,768 | ........... 122,768 | ........... 120,332 120,409 |..oovocivcivcnes | v 1,146 1,146 122,768 0 | 1,307 | 11/25/2041.
3136AC EK 3 |FNR2013-10 NE PAC 2.00 01/25/42 .| .. | 12/25/2015. | MBS Paydown 213,027 213,027 215,490 215,241 8 8 213,027 0 2,308 | 01/25/2042.
3136AC JY 8 |FNR2013-17 PC SEQ 2.00 03/25/2039. .. | 12/25/2015. | MBS Paydown 36,949 ...36,949 37,464 35 35 36,949 (1 IO 408 | 03/25/2039.
3136AD 2H 1 |FNR2013-43 XP PAC 1.50 08/25/2041. o] [ 1212512015, [ MBS PaydOwN............ooomieiiirieinriisseisriiseesenees [ o | oereienees 111,054 | .. 111,054 108,918 | ..oooocveees [ e 1,027 1,027 111,054 0 889 | 08/25/2041.
3136AD P9 4 |FNR2013-41 AE SEQ SSUP 2.00 07/25/2037..........cococvvcrimrrrennne <. | 12/25/2015. | MBS PaydOwN..........ooorieuriiriiicriineniiesieseniscnesons | coereveesisesisieniiens | coveesions 151,674 | ........... 151,674 148,365 967 967 151,674 (1 I 1,622 | 07/25/2037.
3136AE 6N 2 [FNR2013-74 HA SEQ 3.00 10/25/2037 .. | 12/25/2015. | MBS Paydown < 74,580 75,946 (467) (467) 74,580 0 | 1,330 | 10/25/2037.
3136AE  EZ 6 |FNR2013-53 WG PAC 2.00 06/25/2042.... .|| 12/25/2015. | MBS Paydown 98,823 . 95,587 | ..o | e 1,547 1,547 98,823 0| 1,037 | 06/25/2042.
3136AE 87 3 |FNR2013-53 WL PAC 1.50 01/25/2042...........coovorvvviriiiririeis .. | 12/25/2015. | MBS Paydown 265,311 249,972 252,398 5,644 5,644 265,311 0 2,087 |01/25/2042.
3136AE 74 2 |FNR2013-70 VA PAC 3.00 08/25/2026 .. | 12/25/2015. | MBS PaydOown...........coovrvviiiriiiriisssiissiisnissnisens | conresissiesisisssiens | coveeneens 120,862 | ........... 120,862 123,201 (72) (72) 120,862 0. 1,973 | 08/25/2026.
3136AF NE 0 |FNR2013-75 VG PAC AD 3.25 08/25/2026 .. | 12/25/2015. | MBS Paydown e AT,495 | 47,495 48,616 6 6 47,495 0 840 | 08/25/2026.
3136AG LA 8 |FNR2013-93 VA SEQ 3.00 01/25/25. .. | 12/25/2015. | MBS Paydown ...78,590 80,034 495 495 78,590 0 1,283 | 01/25/2025.
3136AK  MN 0 |FNR2014-39 VA SEQ 3.00 08/25/2027. .|| 12/25/2015. | MBS Paydown . 112,676 115,590 3,057 3,057 112,676 0| 1,839 | 08/25/2027.
3136FT B7 3 |FANNIE MAE 2.00 02/07/2020. .1 05/27/2015. | INTL FCSTONE PARTNER.........cccocvniimiiniiiniinniinnns | e | oo 101,324 | ........... 100,000 98,850 87 87 98,938 2,386 2,386 | ..coo.. 1,040 | 02/07/2020.
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3137A1 X9 9 |FHR3719 LE SEQ 4.00 08/15/2028 .| 12/15/2015. | MBS Paydown 434,824 434,824 449,635 438,162 (1,968) 434,824 0 9,227 | 08/15/2028.
3137A2  PF 2 |FHR 3766 HE PT 3.00 11/15/20. .| 12/15/2015. | MBS Paydown . 373,946 | .. e 378,854 376,223 (846) 373,946 0 11/15/2020.
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040.........ccccoveverrriireriicriiserirenes .| 12/15/2015. | MBS PaydOowN...........cooviveuriieiiieriisssiississesisssisons | cosresassisssisssiiens | coveesiens 124,657 | ........... 124,657 | ........... 128,396 128,242 (875) 124,657 0 09/15/2040.
3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025. .. | 12/15/2015. | MBS Paydown 222,881 222,881 231,030 226,389 (677) 222,881 0 09/15/2025.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39 .. | 12/15/2015. | MBS Paydown 678,568 678,568 .709,393 696,005 (6,066) 678,568 0 10/15/2039.
3137A9 J7 2 |FHR 3843 GJ PAC 3.50 10/15/39 .| 12/15/2015. | MBS Paydown . 116,763 | .. 116,763 | ...........123,240 121,720 (1,744) 116,763 0 10/15/2039.
3137A9 VR 4 |FHR 3835BA SEQ 4.00 08/15/2038 .| 12/15/2015. | MBS Paydown 263,364 263,364 275,709 272,990 (2,836) 263,364 0 08/15/2038.
3137AE LS 2 |FHR 3910 JC SEQ 2.00 12/15/2037.........covvoeerirrrierirseiiieniis .| 12/15/2015. | MBS PaydOowN...........ccrrveuriiniiieriisssiississesisssisins | conresassisssisisniiens | coveeeiens 151,648 | .......... 151,648 | ........... 155,013 154,537 (1,023) 151,648 0 12/15/2037.
3137AJ  6F 6 |FHR3955BG 2.50 02/15/2041 .. | 12/15/2015. | MBS Paydown 230,808 230,808 225,507 225,658 3,472 230,808 0 02/15/2041.
3137AJ HW 7 |FHR 3960 YH SEQ 2.00 08/15/2040............ccoovvrmiearirrriiniiis .. | 12/15/2015. | MBS Paydown 246,144 246,144 251,528 250,928 (1,745) 246,144 0 08/15/2040.
3137AP BF 6 |FHR 4033 ED SEQ 2.50 10/15/36 .. | 12/15/2015. | MBS Paydown 68,977 8,977 69,193 69,182 (151) 68,977 0 10/15/2036.
3137AP  GN 4 |FHR 4029 NE PAC 2.50 03/15/2041.........coovvoerrcrrerienicircninenis .. | 12/15/2015. | MBS Paydown 89,648 | .. ...89,648 ..92,786 92,548 844 89,648 0 03/15/2041.
3137AQ ZE 1 |FHR 4059 BC SEQ 2.50 04/15/39. .| 12/15/2015. | MBS Paydown 290,870 290,870 300,323 299,492 (2,388) 290,870 0 04/15/2039.
3137AR RT 5 [FHR 4080 DA PAC 2.00 03/15/2041.......coocvvuriirierirnisnisnis .. | 12/15/2015. | MBS Paydown 81,016 | ....cco.... 81,016 82,730 167 81,016 0 03/15/2041.
3137AR 76 6 |FHR 4083 CA SEQ 2.00 12/15/2038 .. | 12/15/2015. | MBS Paydown 71,749 71,749 168,184 1,303 171,749 0 12/15/2038.
3137AS Q8 0 |FHR 4088 PA PAC 3.00 12/15/40. .| 12/15/2015. | MBS Paydown 0,391 0,391 73,407 (248) 70,391 0 12/15/2040.
3137AT Q5 4 |FHR4097 TG SEQ 2.00 05/15/2039 .. | 12/15/2015. | MBS Paydown . AT A77,111 172,989 773 177,771 0 05/15/2039.
3137AT W5 7 |FHR 4106 EC PAC 1.75 04/15/41 .. | 12/15/2015. | MBS Paydown 230,622 230,622 231,316 (1) 230,622 0 04/15/2041.
3137AU ML 0 [FHR 4102 LA PAC 1.75 01/15/2040.........ccovvvmirnirniiniiniincineiine .. | 12/15/2015. | MBS Paydown 35,096 | ........ 35,096 34,142 432 35,096 0 01/15/2040.
3137AU  VJ 5 [FHR4119PAPAC 1.50 09/15/41.......ooiecrieccccccni .. | 12/15/2015. | MBS Paydown 153,348 153,348 153,834 60 153,348 0 09/15/2041.
3137AU X8 7 |FHR 4123 AE SEQ 2.00 09/15/2039 .| 12/15/2015. | MBS Paydown .181,968 .181,968 182,525 9 181,968 0 09/15/2039.
3137AW VA 0 |FHR 4145 UC PT 1.50 12/15/2027..........cooomrerrveinrecnniceriisnnieas .. | 12/15/2015. | MBS Paydown ..43,434 ..43,434 43,255 10 43,434 0 12/15/2027.
3137AY NZ 0 |FHR 4161 TB PAC 2.50 11/15/2039. .| 12/15/2015. | MBS Paydown 127,588 127,588 127,883 30 127,588 0 11/15/2039.
3137AY UE 9 |FHR 4163 YA PAC 2.50 10/15/2041.........cvoirinrierierieriericrienins .. | 12/15/2015. | MBS Paydown . 119,344 | .. 119,344 121,888 545 119,344 0 10/15/2041.
3137B0 TR 5 [FHR 4186 MC PT 1.50 03/15/2028. .| 12/15/2015. | MBS PaydOowN............oorveriiriiieriisniissiiseniicsisons | coerevissiississssiiens | coveeeeens 147,280 | ........... 147,280 141,835 3,000 147,280 0| 1,267 | 03/15/2028.
3137B4 4F 0 |FHR 4236 WC PAC EXCH 3.00 05/15/42. .. | 12/15/2015. | MBS Paydown ceveneenn 19,254 80,090 (476) 79,254 (1 I 1,271 | 05/15/2042.
3137B7 3L 1 [FHR 4289 WE SEQ 3.00 08/15/2031 .|| 12/15/2015. | MBS Paydown 62,016 63,378 (480) 62,016 0 999 |08/15/2031.
3137B7 WH 8 |FHR 4311 EA PAC 2.00 09/15/43 .| 12/15/2015. | MBS Paydown 648,276 639,253 7,373 648,276 0 5,356 | 09/15/2043.
3137BA  HX 3 |FHR 4345 AB SEQ 3.00 02/15/40 .. | 12/15/2015. | MBS Paydown . 124,731 | .. 124,731 | .........127,694 127,579 (1,333) 124,731 0 2,051 | 02/15/2040.
3137BA XY 3 |FHR 4342 BD PAC 2.50 12/15/2043...........cccooomrrimeriirrriincricnniins .| 12/15/2015. | MBS Paydown 275,810 275,810 275,659 275,646 (37) 275,810 0 3,698 | 12/15/2043.
3137BA  ZV 7 |FHR4336 WV SEQ 3.00 10/15/2025, .. | 12/15/2015. | MBS Paydown cerennennn4T,396 | 47,396 | ..oovenen 48,855 48,769 (77) 47,396 (V] IO 774 | 10/15/2025.
3137BB FW 5 |FHR 4349 CD PAC 2.50 03/15/2044..........ccoooovrvvicriirriicriiienis .. | 12/15/2015. | MBS Paydown 241,329 241,329 241,102 241,101 40 241,329 0 2,824 | 03/15/2044.
3137BD 4U 7 |FHR 4378 AC PAC 2.00 02/15/2044.. .| 12/15/2015. | MBS Paydown 240,811 240,811 235,844 236,290 2,456 2,456 240,811 0 2,823 | 02/15/2044.
3137GA LA 3 |FHR 3736 QB PAC 4.00 05/15/37. .| 12/15/2015. | MBS Paydown 867,775 867,775 | .......... 858,611 830,714 | .o | s 31,959 31,959 867,775 0. 21,276 | 05/15/2037.
31393W W8 8 |FHR 2641 WE PAC 4.50 01/15/2033 .| 12/15/2015. | MBS Paydown 38974 | ... 38,974 38,592 148 148 38,974 0 969 | 01/15/2033.
31394N 5L 8 |FHR 2713 H SEQ 4.00 12/15/2018. .| 12/15/2015. | MBS Paydown 80,272 ...80,272 80,870 (208) (208) 80,272 0 | 1,709 | 12/15/2018.
31395A 4M 4 [FHR 2809 DC SEQ 4.50 06/15/2019.........ccccoommriiiriirnriiiriiiniiin .| 12/15/2015. | MBS PaydOown...........coorveuriinriiieriissniissiisessisssions | conreviesiissisesiiens | coveeniens 102,315 102,315 102,742 (201) (201) 102,315 0 2,350 |06/15/2019.
31395 BA 3 |FHR 2881 TE PAC 5.00 07/15/2033, .. | 08/15/2015. | MBS Paydown 104,349 104,349 104,430 (81) (81) 104,349 0 | 1,898 | 07/15/2033.
31395) KT 2 |FHR 2882 UM SEQ 4.50 08/15/2019.........cvveurvicrirnnicriiicniis .| 10/15/2015. | MBS Paydown . 759,964 | .. 759,964 | ... 718,005 | ..o | v 41,869 | ..o e 41,869 759,964 0. 14,417 | 08/15/2019.
31395 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019.........ccovverriiriireriiineiiieciis < | 12/15/2015. | MBS PaydOWN..........coouurieurieeriimeniisesisenssaesssnesssons | coereseesssessssensiees | coveesions 127,026 | ........... 127,026 | ........... 128,296 127,292 (140) (140) 127,026 0 2,962 | 11/15/2019.
31395L  R8 6 |FHR 2921 NE PAC 5.00 09/15/2033, ..| 07/15/2015. | MBS Paydown 160,451 160,451 | ........... 166,318 160,378 74 74 160,451 0 2,530 |09/15/2033.
31396A FH 2 [FHR 3028 ME PAC 5.00 02/15/2034..........ccccovvvvimiinniiisriinnnins .. | 12/15/2015. | MBS Paydown . 685,060 | .. 685,060 699,375 651,118 | oo | s 31,425 31,425 685,060 (VN I 16,505 | 02/15/2034.
31396E TN 6 |FHR 3075 PD PAC 5.50 01/15/2035 .. | 12/15/2015. | MBS Paydown 231,544 231,544 238,997 221,047 9,669 9,669 231,544 0 6,571 | 01/15/2035.
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3139%6H 6E 4 |FHR 3102 PJ PAC 5.00 05/15/2034. .| 06/15/2015. | MBS Paydown 200,630 200,630 207,621 194,703 5,927 5,927 200,630 2,550 |05/15/2034.
31397F 2N 1 |FHR 3282 YC SEQ 5.50 09/15/2021.. .. | 08/15/2015. | MBS Paydown 16,344 | 16,344 | ..o 16,392 16,316 28 16,344 303 |09/15/2021.
31397S XM 1 [FNR 2011-40 KA SEQ 3.50 03/25/2026. .| | 12/25/2015. | MBS Paydown 32 32 32 32 1,081 32 1| 03/25/2026.
31397U RJ 0 |FNR2011-63 MV SEQ 3.50 07/25/24.... o | 1212572015, [ MBS PaydOown..........cccoviiiiiiiniiniinicississisiins [ coerisiiesinninsines | cenienia 144,651 | ........... 144,651 146,780 6,690 144,651 07/25/2024.
31398F JG 7 |FNR2009-80 MA SEQ 4.00 04/25/2027............ccococvovvveimvvcnnnenen. | .. | 12/25/2015.| MBS Paydown 80,044 ...80,044 80,840 (619) 80,044 04/25/2027.
31398R E7 6 |FNR2010-57 DP PAC 4.00 08/25/2039 .. | 12/25/2015. | MBS Paydown . 415211 | .. 115,211 116,187 (118) 115,211 08/25/2039.
313988 TN 3 |FNR 2010-146 PC PAC 4.00 09-25-2036............cccvvrreneriiricrinnnins .. | 12/25/2015. | MBS Paydown 1,162,846 | ... 1,162,846 e 1,162,386 8,809 | ..o | e 1,162,846 09/25/2036.
31402D 7J 3 [FNCI 726397 PT 4.00 07/01/2018 <. | 12/25/2015. | MBS PaydOowN...........ccrrviuiiiriiisriisssiississesisssisons | coeressssisssesissiiens | coveeeiens 129,944 .129,944 131,178 (478) 129,944 07/01/2018.
31403D JE 0 |FNCI 745561 PT 5.00 08/01/2020..........ccosvvriimiiiniinciciiciciis .. | 12/25/2015. | MBS Paydown 99,667 | .. ..99,667 | ... 99,629 (33) 99,667 08/01/2020.
31403D KD 0 |FNCI 745592 PT 5.00 01/01/2021 .. | 12/25/2015. | MBS Paydown 66,309 | ............. 66,309 | ............. 66,910 66,434 (69) 66,309 01/01/2021.
31412Q SE 0 |FNCIPL 932117 PT 4.00 11/01/2024. . | 12/25/2015. | MBS Paydown 204,777 204,777 211,808 208,594 (348) 204,777 11/01/2024.
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030 o | 12/25/2015. | MBS PaydOWN.........couiirrirriiieeieeiieessiseeieeseesees [ eoreesneessesneesnnennees | cveeniens 154,957 | ........... 154,957 | ...ocoooee 158,894 157,567 (348) 154,957 10/01/2030.
31417Y  GK 7 |FNCIPLMA0201 PT 4.00 10/01/24.........coooveverrrncriineiiscriinnnins .. | 12/25/2015. | MBS Paydown 237,265 237,265 245,044 242,324 (765) 237,265 10/01/2024.
31417y SD 0 |FNCIPT 3.50 09/01/2025 .. | 12/25/2015. | MBS Paydown 222,907 222,907 230,802 220,355 4,904 222,907 09/01/2025.
31417Y  SK 4 |FNCN MA0521 PT 3.50 09/01/2020 .. | 12/25/2015. | MBS Paydown 31,679 ...31,679 32,397 (236) 31,679 09/01/2020.
31418V T5 1 |FNCIAD7771 PT 4.00 07/01/2025 .. | 12/25/2015. | MBS Paydown 112,330 112,330 115,312 (221) 112,330 07/01/2025.
31419D MQ 1 |FNCIAE3066 PT 3.50 09/01/2025 .. | 12/25/2015. | MBS Paydown 177,959 180,892 147 177,959 09/01/2025.
31419D NW 7 |FNCIAE3104 PT 3.50 09/01/2025 .. | 12/25/2015. | MBS Paydown ...23,102 23,563 768 23,102 09/01/2025.
396066 DQ 2 |GREENVILLE CNTY SC SD 5.00 12/01/2015.........cocvvvvvrnierienns .. | 12/01/2015. | Maturity <.......1,000,000 | ........1,000,000 ....1,009,720 (9,720) (9,720) [ oo | v 1,000,000 | ..ooorooeeriens [ e | e | 50,000 | 12/01/2015.
396321 CT 6 |GREENVILLE NC UTIL TXB 5.78 11/01/2018........cocccvvvrrirens .| 11/01/2015. | Sinking Fund Redemption..............c.cccovueeruvnniiierinens | conrevenniieniseniiens | o 190,000 | ........... 190,000 202,379 195,421 | oo | e (4,054) (4,054) 190,000 | .ooooveecveiens [ e [ o0 | 10,805 | 11/01/2018.
41981C GY 0 |HISTHWY B 5.00 07/01/2017 ..| 07/01/2015. | Call @ 100.00 ..1,500,000 ..1,500,000 1,668,300 1,509,711 (9,711) 9,711) .1,500,000 07/01/2017.
45129W MB 3 |ID ST HSG 7 FIN HOME A G2 3.50 5/21/2044............ccccocvvmrrrrnnce - | 1212172015, | MBS PaydOown............ovriereireiinriissciisnieessssnesans | conrenseissesesninns | coveeeeeas 105,043 | ........... 105,043 | ..........109,983 109,690 (2,031) (2,031) 105,043 05/21/2044.
45201L WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043 .| 12/01/2015. | MBS Paydown 87,002 | ....c....... 87,002 | ...ccoo.c 87,002 87,002 0 87,002 12/01/2043.
45201Y YK 7 |ILHSG DEV AUTH A 2.45 06/01/2043 .| | 12/01/2015. | MBS Paydown. 228,675 228,675 219,528 219,645 | ..o | e 7,544 7,544 228,675 06/01/2043.
454624 CC 9 [IN ST BD BANK REV 5.00 02/01/2021.........coocvvimirirriseiiriiines ..| 07/15/2015. | Call @ 100.00 +......2,000,000 | ........ 2,000,000 ....2,000,000 2,000,000 0 [ [ e 2,000,000 02/01/2021.
454624 CD 7 |IN ST BD BANK REV 5.00 02/01/2022 .. | 07/15/2015. | Call @ 100.00. ....1,815,000 ..1,815,000 ....1,815,000 (V1 PPN ISP 1,815,000 02/01/2022.
45506A BL 4 [IN ST HSG & CMNTY DEV 4.50 06/01/2028...............ccccoceoevuuuncec. | .. | 06/01/2015. | Partial Call @ 100.00. 65,000 68,161 (3,162) 65,000 06/01/2028.
45506A BL 4 [IN ST HSG & CMNTY DEV 4.50 06/01/2028...............cccooesereeennee. | .. | 12/01/2015. | Sinking Fund Redemption ....70,000 . . 73,405 (3,366) 70,000 06/01/2028.
462467 MP 3 [IOWA FIN SFH 4.50 01/01/2029 .| 12/01/2015. | Partial Call @ 100.00. 90,000 0,000 7,077 94,907 (4,907) 90,000 01/01/2029.
49130T NP 7 |KY HSG CORP SER B 4.25 7/01/2027.........cococouvveerriericriieniens .| 01/01/2015. | Paydown 25,000 25,780 236 25,000 07/01/2027.
49130T NP 7 |KY HSG CORP SER B 4.25 7/01/2027. .| 10/16/2015. | Partial Call @ 100.00. 60,000 61,872 (2,049) 60,000 07/01/2027.
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038 .| 11/01/2015. | Partial Call @ 100.00. ....75,000 77,020 (2,024) 75,000 12/01/2038.
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038 .| 12/01/2015. | Sinking Fund Redemption 25,000 25,673 (627) 25,000 12/01/2038.
57419P  HA 0 |MARYLAND ST CMNTY 5.75 09/01/2039. .| 11/30/2015. | Partial Call @ 100.00...........cooovvumnmieneinicinninciins | oo | oo 155,000 158,482 (3,482) 155,000 09/01/2039.
57586P 8H 2 |MAHSG FIN AGY 167 4.00 12/01/2043..........ccoooovrrercriieriircrines .| 10/01/2015. | Partial Call @ 100.00...........cocemvverrirnirinniinnriieciisens | o | ceveeneens 190,000 202,180 [ ..oveeriericninns | e (12,180) | o [ (12,180) 190,000 12/01/2043.
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039...........cccovvrvvrirrrins .. | 12/01/2015. | Paydown ceveeneenn40,000 ...40,000 (423) 40,000 06/01/2039.
593791 CU 8 [MIAMIUNIV OH 5.00 09/01/2016. .| 09/01/2015. | Call @ 100.00 ....1,500,000 ..1,500,000 e 1,513,109 | e | eeenn(13,109) [ (13,109) | oo | e 1,500,000 09/01/2016.
60416Q CD 4 |MN HFA-NON AMT-MTG 4.50 01/01/2031... .| 12/01/2015. | Partial Call @ 100.00. 65,000 | ............. 65,000 67,515 (2,515) 65,000 01/01/2031.
60416Q DL 5 |MNHSGFIN MTG SRS D 4.50 07/01/2034.. .| 07/01/2015. | Sinking Fund Redemption 5,000 5,000 5275 (275) 5,000 07/01/2034.
60416Q DL 5 |MNHSGFIN MTG SRS D 4.50 07/01/2034...........ccccooovurremrrrencns .| 12/01/2015. | Partial Call @ 100.00. 65,000 68,578 (3,578) 65,000 07/01/2034.
60416Q FT 6 |MNHSG FIN AGY-A 2.60 09/01/2042... .| 12/01/2015. | Partial Call @ 100.00. 88,277 88,346 (69) (69) 88,277 09/01/2042.
60416Q FY 5 |MNHSG FIN AGY A 3.00 07/01/2044.... . | 12/01/2015. | MBS Paydown 88,138 88,139 (0) (0) 88,138 07/01/2044.
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60416Q GB 4 |MNHSG FIN AGY D 2.875 11/01/2044.. . | 12/01/2015. | MBS Paydown 60,570 60,570 0 60,570 0 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/204 .|.. | 12/01/2015. | MBS Paydown 28,475 0 28,475 0 02/01/2045.
60416S HX 1 [MNHSG FIN AGY C AMT 4.00 1/1/2045 .| 12/01/2015. | Partial Call @ 100.00. .....75,000 81,676 (6,676) 75,000 0 01/01/2045.
605356 AX 0 |MS STHOME CORP SR A 4.50 12/01/2031. .|| 11/01/2015. | Partial Call @ 100.00. 94,287 (4,291) 90,000 0 12/01/2031.
605356 AX 0 |MS STHOME CORP SRA4.50 12/01/2031...........ccovvvirrirrrinn .| 12/01/2015. | Sinking Fund Redemption 41,905 (1,822) 40,000 0 12/01/2031.
60535Q FD 7 |MS HOME CORP 5.4 06/01/2038. ..| 11/01/2015. | Partial Call @ 100.00. 149,015 (2,379) 150,000 0 06/01/2038.
60535Q FD 7 |MS HOME CORP 5.4 06/01/2038. .. | 12/01/2015. | Sinking Fund Redemption. ...35,000 34,770 (529) 35,000 0 06/01/2038.
60535Q LY 4 |MS ST HOME CORP SF MTGE 2.75 12/01/2032.. .. | 12/01/2015. | MBS Paydown 119,963 119,963 (0) 119,963 0 12/01/2032.
60636X 8E 6 |MO ST HSG SFH SRE-2 4.50 11/01/2027 .| .. | 12/01/2015. | Partial Call @ 100.00. 165,000 173,000 (8,000) 165,000 0 0 11/01/2027.
60637B BD 1 [MISSOURI ST 4.625 05/01/2028. .| 12/01/2015. | Partial Call @ 100.00. 105,000 109,553 (4,553) 105,000 0 05/01/2028.
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030. . | 12/01/2015. | Partial Call @ 100.00. .105,000 110,419 (5,419) 105,000 0 11/01/2030.
61212R 4G 8 |MT ST BRD OF HSG B-1 3.50 12/01/44.... .| .. | 12/01/2015. | Partial Call @ 100.00. . 110,000 112,753 (2,753) 110,000 0 12/01/2044.
64468C BP 8 [NHBUS FIN VAR REF A 4.50 07/01/27(3145Q. .| 07/01/2015. | Put ...2,000,000 ..2,000,000 2,008,939 (8,939) [ ..ovvverrerris | e 2,000,000 0 07/01/2027.
64469D EF 4 |NHSFME AMT AQUIS 5.7501/01/2037. .. | 07/01/2015. | Sinking Fund Redemption. 20,000 | .. ...20,000 . 20,394 (381) 20,000 0 978 | 01/01/2037.
64469D EF 4 |NHSFME AMT AQUIS 5.7501/01/2037 .| 12/01/2015. | Partial Call @ 100.00...........cooovvvvnrieinriiniiisniisriiins | oo | oo 370,000 | ........... 370,000 387,020 377,283 (7,295) 370,000 0. 24,057 | 01/01/2037.
646133 EV 6 |NJ ST TRAN CORP SR A FED 5.50 09/15/2015 . | 09/15/2015. | Maturity 500,000 500,000 561,535 505,788 (5,788) 500,000 0 ..27,500 |09/15/2015.
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025.... ..| 07/01/2015. | Partial Call @ 100.00. ....15,000 15,478 (478) 15,000 0 09/01/2025.
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025...........ccooovrveeriiennce .| 09/01/2015. | Sinking Fund Redemption 55,000 56,753 (1,670 55,000 0 09/01/2025.
647200 N5 9 [NMMTG FIN SFM 5.00 09/01/2030. .| 08/01/2015. | Partial Call @ 100.00. ....45,000 47,428 (2,431) 45,000 0 09/01/2030.
647200 N5 9 [NMMTG FIN SFM 5.00 09/01/2030. .| 09/01/2015. | Sinking Fund Redemption 25,000 26,349 (1,284) 25,000 0 09/01/2030.
647200 V3 5 |NEW MEXICO SF MTGE B-13.75 03/01/2043.. .| 09/01/2015. | Sinking Fund Redemption 30,000 31,405 (1,405) 30,000 0 03/01/2043.
647200 V3 5 |[NEWMEXICO SF MTGE B-13.75 03/01/2043.. .|| 12/01/2015. | Partial Call @ 100.00............ccovvvmreeirienriinniinriienes [ e | e 100,000 104,683 (4,683) 100,000 0 03/01/2043.
647200 X6 6 |NMMTGE FIN SFM C14.50 10/01/2043... .| 12/01/2015. | MBS Paydown 55,255 | .. . 57,512 (49) 55,255 0 10/01/2043.
64972C BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036... wee | | 12/15/2015. | MBS Paydown. 25,070 | .. 5,070 25,070 0 25,070 0 06/15/2036.
658207 MZ 5 [NC ST HSG FIN SRS 24.25 01/01/2028.............ccoovomerrecriirarins .| 07/01/2015. | Sinking Fund Redemption 55,000 | ..coooeuc 55,000 | ............. 57,602 56,875 (1,805) 55,000 0 01/01/2028.
658207 MZ 5 [NC ST HSG FIN SRS 24.25 01/01/2028.............covvvvrmrenrrinrinane .| 10/01/2015. | Partial Call @ 100.00. 140,000 .146,622 144,772 (4,781) 140,000 0 01/01/2028.
658877 DZ 5 |NDAKOTA ST HSG 4.50 01/01/2028 ..| 07/01/2015. | Partial Call @ 100.00. . 110,000 117,325 114,961 (4,961) 110,000 0 01/01/2028.
658909 CL 8 |NORTH DAKOTA ST HSG F 4.50 01/01/2035..........cccoovvrvererrirn .| 04/01/2015. | Partial Call @ 100.00...........cocrmrvererirrrirerirsnrireiisns | coereveeniieseieniiees | ceveenions 175,000 .175,000 .180,794 178,604 (3,604) 175,000 0 01/01/2035.
677377 U9 2 |OHIO HSG 4.80 11/01/2028. .| 11/01/2015. | Partial Call @ 100.00. 80,000 84,488 (4,488) 80,000 0 11/01/2028.
677555 Q4 9 |OH ST ECON DEV REV 4.215 06/01/2027..........cccoovvvvvniriririiis .| 03/01/2015. | Sinking Fund Redemption 5,000 5,000 5,005 5,004 (4) 5,000 0 53 |06/01/2027.
677555 YF 5 |OHECON TXB OH ENT BD 6.125 09/01/2019.. .. | 12/01/2015. | Sinking Fund Redemption. 200,000 200,000 200,144 200,003 (3) 200,000 0. 10,719 | 09/01/2019.
67755L AM 1 |OH CULTURAL & SPORTS A 5.00 04/01/2018, .| 04/01/2015. | Call @ 100.00...........omvverriiirisciiniieniseisnienes | e | oo 500,000 | ........... 500,000 | ........... 541,955 501,301 (1,301) 500,000 0. 12,500 | 04/01/2018.
677660 TV 4 |OHWTRDEV VIR A07/01/2033 (FE).... .| 07/01/2015. | Put 390,000 390,000 384,150 384,851 100 384,952 | ..o [ e 5,048 | ....cc..ud 5048 | ... 13,163 | 07/01/2033.
686087 LA 3 |OR ST HSG SFM AMT B 4.50 07/01/2023. .. 07/01/2015. | Partial Call @ 100.00...........cocovvvmmrinrinnieinniiciins | oo | oo 380,000 | ........... 380,000 | ........... 388,664 385,701 (5,701) 380,000 0. 12,829 | 07/01/2023.
686087 LA 3 |OR ST HSG SFM AMT B 4.50 07/01/2023...........cocooomrveecriincricns .| 10/01/2015. | Call @ 100.00 95,000 | ............. 95,000 | ............ 97,166 96,425 (1,425) 95,000 0 | 5,734 | 07/01/2023.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034 .. | 10/01/2015. | Partial Call @ 100.00. 120,000 .120,000 120,003 (3) 120,000 0) 0) 2,256 |07/01/2034.
686087 PG 6 |ORHSG & CMNTY SVC 4.00 07/01/2043 .|.. | 10/01/2015. | Partial Call @ 100.00 135,000 145117 144,002 | ..o | e (9,092) (9,092) 135,000 0 3,883 | 07/01/2043.
708796 T8 0 |PA ST HSG FIN 2015-117A 3.50 04/01/2040..........cccccoeevvvrvvnunes | .. | 12/29/2015. | Partial Call @ 100.00 ...(3,367) (3,367) 70,000 0 23 | 04/01/2040.
708796 YR 2 [PAHSG FIN AG 5.00 04/01/2028 .| 12/29/2015. | Partial Call @ 100.00. 663,901 (13,901) ] oo e (13,901) 650,000 0. 22,467 | 04/01/2028.
71883R  GP 2 |PHOENIX AZ IMPT JRLIEN 5.00 07/01/2017......coooovcreecrrirerines ..| 07/01/2015. | Call @ 100.00 300,000 300,000 329,949 302,256 (2,256) (2,256) 300,000 0 e 15,000 | 07/01/2017.
71883V DY 7 |PHOENIX AZ IDA 5.00 09/15/2021 .| 09/15/2015. | Call @ 100.00 3,000,000 | ........ 3,000,000 ..3,138,390 3,027,454 .(27,454) (27,454) .3,000,000 0 | .....150,000 | 09/15/2021.
736746 RS 9 |PORTLAND OR URBAN SRS A 5.00 06/15/2016. .| .. 06/15/2015. | Call @ 100.00 ....1,130,000 e 1,136,267 | e (6,267) .1,130,000 0 28,250 |06/15/2016.
76221R RB 1 |RIHSG & MTG 63A 4.00 10/01/2040...........cocovrirrrrrirnirriiniies .. 1 10/01/2015. | Partial Call @ 100.00..........cocovvvmieniiniiniiniiniiniiinies [ | e 150,000 157,003 | .o | v (7,003) (7,003) 150,000 0 [ 3,745 | 10/01/2040.
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762224 EM 1 |RIST & PROVIDENCE COPS 5.00 10/01/2021. . | 10/01/2015. | Call @ 100.00. ........1,000,000 ..1,000,000 1,013,359 |. .(13,359) 13,359) | .. .1,000,000 0 |.....50,000 | 10/01/2021.
762224 EP 4 |RIST & PROVIDENCE COPS 5.00 10/01/2022 .1 10/01/2015. | Call @ 100.00.........coiviviiiriririiniiiiniinnseienienis [ e | cvieniens 925,000 935,683 | ... | e (10,683)] ... ..(10,683) 925,000 0 10/01/2022.
808390 DP 0 [SCHUYLKILL IDA VAR cf 4.25 10/01/2019.... .| 04/01/2015. | Put .......2,000,000 2,003,079 (3,079) | oo | v 2,000,000 0 10/01/2019.
83712T BZ 3 |SC ST HSG FIN/DEV SR 2 5.00 07/01/2027.. ..| 11/01/2015. | Partial Call @ 100.00. 35,000 36,752 (1,752) 35,000 0 07/01/2027.
880459 6U 1 |TNHSGDEV AGY 5.7501/01/2037.. .| 07/01/2015. | Sinking Fund Redemption 80,000 81,055 (987) 80,000 0 01/01/2037.
880459 6U 1 |TNHSG DEV AGY 5.7501/01/2037.. . | 10/01/2015. | Partial Call @ 100.00. .410,000 415,408 (5,440) 410,000 0 01/01/2037.
880461 BP 2 | TN HSG DEV AGY 2A 4.00 07/01/2043. .. | 10/01/2015. | Partial Call @ 100.00. . 130,000 137,420 (7,420) 130,000 0 07/01/2043.
88271H EP 0 [TEXAS ST HSG MTGE REV B 4.45 09/01/2028.... .| 09/01/2015. | Sinking Fund Redemption ceevennn.45,000 47,327 (2,235) 45,000 0 09/01/2028.
88271H EP 0 | TEXAS ST HSG MTGE REV B 4.45 09/01/2028.... .| 12/01/2015. | Partial Call @ 100.00. 60,000 63,102 (3,107) 60,000 0 09/01/2028.
889396 QV 2 |TOLEDO WTRWKS-PRER 5.00 11/15/2016 .| 11/15/2015. | Call @ 100.00 295,000 298,350 (3,350) 295,000 0. 14,750 | 11/15/2016.
889396 QX 8 |TOLEDO WTRWKS-UNRE 5.00 11/15/2016. ..| 11/15/2015. | Call @ 100.00 70,795 (795) 70,000 0 3,500 | 11/15/2016.
917436 X7 7 |UTAH ST HSG CORP SF 4.00 07/01/2024.... <. | | 07/01/2015. | Sinking Fund Redemption ...75,000 75,046 (42) 75,000 (1] I 2,600 |07/01/2024.
91743P  AH 8 |UTAH HSG CORP D G2 4.00 06/21/2044..............cccooooovevveuevencnn. | .. | 12121/2015. | MBS Paydown 158,811 179,393 | oo [ e (17,454) | s [ (17,454) 158,811 0 3,801 | 06/21/2044.
93978T MA 4 |WA ST HSG FIN SF 4.50 06/01/2032 .. | 12/01/2015. | Partial Call @ 100.00. 100,000 97,146 (2,800) 100,000 0 3,375 | 06/01/2032.
97680P 6R 4 [WISTHSG & ECON DEV 5.50 09/01/2038 .| 09/01/2015. | Sinking Fund Redemption .495,000 510,607 (6,131) 495,000 0. 20,625 | 09/01/2038.
98322Q HV 2 |WYOMING ST CMNTY DEV 3 3.00 12/01/2044. . |.. | 09/09/2015. | Partial Call @ 100.00. 25,000 (1,141) 25,000 0 247 | 12/01/2044.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS.............coo.iiiiiiiiiiiins oo | cosean 65,088,854 |.......64,912,473 | .......66,834,738 | ......... 65,017,516 | ....cccooo..co.. 0...(124,600)] ...cccc00c.0 | oo (124,600) | .......ccceecn 0 /...l 64,922,581 | ... 01... 166,273 |....... 166,273 | ..1,875,757 XXX
Bonds - Industrial and Mi:
001406 AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40.........cccevvrrreriunnen .. | 12/15/2015. | MBS Paydown 29,762 | ............. 29,762 0 29,762 0 561 | 02/15/2040.
00249E  AA 8 [AAAIRCRAFT FIN 2013-1 3.596 11/01/2017. . | 12/01/2015. | Sinking Fund Redemption 146,463 146,463 0 146,463 0 2,853 | 11/01/2017.
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035.... . | 12/25/2015. | MBS Paydown .135,611 126,678 5,843 5,843 135,611 0 2,247 | 06/25/2035.
009503 AB 9 |AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032.. R| 12/15/2015.| MBS Paydown ..81,480 | ... . 70,631 2,077 2,077 81,480 (V1 [ 173 | 06/15/2032.
01310T AG 4 |ALBERTSON TL B-3 4.00 8/25/2019. .| 12/31/2015. | Paydown 7,500 7,313 7,315 185 185 7,500 0 281 | 08/25/2019.
02149M AB 5 |CWALT 2007-J1 1A2 SEQ 5.75 03/25/203 .| 12/25/2015. | MBS Paydown............covvvmrerreenrirnnriisneisssisnnninns | conrevnneisinsennnniinns | eoeennen 117,318 | i 17,318 | e 97,217 99,906 | ...vvererrinrins | e 14,131 | cevenenn 14,131 117,318 (] I 4,105 | 03/25/2037.
02149M AB 5 |CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037..........coccovmvrrienrrrinnnens .. | 12/25/2015. | Pass-THroUGN LOSS..........c..rviiriiniiiriiiniiinciiinnies | e | conesssssssssssnnness | neseseesees 27,937 | .o 23,040 0 0 03/25/2037.
02377U AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023 .. | 07/15/2015. | Sinking Fund Redemption. cerennennn 16,139 | 76,139 | oo 76,139 76,129 8 8 76,139 0 3,073 | 01/15/2023.
02666B AA 4 |AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45. .| 12/17/2015. | MBS Paydown 2,792 2,792 2,792 (0) (0) 2,792 0 16 | 10/17/2045.
02666B AG 1 |AH4R 2015-SFR2 XS ABS RES SNR 10/17/2045.. ..| 12/17/2015. | MBS Paydown 0 0 10/17/2045.
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24 .|| 12/20/2015. | MBS Paydown 56,430 | ..cooooec. 56,430 | ............. 56,430 56,429 0 0 56,430 0 2,251 | 12/20/2024.
03878D AA 2 [ARCLO 2013-1A A CLO FLT 02/15/2023.........coocvommrienrririnciiens .| 03/15/2015. | MBS Paydown .0....2,000,000 | ........ 2,000,000 | ........2,000,000 2,000,000 0 [ [ e 2,000,000 (V] I 10,953 | 02/15/2023.
03878D AC 8 |ARCLO 2013-1A B CLO FLT 02/15/2023...........ccoovirivernirivcrinninns .. | 03/15/2015. | MBS Paydown 500,000 500,000 500,000 500,000 0 500,000 0 6,530 | 02/15/2023.
03938L AQ 7 |ARCELORMITTAL 5.75 08/05/2020. R| 12/07/2015. | BANC OF AMERICA SECURITIES 63,000 | ....ccccoonne 75,000 | ..o 76,810 76,397 (205) (205) 76,192 n(13,192) ] e (13,192)] ......... 6,128 | 08/05/2020.
039483 BB 7 |ARCHER-DANIELS 4.479 03/01/2021 ..| 07/01/2015. | Cash Tender. 0 0 0 0 0 0 0 03/01/2021.
04544N  AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036.. o[- | 12125/2015. | MBS Paydown.............vvumreireiinreiisniisseeisnessenianns [ cevveenessnesssisnnnns | veniins 168,475 | ........... 168,475 | .......... 141,519 144,547 8,422 8,422 168,475 0 358 | 11/25/2036.
04939M AM 1 |ATLAS PIPELINE 6.625 10/01/2020 .. | 02/27/2015. | Cash TENET..........ooourriecriiecriieriiseriieseisceiisssienes | oereieesiiesiieniiens | oo 134,995 | ........... 133,000 | oo 133,000 133,001 (1) (1) 133,000 | ..o | i 1,995 | .. 1,995 | ... 3,573 | 10/01/2020.
05367A  AD 5 |AVIATION CAPITAL 6.75 04/06/2021.... o[- | 12/09/2015. | GOLDMAN SACHS.........cooovrinrinrineineinninsissiineiees | conrinrinninninninnins | eveeneeens 100,125 | 1i01010.89,000 | e 89,093 89,068 (10) (10) 89,058 | ..o | e 11,067 | ......... 11,067 | ........ 7,142 | 04/06/2021.
05523U AD 2 |BAE SYSTEMS HLDG 5.20 08/15/2015. .. | 08/15/2015. | Maturity . . 652,467 612,490 [ ..oovocriicries | e (7,490) (7,490) 605,000 0. 31,460 | 08/15/2015.
05605G  AA 0 |B2R2015-2 A ABS SEQ SSNR 3.336 11/48.. .. | 12/15/2015. | MBS Paydown 1,776 1,776 1,776 (1) (1) 1,776 0 5 | 11/15/2048.
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37. o[-+ | 12/25/2015. | MBS PaydOowN............oorveuriiriiiriisseiissiississnisans | coeresisnisssssissisns | coveeneens 127,560 | ........... 127,560 | ............. 92,640 94,163 | ..o | v 27,255 27,255 127,560 0| 4,336 | 06/25/2037.
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37..........cccveevevemmrrecncnnes | oo | 12/25/2015. | PaSS-TRIOUGN LOSS.......courvereiiiiiiiciiisniisciiiieniincins | sovesesseseisesssessiones | soonsssssessssssssenees | cnereisennes 90,730 (214) (214) 0 06/25/2037.
06846N AD 6 [BILL BARRETT 7.00 10/15/2022 .| 09/09/2015.| CS FIRST BOSTON corvennne 14,150 ...20,000 16,600 3,402 (2) 3,400 20,000 | ..o [ e (5,850) | . 10/15/2022.
06846N AD 6 [BILL BARRETT 7.00 10/15/2022 .| 09/18/2015. | BANC OF AMERICA SECURITIES 83,640 | .. 123,000 | ..........123,000 | ....ccooouuce 102,090 | ......... 20,922 (12) 20,910 123,000 ....(39,360) | . 10/15/2022.
06985P AK 6 |BASIC ENERGY SVC 7.75 10/15/2022 .. | 10/05/2015. | CITIGROUP, 2,595 6,000 6,000 4,500 | ...ccooue. 1,500 0 1,500 6,000 | .o | e (3,405) 10/15/2022.
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06985P AK 6 |BASIC ENERGY SVC 7.75 10/15/2022.. . | 10/06/2015. | CITIGROUP, ..11,678 ...27,000 27,000 20,250 6,750 0 27,000 .(15,323)] ........(15,323) | . 2,281 | 10/15/2022.
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/202 .| 12/25/2015. | MBS Paydown 238,795 238,795 241,631 240,946 | ...ooooeveeeis | e (1,501) (1,501) 238,795 0 09/25/2020.
084670 AV 0 |BERKSHIRE HATHAWAY 3.20 02/11/2015.. .| | 02/11/2015. | Maturity. 2,550,000 ..2,550,000 2,550,931 (931) [ oo | evvenrireened(931) | | e 2,550,000 0 02/11/2015.
11042B  AA 0 |BRITISH AIRWAYS 5.625 06/20/2020 .| R 12/20/2015. | Sinking Fund Redemption 80,876 ...80,876 80,876 2 80,876 0 06/20/2020.
12479 AA 8 |CAI2012-1A A ABS 3.47 10/25/2027..........covoovereericrciceni R| 12/25/2015. | MBS Paydown 150,000 99,983 (3) 150,000 0 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028 R| 12/25/2015. | MBS Paydown 100,000 99,994 1 100,000 0 03/27/2028.
1248ME  AG 4 |CBASS 2007-CB4 A2D SEQ STEP 04/37........covovrevricrcriccrirenins .. | 12/25/2015. | MBS Paydown 930,126 930,126 784,721 [ e | s 109,590 | oo | e 109,590 930,126 0 04/25/2037.
12543D AQ 3 |CHS/COMMUNITY 7.125 07/15/2020 .| 12/07/2015. | WELLS FARGO BROKERAGE SERVICES 163,000 164,142 (275) 163,867 (867) (867) 07/15/2020.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028, .. | 12/18/2015. | MBS Paydown 100,000 99,988 1 100,000 0 03/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028 .| 12/18/2015. | MBS Paydown ..59,113 59,109 0 59,113 0 11/18/2028.
125634 AN 5 |CLIF 2014-1A A ABS PT SNR 3.29 06/18/29. . | 12/18/2015. | MBS Paydown 3,002 52,958 4 53,002 0 06/18/2029.
12626P AG 8 |CRH AMERICA INC 6.00 09/30/2016 .| 06/21/2015. | Cash Tender. ....1,072,620 ..1,000,000 e 1,021,933 | i | e (4,740) (4,740) [ oo | s 1,017,193 | e | e 55,427 | ... 55,427 09/30/2016.
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35..............ccococeueee. | .. | 12/25/2015. | MBS Paydown 217,799 217,799 194,495 (697) 217,799 0 04/25/2035.
128690 AA 2 |CALCIPAR SA 6.875 05/01/2018 R|05/01/2015. | Call @ 103.44........ccooiviiiiiriineinisnnssninsinnis [ e | v 103,438 | ........... 100,000 § 95,533 [ oo [ e 4,467 4,467 100,000 | ..oovvoriiirens | e 3,438 | .o 3,438 05/01/2018.
131347 BY 1 |CALPINE CORP 7.875 01/15/2023. .| 12/07/2015. | Partial Call @ 103.00. 6,180 6,000 6,162 6,109 (17) 6,002 88 88 01/15/2023.
131347 BY 1 |CALPINE CORP 7.875 01/15/2023. .| 12/30/2015. | MORGAN STANLEY. 31,950 ...30,000 " 30,545 (93) 30,452 01/15/2023.
146900 AL 9 |CASCADES INC 7.875 01/15/20 1. | 05/19/2015. | Cash Tender. 295,458 283,000 286,859 284,839 981 285,820 | ..coooooovviienns | 209,638 | ..9,638 | 18,820 | 01/15/2020.
156700 AJ 5 [CENTURYLINK INC 5.00 02/15/2015. .. | 02/15/2015. | Maturity ....1,000,000 | ........ 1,000,000 .989,850 999,846 154 | | e 154 [ | 1,000,000 0 25,000 |02/15/2015.
165167 CF 2 |CHESAPEAKE ENRGY 6.625 08/15/2020. .. | 12/07/2015. | PERSHING SECURITIES CORP. 37,292 | oo 113,000 121,293 118,557 (815) 117,741 (80,449) | ... (80,449 ......... 9,878 | 08/15/2020.
165167 CK 1 |CHESAPEAKE ENERGY 5.375 06/15/202 .. | 12/23/2015. | Exchanged 82,508 .300,000 287,750 287,812 | | e 1,555 289,367 ....(206,859) | ......(206,859) | ....... 16,483 | 06/15/2021.
17121E  AD 9 |CHRYSLER GP/C 8.25 06/15/2021.... . | 12/07/2015. | BANC OF AMERICA SECURITIES 60,340 56,004 (4) 56,000 |..cooomrenrinns | 4,340 | 4,340 | 4,556 | 06/15/2021.
17178Q AD 4 |CIFC 2006-1BA A3L CLO MEZ SEQ FLT 12/20 - | 12/22/2015. | MBS PaydOown............cvrvereirieinriineeiinseienissnesaas | conrenssissesssnssnns | coveeeeens 500,000 495,000 5,000 500,000 0 5,617 | 12/22/12020.
171871 AN 6 |CINC BELL INC 8.375 10/15/2020. .| 12/07/2015. | PERSHING SECURITIES CORP 58,721 56,670 44 56,713 2,008 2,008 5,503 | 10/15/2020.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........coeverirrereirircrinnins .. | 12/25/2015. | MBS Paydown e 19,879 69,813 9,424 79,879 0 2,558 | 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36..........cocoooerrvemrririnriicnens .. | 12/25/2015. | Pass-Through Loss 0 04/25/2036.
20854P AF 6 |CONSOL ENERGY INC 8.25 04/01/2020 .| 03/30/2015. | Cash Tender. 282,353 270,000 290,551 280,627 65 (742) 279,951 | .o [ v 2,402 | ..o 2,402 | ... 11,076 | 04/01/2020.
21050A AA 0 |CCOLT 2015-1 A ABS SNR 2.82 03/15/2021. .. | 12/15/2015. | MBS Paydown 247,590 247,590 247 577 6 247,590 0 3,285 | 03/15/2021.
228227 BD 5 |CROWN CASTLE INT 5.25 01/15/2023 .| 12/07/2015. | SUMRIDGE PARTNERS LLC........ovvvuriinrrineriinenis | onreiieniieseieniiens | coveeniens 189,389 | ........... 181,000 | ........... 181,000 181,037 (32) 181,005 | ..o | e 8,384 | ........... 8,384 | ...... 13,330 | 01/15/2023.
228452 AB 4 |CRNPT 2012-1A A1LB CLO FLT 11/21/2022. .. | 11/20/2015. | MBS Paydown 235,247 235,247 235,247 235,247 235,247 0 2,996 | 11/21/2022.
251510 DP 5 |DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35..........ccccovvvimvrirnnnee .. | 12/25/2015. | MBS Paydown 93,650 | ............. 93,650 | ............. 94,206 93,053 (331) 93,650 0. 2,868 |04/25/2035.
26779Y AC 3 |DYNACAST INTL 9.25 07/15/2019 .| 03/02/2015. | Make Whole Call 295,395 274,000 279,049 276,454 (146) 276,308 | ....ooovvrerrerrens | e 19,086 | ......... 19,086 | ....... 15,981 | 07/15/2019.
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39.......c.cocuvvvvviiririrs R| 12/15/2015. | MBS Paydown 25,000 | ............. 25,000 24,999 0 25,000 0 575 | 12/15/2039.
29445U AB 1 [EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037. .|| 12/25/2015. | MBS Paydown .148,622 124,157 5,902 148,622 0 310 | 04/25/2037.
30251G AN 7 |FMG RES AUG 2006 6.875 04/01/2022 R| 11/30/2015. | Cash Tender. ..49,280 | .. ...64,000 55,296 8,706 (2) 64,000 n(14720) ] (14,720)| ......... 5,121 | 04/01/2022.
30605X AA 1 [FWAY 2012-1 A2 ABS 4.21 10/15/2042............cocvovvvreirricnriicns .| 12/15/2015. | MBS Paydown e 43,374 | 43,374 43,374 (0) 43,374 0 990 | 10/15/2042.
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42 .. | 12/15/2015. | MBS Paydown 27,500 ...27,500 27,500 0 512 | 11/15/2042.
319963 AW 4 |FIRST DATA CORP 8.875 08/15/2020. .| 08/13/2015. | Cash TeNer.........c...ovvuueriircriiniiiseiiiesiisenissiisenes | o | oo 107,891 .103,000 108,097 (780) 107,317 574 574 9,090 |08/15/2020.
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036 .. | 12/25/2015. | MBS Paydown 158,366 2,694 158,366 0 255 | 10/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036 .. | 12/25/2015. | MBS Paydown . 178,065 169,239 | .oooocriceens [ e 1,143 178,065 0 313 | 07/25/2036.
32051G  SD 8 |FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35............cooveveruencs | o | 12/25/2015. [ MBS PAYAOWN.........oouiieiiieniiiriiicriiesiieseiseniieeees [ ceoersiseniseseinenions | ereioeeas 379,999 | ........... 379,999 304,117 [ e | e 34,642 34,642 379,999 0. 11,778 | 08/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36 .. | 12/25/2015. | MBS Paydown............covrvvuriiriiinriissiinsisienissssions | conresisnissnssinnisnns | coveeeiees 142,729 142,729 335,660 5,393 142,729 0 1,305 | 07/25/2036.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36 . | 12/25/2015. | Pass-Through Loss ..27,089 | .......... (179,018) 0 07/25/2036.
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35906A AH 1 [FRONTIER COMM 8.50 04/15/2020 .| 12/07/2015. | JP MORGAN SECURITIES INC 260,134 259,000 270,876 266,970 (1,202) 265,768 (5,633)| . .(5,633)] .......25,378 | 04/15/2020.
362251 AA 8 |GRD HOLDING Il 10.75 06/01/2019........cvvurrirrirrinrinrinrinrinnens 1 06/05/2015. | Call.......oooieieriiriiiiii i neinies [ e | e 540,315 500,000 503,750 502,526 (262) 502,265 .38,050 .38,050 | ....... 27,472 | 06/01/2019.
362257 AB 3 |GSAA2006-17 A2 SEQ FLT 11/25/2036. .. | 12/25/2015. | MBS Paydown 235,677 235,677 235,677 129,404 0 235,677 0 [ 419 | 11/25/2036.
3622EA  AA 8 |GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/204 .. | 12/25/2015. | MBS Paydown v AT 042 | 47,642 | ............ 31,682 | oo [ [ e (3,603) (3,603) 47,642 0 39 | 03/25/2047.
362341 7S 2 |GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036... - | 12/25/2015. | MBS PaydOown............vrvureirieinriiscciinnieenissnenans | conrevneiisnesssnienns | coveeneens 444750 | ........... 444,750 | ........... 429,184 429,001 | oo | e 1,229 1,229 444,750 0. 16,329 | 02/25/2036.
362341 7S 2 |GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/203 . | 12/25/2015. | Pass-Through Los: 5,523 5,330 0 0 02/25/2036.
362381 AA 3 |GSAA2006-12 A1 SEQ FLT 08/25/2036. .| 12/25/2015. [ MBS Paydown..........c.cvvemverinrinrinrinrenreseeneesneens | cvnrieniieniinnienninnes | cvreeeneeen2,027 | s 52,027 34,185 0 52,027 0 70 | 08/25/2036.
36298Y AA 8 |GSAA2006-14 A1 SEQ FLT 09/25/2036.... .. | 12/25/2015. | MBS Paydown ...49,940 31,085 0 49,940 0 68 | 09/25/2036.
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028.. .|R| 12/117/2015. | MBS Paydown .100,000 97,529 285 285 100,000 04/17/2028.
379520 AC 7 [SEACO 2013-2A A ABS 3.67 11/17/2028 R| 12/17/2015.| MBS Paydown 54,333 ...54,333 54,329 0 0 54,333 11/17/2028.
379520 AD 5 |SEACO 2014-1A A1 ABS SNR 3.19 07/17/24 R| 12/17/2015. | MBS Paydown .100,000 .100,000 99,980 2 2 100,000 07/17/2029.
382550 BA 8 |GOODYEAR TIRE & RUBBER 8.75 08/15/2020. .. | 12/07/2015. | MILLENNIUM ADVISORS 156,000 | ... 168,575 | oo | e (1,785) (1,785) 166,790 08/15/2020.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050 .. | 12/05/2015. | Paydown 201,198 201,198 | ............. 98,873 16,874 0 193,594 08/05/2050.
404225 AE 4 |HSART 2012-T2 A2 ABS 1.99 10/15/2045. .. | 10/15/2015. | MBS Paydown ......1,000,000 | ........ 1,000,000 999,950 999,987 14 T4 | i | e 1,000,000 10/15/2045.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49... .. | 12/24/12015. | MBS Paydown e 10,312 0,312 0 0 10,312 0 60 | 06/24/2049.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46 . | 12/19/2015. | MBS Paydown 98,346 8,346 77,188 (2,059) (2,059) 98,346 0 212 | 09/19/2046.
411707 AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043 .| .. | 12/20/2015. | MBS Paydown, 30,000 | .. ...30,000 | ... ..30,000 30,000 0 0 30,000 0 839 | 03/20/2043.
42217K AT 3 |HEALTH CARE REIT 4.70 09/15/2017. .. | 12/23/2015. | Payment on Intercompany Balance e 1,570,050 | ... 1,500,000 ...1,493,162 | ...........1,497,185 976 976 1,498,161 || 00 71,889 | 71,889 89,692 | 09/15/2017.
428236 BE 2 |HEWLETT-PACKARD CO 2.20 12/01/2015. .| .- | 10/16/2015. | Cash Tender. 1,002,480 | ........ 1,000,000 999,110 999,831 169 169 . 21,000,000 |..ooovviviirins | 002,480 | ... 2,480 | e 19,250 | 12/01/2015.
42823C AD 2 |HICDO 2007-6A C CLO MEZ FLT 06/09/2019.........ccooevvvnvririniinnns .| 06/09/2015. | MBS Paydown ...1,100,000 | ........ 1,100,000 ,080,719 | .cevvee 1,087,798 | oo [ v 12,202 | oo e 12,202 | i | e 1,100,000 5,838 | 06/09/2019.
431318 AJ 3 [HILCORP ENERGY I 8.00 02/15/2020 ..| 06/19/2015. | Call @ 104.00 .156,000 .150,000 .155,484 152,250 657 (352) 305 152,555 ..10,133 | 02/15/2020.
431318 AL 8 |HILCORP ENERGY | 144A 7.625 04/15/2021.........cocoovvveirviinnens .| 12/07/2015. | BARCLAYS CAPITAL . 116,000 | ..........120,350 | ............. 116,725 | ........... 1,800 (575) 1,225 117,950 | oo [ ceeeene(282) | o (282) | 10,196 | 04/15/2021.
443520 AA 3 |JMHUBER CORP 9.875 11/01/2019. .| 11/01/2015. | Call @ 104.94...........ooiriririinciinisscienniesienns | e | coiieenians 128,024 .122,000 121,427 573 573 122,000 |..cooovvivriinns | 008,024 | ..0l6,024 | 12,048 | 11/01/2019.
45112A  AA 5 |ICONX 2012-1A A ABS 4.229 01/25/2043.. .. | 10/25/2015. | MBS Paydown 69,855 69,858 (2) (2) 69,855 0 | 1,846 | 01/25/2043.
45660K AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037..........ccoccvemrvrenncee .. | 10/25/2015. | Pass-Through Loss 0 0 02/25/2037.
45660K AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037. .. | 12/25/2015. | MBS Paydown 23,579 (1,356) 23,579 0 19 | 02/25/2037.
460146 CE 1 [INTL PAPER CO 7.50 08/15/2021 .| 06/12/2015. | Cash Tender. 954,705 932,917 [ | e (10,783) [ [ (10,783) 922,134 32,571 32,571 | ....... 46,716 | 08/15/2021.
466112 AF 6 |JBS USALLC/JBS USA7.2506/01/2021... .| 12/07/2015. | RBC DOMINION 90,200 86,902 130 87,033 | .o | v 3,167 | v 3,167 | ........ 6,540 |06/01/2021.
466247 SE 4 |JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35 o] [ 1212512015, [ MBS PaydOWN............oooieiriiriiieriiseisriiseiienees [ o | oeveienens 470,182 397,892 400,837 | .ovoeeeeriens [ s (12431) | oo [ e (12,431) 470,182 0 8,283 | 08/25/2035.
46625M MC 0 [JPMCC 2002-C1 F SUB CSTR 07/12/2037.........cocvvvrirircrircrriis .| 11/12/12015. | MBS Paydown e 1,004,760 | e 1,094,760 ..1,107,761 | ...........1,091,862 2,899 2,899 | [ e 1,094,760 0 39,292 |07/12/2037.
46626L FL 9 |JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035 .| 12/25/2015. | MBS PaydOWN.........ccoiiuiiiiiiiisisisiiiisiisiiees [ conriosisinsinsinnies | coveniens 179,523 | ........... 179,523 .168,471 170,736 (2,867) (2,867) 179,523 0 375 | 05/25/2035.
46627M FA 0 |JPALT 2006-S1 3A2 SEQ FLT 03/25/36. .| .. | 12/25/2015. | MBS Paydown, 240,674 240,674 | ..........191,185 214,559 [ .o | e (1,319) (1,319) 240,674 0 690 | 03/25/2036.
46627M FA 0 |JPALT 2006-S1 3A2 SEQ FLT 03/25/36.........covveeurveeeriernriereriins .| 12/25/2015. | PasS-THrOUG LOSS.........cvvuuieriiriiiiniieinsissinsins | eoreeieeseiiessnesienss | sosssssssssssssssons | ceseeessns 32,968 | ............. 26,189 0 0 03/25/2036.
46629E  AC 7 [JPALT 2006-A4 A3 SEQ FLT 09/25/2036 .. | 12/25/2015. | MBS Paydown 206,470 206,470 206,468 180,270 0 206,470 0 359 | 09/25/2036.
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036............ccooemvrerrricrriicns .. | 12/25/2015. | Pass-TArOUGN LOSS.........cocuriviriiniiiriiiinsiinciiinnies | oneeiiessiissiiessiies | wossssinssssssssncnees | conesessenees 29197 | e 29,194 0 0 09/25/2036.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010. .. | 04/02/2015. | Escrow Reorganization Distribution 32,050 0 .. | 12/23/2099.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010 .| 10/01/2015. | Escrow Reorganization Distribution 23,968 0 .. [ 12/23/2099.
525ESC  5A 3 |LEHMAN ESCROW BROS 12/23/2099.. .. | 04/02/2015. | Escrow Reorganization Distribution 63,689 0 .. [ 12/23/2099.
525ESC  5A 3 |LEHMAN ESCROW BROS 12/23/2099.. .| 10/01/2015. | Escrow Reorganization Distribution ...47,628 0 .. [ 12/23/2099.
536022 AC 0 [LINNENERGY LLC 8.625 04/15/2020. ..| 11/18/2015. | UBS WARBURG, 31,250 | oo 125,000 | ........... 136,875 | ..o 109,375 | ......... 21,756 | ........... (1,554) | ......... 96,139 |........... (75,938) 33,438 | .o | e (2,188) | ...ceuc (2,188) | ....... 11,919 | 04/15/2020.
553420 AD 6 |MPT OP PTNR/FINL 6.375 02/15/2022 .| 12/07/2015. | WELLS FARGO BROKERAGE SERVICES 70,000 1 1 70,001 | oo | v 2,712 | e 2,712 | ... 5,888 |02/15/2022.
59001A AN 2 [MERITAGE HOMES 7.15 04/15/2020..........coocovveucrierriiiraniiinninas .| 12/07/2015. | WELLS FARGO BROKERAGE SERVICES k B 95,178 (27) (27) 95,151 6,261 6,261 | ........ 7,830 | 04/15/2020.
61755F  AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037.........cocccvvemrimrinriniinrinnias .| 12/25/2015. | MBS PaydOWN.........ccoiiuiiiiiiiiinissiiiisiisiiees | conrisniisinsinninnies | coieniens 124,507 | .......... 124507 | ..o 116,064 119,280 2,598 2,598 124,507 0 | 187 | 06/25/2037.
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629377 BS 0 |NRGENERGY INC 7.875 05/15/2021.... . | 12/09/2015. | BARCLAYS CAPITAL 99,375 106,000 .106,000 106,000 (0) (0) 106,000 (6,625) | . .(6,625) 05/15/2021.
637432 ML 6 |NATL RURAL UTIL 1.9 11/01/15. .. | 11/01/2015. | Maturity 500,000 500,000 .499,500 499,914 86 500,000 0 11/01/2015.
63860H AC 3 |NSTR2007-A AV3 SEQ FLT 03/25/2037... <. | 12/25/2015. | MBS PaydOown...........cooriveuriiriiinriisssiissiiesisssisons | cosrevississsissssiiens | coveeeiens 626,815 | ........... 626,815 586,703 599,748 | ...ovvevevvcenes | e 11,879 | coeveenn 11,879 626,815 0 03/25/2037.
63860L AC 4 [NSTR 2007-B 2AV2 SEQ FLT 04/25/2037. .| 12/25/2015. | MBS Paydown 585,761 585,761 522,059 539,294 21,082 585,761 0 04/25/2037.
65409Q BA 9 |NIELSEN FINANCE 4.50 10/01/2020 .| 12/07/2015. | BANC OF AMERICA SECURITIES...........ccoovvimmvivnnns | conrerrneiinriisnniiens | o 151,608 | .......... 149,000 | ........... 149,000 149,000 5 5 149,005 2,603 2,603 10/01/2020.
65504L AB 3 |NOBLE HLDG INTL 3.45 08/01/2015. R | 08/01/2015. | Maturity. 500,000 500,000 500,000 500,002 2) 500,000 0 08/01/2015.
670346 AG 0 [NUCOR CORP 5.7512/01/2017. .. 02/02/2015. | WILLIAM BLAIR & COMPANY......coouriuerrerrinreniens [ | cvveniens 408,347 | ........... 365,000 | ........... 443,957 409,826 (1,425) 408,401 (53) (53) 12/01/2017.
670346 AG 0 [NUCOR CORP 5.75 12/01/2017. .| 02/18/2015. | WILLIAM BLAIR & COMPANY. 709,098 635,000 772,363 712,984 (3,791) 709,193 (95) (95) 12/01/2017.
681936 AV 2 |OHI-CALLO3/15 7.50 02/15/2020 .| 03/13/2015. | Call @ 103.75. 103,750 100,000 .107,500 103,654 (177) 103,476 274 274 | ......... 4,333 | 02/15/2020.
693320 AR 4 [PHH CORP 7.375 09/01/2019 .| 11/16/2015.| GOLDMAN SACHS 213,638 211,000 220,533 213,339 3,339 216,678 (3,041) (3,041)] ....... 15,561 | 09/01/2019.
693320 AR 4 |PHH CORP 7.375 09/01/2019 ..| 11/17/2015.| GOLDMAN SACHS 1,168 44,985 .(1,448) | . .(1,448) | . 2,876 |09/01/2019.
693320 AR 4 |PHH CORP 7.37509/01/2019 .| 11/18/2015.| GOLDMAN SACHS 1,812 68,047 (2,235) (2,235) | ....... 10,248 | 09/01/2019.
704549 AK 0 |PEABODY ENERGY 6.00 11/15/2018........... .| 02/18/2015. | BANC OF AMERICA SECURITIES 6,173 56,223 | ..oooocrviecrins [ e (7,686) | .......... (7,686) | ............ 898 | 11/15/2018.
70454B AN 9 |PEABODY ENERGY TL LIBOR+325 9/24/2020. .. | 12/31/2015. | Paydown . ..18,051 | .. 1,192 18,051 0 358 | 09/24/2020.
713448 BW 7 |[PEPSICO INC 3.00 08/25/2021 .| 05/27/2015. | WILLIAM BLAIR & COMPANY.........ccovvmirriimriiinriinns | onrerinniieniisnniiens | o 108,366 | ........... 105,000 103,968 59 104,027 | oo | e 4,340 | .......... 4,340 | ......... 1,575 | 08/25/2021.
724479 AG 5 |PITNEY BOWES INC 5.00 03/15/2015.. . | 03/15/2015. | Maturity ....1,000,000 ..1,000,000 ,000,906 (906) .1,000,000 0 25,000 |03/15/2015.
737446 AB 0 |POST HOLDINGS INC 7.375 02/15/2022.. .| 12/07/2015. | WELLS FARGO BROKERAGE SERVICES 66,339 | .. ...63,000 63,002 (1) 63,001 3,338 3,338 | ......... 6,130 |02/15/2022.
74348T AC 6 |PROSPECT CAPITAL 6.25 12/15/2015. .. | 12/15/2015. | Maturity ..75,000 | .o 75,000 76,413 (1,413) 75,000 (V1 I 4,688 | 12/15/2015.
745332 BZ 8 |PUGET SOUND ENERGY 6.75 01/15/201 .| 06/05/2015. | Make Whole Call @ 103.73. 518,627 500,000 554,100 510,249 (4,059) 506,189 | ...ovvoerreereens | e 12,438 | ........ 12,438 | ....... 30,000 | 01/15/2016.
74819R AP 1 [QUEBECOR MEDIA 5.75 01/15/2023. 1. | 12/07/2015. | RBC DOMINION 242,083 239,000 239,000 238,975 33 239,008 3,075 3,075 | ....... 13,552 | 01/15/2023.
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046 . | 12/25/2015. | MBS Paydown 321,340 321,340 295,097 303,179 4,386 321,340 0 665 | 08/25/2046.
74924N  AB 3 [RASC 2007-KS4 A2 SEQ FLT 05/25/2037. - | 12/25/2015. | MBS PaydOown.............ovvvuuriiriminriisneiissiesensssnenaas | conveniseiissessniens | coveeeeeas 312,447 | ........... 312,447 281,942 312,914 ..A7,728 312,447 0 629 | 05/25/2037.
74929F BB 4 |RBSSP 2010-3 6A2 SEQ SSUP 6.0 03/37 RE... .. | 12/26/2015. | MBS Paydown 95,071 ...95,071 ..94,844 94,762 186 95,071 0 | 5,653 | 03/26/2037.
749788 AA 6 |RAAC 2007-RP3 A SEQ SNR FLT 10/25/2046.. L. [ 1212512015, | MBS PaydowN.........cocvuuermireieiiciieiiesiesienienienins | cevienienieniesienins | coeeeseens 123,467 | .. 123,467 | ...........108,329 108,692 (1,783) 123,467 0 383 | 10/25/2046.
760985 UR 0 |RAMP 2003-RS4 Al5 SEQ STP 05/25/2033...........cococovvveiviieriinnne .. | 12/25/2015. | MBS PaydOown..........cooivvuriiriiicriissniissiisensissisons | coeseveesiissisesiens | coveeneens 635,692 | ........... 635,692 | ........... 460,877 481,010 | oo [ e 51,543 51,543 635,692 0. 21,274 | 05/25/2033.
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033 .. | 12/25/2015. | MBS Paydown 213,155 213,155 .185,445 190,172 | oo | v 12,593 | oo v 12,593 213,155 0 6,377 | 09/25/2033.
76110W Y8 3 |RASC 2005-KS6 M3 MEZ FLT 07/25/2035 .. | 12/25/2015. | MBS Paydown 899,355 899,355 .703,745 844,800 35,199 35,199 899,355 0| 5,740 |07/25/2035.
76111X TE 3 |RFMSI2005-SA1 2A SEQ 2.9425 03/25/2035.........cccovverviererrienns <+ | 12/25/2015. | MBS PaydOWN..........covuuivemmriinnriseriienissssaessssssions | coeresoesiisssssesiiees | coveesions 127,417 127,417 .119,852 119,938 3,868 3,868 127,417 0 | 1,728 | 03/25/2035.
78454L  AB 6 |SM-CALLO06/15 6.625 02/15/2019. .. | 06/21/2015. | Cash Tender. 51,844 ...50,000 ..48,500 48,508 | ..o | e 1,492 1,492 50,000 |..ooooreerrnians | e 1844 | ... 1,844 2,540 |02/15/2019.
785583 AK 1 |SABINE PASS LNG 6.50 11/01/2020...........cooevvvrmiiiriiiriiinriie .| 12/09/2015. | BARCLAYS CAPITAL.......oooiviiiriniiinciissiisciiinnies | coereviesiiesiinsniiens | oo 196,460 209,000 209,000 209,006 (6) (6) 209,000 (12,540) | ........ (12,540) | ....... 15,208 | 11/01/2020.
78571C  AA 6 |SABRE INC 8.50 05/15/2019 .. | 04/29/2015. | Make Whole Call @ 106.72 65,098 | ............ 61,000 | ............. 63,103 62,338 (88) (88) 62,250 2,848 2,848 2,362 | 05/15/2019.
80007P AL 3 |SANDRIDGE ENERGY 8.75 01/15/20 .| 12/15/2015. | JEFFERIES & CO 32,280 269,000 276,508 184,938 89,571 (688)......... 217,331 |......... (128,448) 56,490 .(24210) | ........ (24,210)] ....... 33,541 | 01/15/2020.
80875A AJ 0 |SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.. .| 12/31/2015. | Paydown 2,020 2,020 2,000 20 20 2,020 0 51 | 10/18/2020.
82321U AA 1 |SHNTN 2015-1A A ABS SNR 4.75 10/15/2042.. .| 12/15/2015. | MBS Paydown 10,376 | 10,376 | coocoereeen 10,277 0) 0) 10,376 0 59 | 10/15/2042.
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029 .. | 12/20/2015. | MBS Paydown 220,820 220,820 220,780 220,787 17 17 220,820 (11 I 2,132 | 08/20/2029.
828807 BZ 9 |SIMON PROP GP LP 6.125 05/30/2018.... .. | 12/21/2015. | Call @ 111.24. 556,189 500,000 534,953 (8,931) (8,931) 526,022 | ...ccovvvinrrinns | e 30,167 | ......... 30,167 | ....... 32,411 | 05/30/2018.
83417F AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044 .| 07/20/2015. | MBS Paydown v 19,339 | i 19,339 19,339 0 19,339 0 536 | 07/20/2044.
83417P AA 5 |SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45. .| 08/20/2015. | MBS Paydown. c 17,464 ..17,464 (0) (0) 17,464 0 14 1 08/21/2045.
852060 AG 7 [SPRINT CAP CORP 6.90 05/01/2019. woer | | 12/07/2015. | MILLENNIUM ADVISORS 90,802 .104,000 105,228 (238) (238) 104,990 ..(14,188) | ........ (14,188)| ......... 7,953 | 05/01/2019.
854502 AC 5 |STANLEY BLACK 3.40 12/01/2021.......coocmivieirrincrienciescniiisniin .| 05/27/2015. | WILLIAM BLAIR & COMPANY.........coovuirrrimmriimeninces | oereireniiesiineniiiees | ceveeniens 108,824 105,109 (6) (6) 105,103 | .o | i 3721 | 3721 | 12/01/2021.
863587 AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036 .. | 12/25/2015. | MBS Paydown 32,804 (796) (796) 32,804 0 14 | 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31........ccvvveecvirisciriis .. | 12/25/2015. | MBS Paydown e 47,964 43,890 (618) (618) 47,964 0 870 | 08/25/2031.
863619 AB 8 |SASC 2007-OSI A2 SEQ FLT 06/25/2037..........ccoevvrivniinriirniinnns .| 12/25/2015. | MBS PaydOWN.........ccoiiuiiiiiiiiinissiiiisiisiiees | conrisniisinsinninnies | coieniens 178,084 171,999 863 863 178,084 0 258 | 06/25/2037.
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872225 AD 9 |TBW 2006-5A3 SEQ STP 11/25/2036... .. | 12/25/2015. | MBS Paydown 51,323 51,323 45,432 (651) (651) 51,323 0. 1,359 | 11/25/2036.
87407P AA 8 |TAL 2013-1A A ABS 2.83 02/22/2038. .| 12/20/2015. | MBS PaydOWN..........coviiiiiiiiiiisiissiieiiseisiiees [ coreeisionsiinsinninnies | cvieniens 100,000 | .. .100,000 99,988 1 1 100,000 0 1,533 | 02/22/2038.
87407P  AJ 9 |TAL 2014-1A A ABS SNR 3.51 02/22/2039.... .| 12/20/2015. | MBS PaydOWN..........coouvirieiriissiiisissssiissisesiens | coeseisenisssssiesisens | coveeniens 100,000 | ........... 100,000 99,999 1 1 100,000 0| 1,901 | 02/22/2039.
87612B  AH 5 | TARGA RES PARTNERS 6.875 02/01/2021.. .| .. | 02/23/2012. | BARCLAYS AMERICA 0 (1) 1 1 02/01/2021.
88314R  AA 4 |TMCL 2013-1A A ABS SEQ 3.9 09/20/2038... R| 12/20/2015. | MBS Paydown 150,000 149,319 76 76 150,000 0| 3,169 | 09/20/2038.
88314R  AC 0 |TMCL 2014-1A A ABS SNR 3.27 10/20/2039. R| 12/20/2015. | MBS Paydown 114,167 | ... 99,967 7 7 114,167 0 | 1,828 | 10/20/2039.
894126  AB 7 |TRAP 2003-4A A1B CDO SEQ SSNR FLT 05/34.. .. | 11/24/2015. | MBS Paydown 7,337 5,805 | .o | e | e (1,588) (1,588) 7,337 0 46 | 05/24/2034.
90343K AN 2 [US SILICA CO TL B LIBOR+300 7/22/2020. .. | 12/31/2015. | Paydown 2,030 1,899 8 8 2,030 0 40 | 07/23/2020.
909319 AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025 .| .. | 08/15/2015. | Sinking Fund Redemption v 48,013 | 48,013 | ....cc...... 48,013 48,013 0 48,013 (1 I 1,568 | 08/15/2025.
92552V AF 7 |VIASAT INC 6.875 06/15/2020. .| 12/07/2015. | MORGAN STANLEY. 233,000 240,915 238,338 (1,346) 236,992 [ ..o | e 4,939 | ... 4939 | .. 15,796 | 06/15/2020.
93364L AC 2 |WMCMS 2007-SL3 A1A SEQ SSNR CSTR 03/45. . | 12/23/2015. | MBS Paydown 164,294 | ..........170,865 169,860 (4,577) 164,294 0 5,256 | 03/23/2045.
95058X AB 4 |WEN 2015-1A A2ll ABS SEQ SNR 4.08 06/45 .| | 12/15/2015. | MBS Paydown. 5,000 5,000 0 5,000 (] I 110 | 06/15/2045.
96032U AA 1 [WESTR2012-3A A ABS 2.50 03/20/25 .. | 12/20/2015. | MBS Paydown 220,870 220,870 220,870 220,870 0 220,870 0 2,911 | 03/20/2025.
96033L AA 0 |WESTR2015-2A A ABS SEQ SSNR 3.2 07/28.........ccccovvvvrinrunnn .. | 12/20/2015. | MBS Paydown 28,953 (0) (0) 28,953 0 28 | 07/20/2028.
97381W AU 8 | WINDSTREAM CORP 7.50 04/01/2023 .| 12/07/2015. | BARCLAYS CAPITAL 246,253 318,000 24 (24) 0 318,000 e TLTAT) | (71,747)| ....... 28,421 | 04/01/2023.
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039 . | 12/15/2015. | MBS Paydown 52,100 | .. " 0 0 52,100 (1 I 1,164 | 12/15/2039.
G3163H AC 6 |C&J ENERGY TL B1LIBOR + 550 03/19/2020.. . | 09/29/2015. | Consent Fee. 4,988 0 4,988 0 03/19/2020.
G3163H AC 6 |C&J ENERGY TL B1LIBOR + 550 03/19/2020.. .| 12/31/2015. | Paydown 7,500 7,500 6,450 96 96 7,500 0 221 | 03/19/2020.
G3600K AB 2 [FLOATEL INTL TL B LIBOR+500 06/13/2020.... . | F | 12/31/2015. | Paydown 5,542 5,542 4313 | s [ [ e 1,229 1,229 5,542 (1 IO 131 | 06/13/2020.
Q3930A AC 2 |FMG TL LIBOR + 275 6/30/2019 F | 12/31/2015. | Paydown v 12,387 ... 12,387 . 7,301 90 90 12,387 0 [, 196 | 06/30/2019.
3899999. Total - Bonds - Industrial and Miscellaneous 38,358,900 38,479,357 38,058,684 36,330,436 |........170,920 328,133 313,470 0 38,341,551 0 17,349 .1,182,182 XXX
8399997. Total - Bonds - Part 4. ... 114,398,032 | ..... 114,342,108 |.....116,474,998 | .......112,361,846 |........ 170,920 | ........ 161,121 |........ 313,470 | ... 18571 | ..o 0... 114,214,410 | .....ccco...... 0... 183,622 |........ ..3,362,762 XXX
8399998. Total - Bonds - SUMMAry HEM frOM Part 5...... ...k o | s 12,315,348 | ....... 12,396,000 |....... 12,349,957 29,999 29,999 | | s 12,379,957 .....(64,609) | ........ (64,609)| .....146,443 XXX
8399999. Total - Bond: .....126,713,380 |..... 126,738,108 |.....128,824,956 | ....... 112,361,846 |........ 170,920 | ........ 191,120 |........ 313,470 |......... 48,570 |..cccournnunn 0f.... 126,594,367 0. 119,013 |........ 119,013 | ..3,509,205 XXX
Preferred Stocks - Industrial and Miscell;
02005N 60 5 |ALLY FINANCIAL INC SERIES G 7.00%... .. | 04/10/2015. | Partial Call @ 1000.00 34.000 34,000 6,769 0 6,769 |..oovvvrrricnns | e 27,231 27,231 XXX
02005N 60 5 |ALLY FINANCIAL INC SERIES G 7.00%... <o |- | 12/14/2015. | Call @ 1000.00. 33.160 33,160 6,602 0 6,602 |...cooveecnians | e 26,558 .26,558 XXX
313400 66 5 |FREDDIE MAC W 5.66 .| 12/22/2015. | ANCORA ADVISORS LLC 20,000.000 53,999 7,000 0 7,000 | .o | s 46,999 146,999 XXX
313586 88 5 |FANNIE MAEH5.81 .| 12/22/2015. | ANCORA ADVISORS LLC.........coovvmrrinriinnriiiniins | o 13,000.000 60,449 | ..o [ e 647,400 10,270 0 10,270 | v | e 50,179 50,179 - XXX
369622 ST 3 |GENELEC CAP CRP C 5.25 .. | 12/03/2015. | Exchanged ....1,000,000.000 984,600 <.......1,000,000 | ...........1,000,500 (479) 26 (454) [ cooooecrcnens | e 1,000,046 |....ccoooovuruennee (15,446) | ....... (15,446) | ....... 50,750 XXX
693475 AJ 4 |PNC BANK CORP 8.25, .. | 06/04/2015. | Call @ 100.00 ....1,000,000.000 | ........1,000,000 |......cocoouisrinriunne 96 9,977 999,977 23 23 | ....... 20,338 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous........ .......2,166,208 XXX o 121 0 9,523 0] e 2,030,664 |.....ccoo00.n0 | ..o 135,544 | ....... 135544 | ...... 74,542 XXX
8999997. Total - Preferred Stocks - Part 4. ........2,166,208 XXX 3,200,738 2,021,141 9,402 121 0 9,523 0].. .2,030,664 |..............0 | ..... 135544 |....... 135,544 | ....... 74,542 XXX
8999999. Total - Preferred Stocks. ........2,166,208 XXX 23,200,738 | ..........2,021,141 | . 9,402 121 0 9,523 0. .2,030,664 | ...............0 | ..... 135544 | ....... 135,544 | ....... 74,542 XXX
Common Stocks - Industrial and Mi
000361 10 5 |AARCORP .. 1 06/10/2015. | KEYBANK CAPITAL MARKET........oovvvivnrinrieniininins | v 6,189.000 XXX | 167,204 | ..covvvenee. 171,930 | .......... (4,727) (4,727) 167,204 | ..ooovoerccens | e 14,673 4673 | 928 XXX
00206R 10 2 [AT&TINC .| 12/17/2015. | ANCORA ADVISORS LLC 20,500.000 XXX 624,306 688,595 | ........ (64,289) (64,289) 624,306 |....coooovvieenns | o 75,776 5776 | ....... 38,540 XXX
02665T 30 6 |AMERICAN HOMES 4 RENT CLASS A. .. | 10/23/2015. | FRIEDMAN BILLINGS RAMSEY.... 10,000.000 | .. XXX ] 160,000 | ... 170,300 (20,300) (20,300) 150,000 XXX
02665T 30 6 |AMERICAN HOMES 4 RENT CLASS A. .| 10/27/2015. | FRIEDMAN BILLINGS RAMSEY.... 5,500.000 | .. ..92,327 XXX ] 82,500 ... 93,665 | ... (11,185) | oo | e [ e (11,165) 82,500 v 9,827 XXX
02665T 30 6 |AMERICAN HOMES 4 RENT CLASS A. 10/28/2015. | FRIEDMAN BILLINGS RAMSEY.........cocoovvummriiinericnns | e 15,000.000 | ........... 249,150 XXX [ 225,000 | .............255,450 | ........ (30,450) (30,450) 225,000 [ ..o | e 24,150 | ......... 24,150 XXX
02665T 30 6 |AMERICAN HOMES 4 RENT CLASS A. .| 10/29/2015. | CORNERSTONE MACRO........ccoommmvvmnrirnnrinririnnies | o 12,000.000 XXX .180,000 | ..............204,360 | ........ (24,360) (24,360) 180,000 |..ooomvveriins | e 19,556 .19,556 XXX
02665T 30 6 |AMERICAN HOMES 4 RENT CLASS A. .1 10/30/2015. | CORNERSTONE MACRO........ccoveiriirniincriinsiiiinnis | v 7,500.000 XXX 112,500 | ............ 127,725 | ........ (15,225) [ ..oovverivcriens | e | e (15,225) 112,500 | oo | e 11,018 11,018 XXX
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03937C 10 5 |ARCBEST CORP .. | 03/04/2015. | CANTOR FITZGERALD & CO. ..4,015.000 | .. .160,342 XXX .135,041 (51,134) (51,134) 135,041 .25,300 .25,300 XXX
060505 10 4 |BANK OF AMERICA CORPORATION..........cccoovvurrirnnn .. | 12/17/2015. | ANCORA ADVISORS LLC ..100,000.000 ....1,734,998 XXX . ,270,524 (1,233,000) [ coooveeieiieies [ ......(1,233,000) 556,000 1,178,998 |.....1,178,998 XXX
073295 10 7 |BBCN BANCORP INC .| 06/19/2015. | STIFEL NICOLAUS 15,149.000 .224,100 XXX 226,143 0 217,843 6,257 6,257 XXX
12477X 10 6 |CAIINTERNATIONAL INC .. | 09/24/2015. | BANC OF AMERICA SECURITIES..........ccoovnivmimnins | covei 5,085.000 ...51,468 XXX | 105,504 | (20,206) (20,206) 97,766 ......(46,298) 46,298) | ......cvverins XXX
12477X 10 6 |CAIINTERNATIONAL INC .| 09/25/2015. | BNY MELLON CAPITAL 8,371.000 84,143 XXX ] 182,030 | e (32,228) (32,228) 161,979 ......(77,836) (LA~ 1) XXX
263534 10 9 DU PONT (E.|.) DE NEMOURS, ..| 07/01/2015. | Spin Off 163851108, XXX 0 12,847 0 XXX
263534 10 9 [DUPONT (E.|.) DE NEMOURS, .. | 12/17/2015. | ANCORA ADVISORS LLC.......covvvvrrrrnirriierinrienes | e 5,500.000 XXX | 243,893 | (149,930) [ covovvvvrverieriens [ e (149,930) 243,893 | ..o | e 120,356 120,356 | ......... 9,460 XXX
278642 10 3 |EBAYINC .| 07/20/2015. | STRATEGAS RESEARCH.........oovviirricrinnricceiienes | v 2,000.000 XXX | e 41128 | (14,521) | oo | e [ e (14,521) 41128 [ e | 15,265 15,265 | ..o XXX
278642 10 3 |EBAYINC. .. | 07/20/2015. | Spin Off 70450Y103. XXX 0 141,787 0 XXX
29275Y 10 2 |ENERSYS .| 01/29/2015. | CANTOR FITZGERALD & CO.......cooooimrrrrricnriinnnis | covenens 1,878.000 XXX (52,364) 63,546 | ...ovviriienns | e 46,894 46,894 XXX
29275Y 10 2 |ENERSYS. .| 06/10/2015. | STIFEL NICOLAUS 2,538.000 XXX (39,597) 117,048 XXX
320209 10 9 [FIRST FINANCIAL BANCORP .. | 08/26/2015. | SANDLER & O'NEIL PARTNERS..........cooovrimrimrinris | e 1,199.000 XXX (5,148) 17,141 XXX
337915 10 2 |FIRSTMERIT CORPORATION .| 07/31/2015. | STIFEL NICOLAUS 11,587.000 XXX (6,049) 212,829 XXX
343873 10 5 |FLUSHING FINANCIAL CORPORATION .. | 08/26/2015. | SANDLER & O'NEIL PARTNERS..........coocovvucmrimriinnins | v 1,095.000 | .. ...21,204 XXX (5,341) 16,854 ...350 XXX
369604 10 3 |GENERAL ELECTRIC COMPANY.........ccccooovmmvimmriisnniisnnicsnnennns | .. | 12/17/2015.| ANCORA ADVISORS LLC.. 35,000.000 ....1,073,100 XXX (257,150) 627,300 |....cocccovveeennr | -....445,800 | ........445,800 | ....... 32,200 XXX
370334 10 4 |GENERAL MILLSINC ..| 12/17/2015.| ANCORA ADVISORS LLC.. 15,000.000 .855,486 XXX (245,750 | . (245,750) 554,200 XXX
389375 10 6 |GRAY TELEVISION INC .| 08/17/2015.| CS FIRST BOSTON 8,047.000 XXX (8,378) (8,378) 81,749 XXX
431571 10 8 |HILLENBRAND INC .. | 05/08/2015. | CANTOR FITZGERALD & CO.......cocoomerrircriinriirncnis | crveerins 4,829.000 XXX (56,139) (56,139) 110,461 XXX
450828 10 8 |IBERIABANK CORPORATION .. | 07/31/2015. | STIFEL NICOLAUS 892.000 XXX (16,958) | ..o | e | e (16,958) 40,888 | ...coocvecreens | e 16,780 XXX
450828 10 8 |IBERIABANK CORPORATION .| 12/10/2015. | SANDLER & O'NEIL PARTNERS 3,513.000 XXX (57,088) (57,088) 170,730 | oo | e 26,171 XXX
478160 10 4 |JOHNSON & JOHNSON ..| 12/17/2015. | ANCORA ADVISORS LLC 8,200.000 XXX ..(334,965) (334,965) 522,509 32,774 |. XXX
481130 10 2 |JOURNAL COMMUNICATIONS INC-A........ccovvvvrrinnnne .| 03/23/2015.| CANTOR FITZGERALD & CO.......cccoovvrrvrrrinriinnens 15,827.000 XXX (41,228) | ..o | e [ e (41,228) 139,674 | .o | e 79,277 XXX
489170 10 0 |KENNAMETAL INC .| 01/12/2015.| CANTOR FITZGERALD & CO.......cccooomvrrimcrirnrrinanees ..4,129.000 XXX 0 147,777 ......(13,844) XXX
500255 10 4 |KOHLS CORP .. | 02/09/2015. | DEUTSCHE BANK ..5,000.000 XXX 214,251 (90,949) (90,949) 214,251 | oo | e 134,009 XXX
500255 10 4 |KOHLS CORP. .| 02/10/2015. | DEUTSCHE BANK 2,500.000 XXX 107,126 | ..o (45,475) | ..oovverercriens | e [ e (45,475) 107,126 | oo | e 67,171 67171 [ XXX
500255 10 4 |KOHLS CORP .. 102/18/2015. | UBS WARBURG.........ccooviiiirisiienienisieieiiseiiens | ceveinan 2,190.000 | ...cooveee 150,553 XXX | 93,842 | e (39,836) (39,836) 93,842 XXX
500255 10 4 |KOHLS CORP. .. | 03/05/2015. | STRATEGAS RESEARCH 310.000 22,966 XXX (5,639) (5,639) 13,284 ...9,682 XXX
52471Y 10 6 [LEGACY TEXAS FINANCIAL GROUP.. .| 07/31/2015. | STIFEL NICOLAUS ..1,153.000 ...34,601 XXX | 21172 | i 27,499 | (6,328) (6,328) 21,172 13,430 XXX
52471Y 10 6 [LEGACY TEXAS FINANCIAL GROUP.. .| 09/02/2015. | STIFEL NICOLAUS cerennn1,061.000 .188,335 XXX (26,964) (26,964) 141,440 | .o | e 46,894 146,894 XXX
559079 20 7 |MAGELLAN HEALTH SERVICES INC..........ccccooovmrviinnne .. | 05/04/2015.| CANTOR FITZGERALD & CO........cccocoovrvimmriiniriccni | o 776.000 ....47,692 XXX ] 37,782 e 46,583 | L (8,802) (8,802) 37,782 | oo [ e 9,911 9,911 | XXX
559079 20 7 |MAGELLAN HEALTH SERVICES INC, .. | 11/24/2015. | NORTHCOAST RESEARCH 3,677.000 XXX (24,470) (24,470) 196,260 (2,570) (2,570) XXX
561911 10 8 |MANAGED HIGH YIELD PLUS FUND INC .| 12/17/2015.| ANCORA ADVISORS LLC........cccovvrvimrriinriiriiiniens 10,000.000 XXX .150,000 | ................18,000 | .......... (4,800) (4,800) 13,200 | .o | s 4,200 4,200 | ... 1,465 XXX
594918 10 4 |MICROSOFT CORPORATION .| 12/17/2015. | ANCORA ADVISORS LLC.......cocovvvvirrimrriirnriiriniiis 15,000.000 XXX (313,443) | cooocvciicicns [ e (313,443) 383,307 | .ccoovvcnriinnnn | ... 449,667 |........449,667 | ....... 19,350 XXX
653656 10 8 |NICE SYSTEMS LTD-SPONS ADR..........ccocommivimiiniiiiniinnniis R 03/23/2015.| CANTOR FITZGERALD & CO. 2,017.000 XXX (29,807) (29,807) 72,354 | .o | 48,084 | .....48,084 | ............ 253 XXX
653656 10 8 |NICE SYSTEMS LTD-SPONS ADR.........ccoouvemiiiimiriiiiisniinsniins R| 05/08/2015. | CANTOR FITZGERALD & CO........ccccovrvummrrrnerincnnes | o 756.000 XXX (10,352) | ..oovveerviecriins | e [ e (10,352) 27,939 | .o | s 19,320 19,320 | ..coovuee 105 XXX
68213N 10 9 |OMNICELL INC .. | 08/27/2015. | BNY MELLON CAPITAL. XXX (30,868) | . ...(30,868) 21,130 32,543 32,543 XXX
68213N 10 9 [OMNICELL INC .| 09/30/2015. | BNY MELLON CAPITAL. XXX (137,318) |. .(137,318) 119,660 | ..oooovvvcvians | e 118,424 118,424 XXX
693475 10 5 |PNC FINANCIAL SERVICES GROUP... .| .. | 09/15/2015. | SANDLER & O'NEIL PARTNERS..........cccccovumriniinnias XXX | e 527,457 | (362,035) | ...ovvvrieriinians (362,035) 527457 | ..o | s 369,776 369,776 XXX
704549 20 3 |PEABODY ENERGY CORPORATION.. .| 10/29/2015. | 1SI GROUP. ..10,720 XXX cirr51,610 (51,610) 24,0900 ......(13,370) (13,370) XXX
704549 20 3 |PEABODY ENERGY CORPORATION........ccooomcviuirianne . 10/29/2015. | IS GROUP.........crviiriiiriisriiciississsiesiisssiiseies | cveeeeees 3,199.670 .. 46,774 XXX e 775,200 | 24,765 | s [ e | e 266,400 (266,400) 105,120 ......(58,346) (58,346) XXX
716748 10 8 |PETROQUEST ENERGY INC .| 03/30/2015. | CANTOR FITZGERALD & CO. 5,044.000 XXX 21,075 0 18,865 | ....ovoorveeeries | e (8,113)] . .(8,113) XXX
716748 10 8 |PETROQUEST ENERGY INC .| 03/31/2015.| CANTOR FITZGERALD & CO.......cccoooovrrimrriinriinnes 47,264.000 XXX 259,076 0 176,767 cn(71,158) | .......(71,158) XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL .| 12/117/2015. | ANCORA ADVISORS LLC. 6,500.000 581,030 XXX | 466,570 | ...coovvvnen (62,855) | ..o e | e (62,855) 466,570 | ..oocvvcrcrens | 114,460 114,460 | ....... 26,130 XXX
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740585 10 4 |PREMIERE GLOBAL SERVICES INC .| 09/14/2015. | NEEDHAM CO ..6,449.000 XXX ..(8,996) (8,996) 59,492 .29,051 .29,051 XXX
740585 10 4 |PREMIERE GLOBAL SERVICES INC... ... 10/16/2015. | BNY MELLON CAPITAL........cocovvvrmrrmirnirnirniininni | s 12,616.000 XXX [ e 118,755 | 133,982 | (15,227) | ocvvevverierienis | e | e (15,227) 118,755 | oo | e 53,701 53,701 XXX
740585 10 4 |PREMIERE GLOBAL SERVICES INC...........cooovvurriirnricriireniis .| 1171172015, | BNY MELLON CAPITAL.......ccvvueriiinniiericnnisniiinns | e 7,999.000 XXX | e 83,447 | 84,949 | L (1,503) (1,503) 83,447 | ..o | e 25741 | ......... 25741 [ .o XXX
749941 10 0 |RF MICRO DEVICES INC .. | 01/02/2015. | Stock Merger 74736K101............ccoovvinrinminniiniiniinis | v 19,034.000 XXX [ 101,353 | 315,774 ) (214,421) | oo [ e [ (214,421) 101,353 0 XXX
761056 40 7 |RESERVE PRIMARY FUND-8. .| 05/08/2015. | FINAL LIQUIDATION PAYMENT XXX 0 2,501 2,501 XXX
781270 10 3 |RUDOLPH TECHNOLOGIES INC .| 03/23/2015. | CANTOR FITZGERALD & CO.... ..7,994.000 XXX ..(9,433) (9,433) 72,346 .24,596 24,59 |. XXX
781270 10 3 |RUDOLPH TECHNOLOGIES INC .. | 06/10/2015. | STIFEL NICOLAUS ceveeer.4,601.000 XXX (5,429) (5,429) 41,639 [ | e 18,878 18,878 |..... . XXX
871829 10 7 |SYSCO CORP. .| 12/17/2015. | ANCORA ADVISORS LLC..........coovvvimrriinriinniiisniins | o 19,000.000 XXX ] 579,071 | 754,110 (175,039) | vveorecriienes [ e [ s (175,039) 579,071 [ oo | o 204,867 |....... 204,867 | ....... 22,800 XXX
884903 10 5 |THOMSON REUTERS CORP .. | 12/17/2015. | ANCORA ADVISORS LLC.. B [ 18,000.000 XXX (206,640) 519,480 |.....ccoceveenn | .....163,309 | ........163,309 | ....... 20,502 XXX
92939U 10 6 |WEC ENERGY GROUP INC .| 12/17/2015. | ANCORA ADVISORS LLC.........ccooovimrvirniinnriiiniins | o 16,000.000 XXX ] 499,920 | ..........843,840 | ......(343,920) | oo [ [ s (343,920) 499,920 |.....ccoooiinnnnn | ....305,634 | ........305,634 | ....... 27,886 XXX
929566 10 7 |WABASH NATIONAL CORPORATION.. .| 05/21/2015. | CANTOR FITZGERALD & CO. 8,377.000 XXX (21,855) 81,684 XXX
929566 10 7 |WABASH NATIONAL CORPORATION.. .. | 12/09/2015. | DA DAVIDSON.......coouvimricricrierierienienienienienieenis | e 14,170.000 XXX (30,714) 144,427 XXX
97186T 10 8 |WILSHIRE BANCORP INC .| 08/17/2015. | SANDLER & O'NEIL PARTNERS...........cccoooommvimerinans | cvveenens 5,105.000 XXX (3,368) 48,345 XXX
97186T 10 8 |WILSHIRE BANCORP INC. .. 08/21/2015. | BNY MELLON CAPITAL.......covvrrimrinrinnirninnienienis | v 10,492.000 XXX , (6,923) 99,361 . XXX
G0464B 10 7 |ARGO GROUP INTERNATIONAL HOLDINGS.. F | 08/21/2015.| BNY MELLON CAPITAL. .713.000 XXX 17,949 | oo 39,550 (21,601) 17,949 | oo | 23,161 XXX
G0464B 10 7 |ARGO GROUP INTERNATIONAL HOLDINGS.. F | 08/21/2015. | BNY MELLON CAPITAL. .737.000 XXX 0 42,494 XXX
G29183 10 3 |EATON CORP PLC F | 12/17/2015.| ANCORA ADVISORS LLC.. <.......11,500.000 XXX | 503,930 | ..o 781,540 | ...... (277,610) (277,610 503,930 [ ..ooreerrienas | e 79,907 XXX
G3157S 10 6 |ENSCOPLC-CLA F | 12/17/2015. | ANCORA ADVISORS LLC.......ccccovvvimrrimnriirncrineninns | o 10,500.000 XXX .612,282 314,475 .(166,635) 147,840 | ..o | e 13,734 13,734 XXX
N53745 10 0 |LYONDELLBASELL INDU-CL A F | 04/24/2015. | STRATEGAS RESEARCH........c.ccvoiriiricrinnierinnins | o 4,250.000 XXX 326,190 | ..oooovvenee. 337,408 | ........ (11,217) 326,190 [ ..o | e 98,920 .98,920 XXX
N53745 10 0 [LYONDELLBASELL INDU-CL A F | 10/07/2015. | DEUTSCHE BANK 3,250.000 309,754 XXX 273,963 ..258,018 | ........ 15,945 |. 273,963 | ..oovosiiicies | e 35791 | ......... 35,791 XXX
9099999. Total - Common Stocks - INdustrial aNd MISCEIIANEOUS. ..........vuuuuruuuuiiieseriesisiee i eiie it etttk bbbt | caniens 17,767,529 XXX e 14,722,146 .17,785,887 | ...(5,335,583) | ........cc0co.ee.. |........484,645 | ......(5,820,228) | .....ococreee0 | i 12,473,309 |.... ..5,294,220 |.....5,294,220 | .....355,648 XXX
Common Stocks - Parent, iaries and Affiliates
92206@ 10 7 |VANLINER INS CO. .| 09/30/2015. | UNIGROUP, INC. wornn4,480,459 XXX 4,480,459 0 0 XXX
G9319# 10 6 |VANLINER REINS LTD. F | 07/01/2015. | Dissolution ....120,000.000 | ........... 152,365 XXX v 191,064 | e 170,008 | ........ (17,643) | ..ovvocrnrcnniiens [ e | eeerenenead (17,643) 152,365 0 XXX
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates .......4,632,824 XXX o 671,623 | 170,008 | ........ (17,643) | ..oovvvennnn 0 [ [ (17,643) 0 152,365 0 0 0 0 XXX
9799997. Total - COMMON SEOCKS = PAI 4.ttt et ehee sttt | anisas 22,400,353 XXX 19,393,669 | ......... 17,955,895 | ...(5,353,226) | ......cocuuuunnd 0 [ 484,645 | ......(5,837,871) | .. 12,625,674 ..5,294,220 |.....5,294,220 | .....355,648 XXX
9799998 Total - Common Stocks - Summary Item from Part 5 .......1,961,374 XXX b 1,889,433 | i | e i | 180,202 | ......... (180,202) ] .. NS 4,709,231 | | 252,143 |........ 252,143 | ......... 6,264 XXX
9799999. T0tal = COMIMON SHOCKS. ...tttk ehE e L E L bbb bbb | critaa 24,361,727 XXX 21,283,102 ..17,955,895 | ...(5,353,226) | .......ccccreeen0 |oeecn 664,847 | ......(6,018,073) ] ..o | v, 14,334,905 |.... ..5,546,362 |.....5,546,362 | .....361,912 XXX
9899999. Total - Preferred and Common Stocks 26,527,935 XXX e 24,483,840 | ... 9,977,036 | ...(5,343,825)] .... A2 664,847 | ......(6,008,550) | .. w0 s 16,365,569 | ... .0 |..5,681,906 |.....5,681,906 | .....436,454 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....153,241,314 XXX ....153,308,795 | ....... 132,338,882 | ...(5,172,905)| ........ 191,241 |........ 978,317 |......(5,959,980) | .....cccveuuvet 0f... 142,959,936 | ................ 0 |..5,800,919 |.....5,800,919 | ..3,945,659 XXX




Annual Statement for the year 2015ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART §

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

Sl

2 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 20 21
13 14 15 16
Current
Year's Other-
Than- Total Foreign Interest and Paid for
Par Value (Bonds) Book/Adjusted Current Year's Temporary Total Change in | Exchange Dividends Accrued
Date Disposal or Number of Carrying Value at (Amortization) / | Impairment BJAC.V. Change in Received | Interest and

CUSIP Identification Descripti Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal Accretion R i (12+13-14) BJA.C.V. During Year | Dividends
Bonds - U.S. Special Revenue and Special A

313379 S7 5 |FED HOME LN BANK 0000 2.50 06/27/2022....................... .. | 02/13/2015 [ INTL FCSTONE PARTNER..........cccooecveue 10/15/2015 | Call @ 100.00..........cooocrecricricicciiccieci | i 425455 | ........... 424,604 | ........... 425,455 425,455 (565) (565) 0 9,825

313379 87 5 |FED HOME LN BANK 0000 2.50 06/27/2022...................... .| 02/13/2015 | INTL FCSTONE PARTNER.........c.coccee. 10/05/2015 | Sinking Fund Redemption...........c..ccccoeees | covvvvinns 354,545 | ........... 353,836 354,545 354,545 2,125 2,125 0 5,529

3133EA SA 7 |FFCB-CALL04/15 2.59 06/06/2022 ..| 03/10/2015 | PIPER JAFFRAY / US BANCORP.. 04/14/2015 | Call @ 100.00.. .1,401,000 2,102 2,102 0. 12,902 |...
3133EE 4V 9 |FFCB-CALL10/15 2.88 04/27/2023 ..| 07/16/2015 | INTL FCSTONE PARTNER 10/27/2015 | Call @ 100.00.. 21,400,000 | ..o | i 1,890 1,890 0f.... 10,080 |...
3133EE SE 1 |FFCB-CALL10/15 2.4503/03/2022 .| 03/02/2015 | INTL FCSTONE PARTNER.... 10/09/2015 | Call @ 100.00 . 21,900,000 | ..o | i 4,750 4,750 0. 27,930 |...
3133EE VM 9 |FFCB-CALL10/15 2.37 12/30/2021.......ccoovveiricricricrienens .. | 03/27/2015 | INTL FCSTONE PARTNER.... 10/09/2015 | Call @ 100.00.........coorrerrirrirrieririis . ,245,000 11,245,000 747 747 0. 15,491 | ...
3133EE VN 7 |FFCB-CALL10/15 2.48 06/30/2022 .| 05/27/2015 | PIPER JAFFRAY / US BANCORP........... 10/09/2015 | Call @ 100.00 615,000 615,000 615,000 | ...ovvveriieris | i 1,691 1,691 0 8,007 |....... 2,457
3133EE XD 7 |FFCB-CALL10/15 2.54 10/06/2022 .. | 03/30/2015 | STIFEL NICOLAUS .| 10/29/2015 | Call @ 100.00.........ccovvvriiiriiriinnis ....1,705,000 1,705,000 ....1,705,000 0 0. 24,420

3133EE 78 6 |FFCB-CALL09/15 2.83 12/23/2022 .| 06/17/2015| CANTOR FITZGERALD & CO. . | 09/23/2015 | Call @ 100.00. 870,000 | ... 870,000 870,000 0

3133EE_ 79 4 |FFCB-CALL09/15 2.62 03/23/2022 . | 06/25/2015 | JANNEY MONTGOMERY SCOTT........... 09/28/2015 | Call @ 100.00........cccvoecricnrisciennisciis | o 1,330,000 | ......... 1,329,202 1,330,000 .1,330,000 798 798
3199999. Total - Bonds - U.S. Special Revenue and Special A ...11,246,000 | ....... 11,232,462 11,246,000 11,246,000 | ...ccooocveeee0 | e 13,538 | ........ 0 i, 13,538 0
Bonds - Industrial and Miscell

04015K AA 8 |ARES FINANCE CO II 5.25 09/01/2025 .. | 08/13/2015 | BANC OF AMERICA SECURITIES.......... 11/05/2015 | Call @ 101.00.........ccvvmrirrirniicinis . 1,010,000 | ...........1,000,000 | ....ccccorrcmrcune | wrreren 14,880 [ oo [ 14,880 |..covvviiieine

165167 CC 9 |CHESAPEAKE ENERGY 7.25 12/15/2018.........cccccoevvunuue . | 08/13/2015 | BANC OF AMERICA SECURITIES.......... 12/23/2015 | Exchanged cireen. 150,000 | ... 132,375 59,348 133,957 1,582
3899999. Total - Bonds - Industrial aNd MISCEIANEOUS.............iuii e oottt | ciansiens 1,150,000 | ......... 1,117,495 1,069,348 4133957 | 0] 0 16,462 | (V] I 16,462 |............... 0
8399998. Total - Bonds ....12,396,000 | ....... 12,349,957 12,315,348 12,379,957 29,999 0 29,999 0
Common Stocks - Industrial and Miscell

034164 10 3 |ANDERSONS INC/THE .. | 04/02/2015 | CANTOR FITZGERALD & CO. 08/17/2015| BNY MELLON CAPITAL........ccocvvrvmririns | woerieas 3,199.000 | ..ccvvennee 132,988 | ..o 117,485 132,988 0

09531U 10 2 [BLUE BUFFALO PET PRODUCTS IN.......coccvuimriiiniiiniens .. | 07/22/2015 | CITIGROUP. 08/04/2015 | BLOOMBERG TRADEBOOK 220.000 4,400 6,304 4,400 0

12477X 10 6 |CAIINTERNATIONAL INC .. | 08/05/2015 | BB&T CAPITAL. .| 09/24/2015| BANC OF AMERICA SECURITIES. 35,052 26,772 35,052 0

127055 10 1 |CABOT CORP. .. | 01/12/2015 | CANTOR FITZGERALD & CO. .| 07/13/2015 [ NORTHCOAST RESEARCH, oo | 003,811,000 | s 161,545 | ..o 146,608 161,545 0

127055 10 1 |CABOT CORP. .| 03/30/2015 | CANTOR FITZGERALD & CO................. 07/13/2015 | NORTHCOAST RESEARCH 822.000 36,434 31,622 36,434 0

451055 10 7 [ICONIX BRAND GROUP INC .. | 05/04/2015 | CANTOR FITZGERALD & CO. 11/13/2015 | WUNDERLICH.... .6,562.000 | ............ 179,430 44,803 88,718 [ ..o [ [ e 90,712 |...cccuce. (90,712) | oo

451055 10 7 [ICONIX BRAND GROUP INC .| 08/17/2015 | BNY MELLON CAPITAL 11/13/2015| WUNDERLICH.... .5,908.000 80,837 40,338 79,876 961 (961)

70450Y 10 3 |PAYPAL HOLDINGS INC .. | 07/20/2015 | Spin Off. 07/20/2015| STRATEGAS RESEARCH.. .2,000.000 56,591 81,050 56,591 0

740585 10 4 |PREMIERE GLOBAL SERVICES INC... . | 02/20/2015 | CABRERA CAPITAL MARKETS, 11/11/2015| BNY MELLON CAPITAL.. .3,709.000 35,335 50,628 35,335 0

74736K 10 1 |QORVO INC .| 01/02/2015 | Stock Merger. .| 01/12/2015 | CANTOR FITZGERALD & CO. 2,452.000 | ..occee0r 52,110 | e 162,429 52,110 0

74736K 10 1 |QORVO INC .| 01/02/2015 | Stock Merger. .| 02/03/2015| CANTOR FITZGERALD & CO. .2,306.000 | .............49,243 | ........... 156,624 49,243 0

83421A 10 4 |SOLERA HOLDINGS INC ..| 01/12/2015| CANTOR FITZGERALD & CO 09/14/2015 | BNY MELLON CAPITAL 4,360.000 | ... 234,289 223,836 0

83421A 10 4 |SOLERA HOLDINGS INC .. | 05/08/2015 | CANTOR FITZGERALD & CO.... 09/14/2015| BNY MELLON CAPITAL.. .1,001.000 47,770 53,790 47,770 0

868157 10 8 |SUPERIOR ENERGY SERVICES INC... . | 05/20/2015 | CANTOR FITZGERALD & CO 11/02/2015| BNY MELLON CAPITAL.. .5,353.000 | ... 121,122 75,604 67,608 53,513 (53,513)

87164P 10 3 |SYNERGY RESOURCES CORP .| 06/11/2015 | WUNDERLICH 12/18/2015| BLOOMBERG TRADEBOOK.. B 12,985.000 | ... 157,759 | v 116,454 127,253 30,506 (30,506)

87164P 10 3 |SYNERGY RESOURCES CORP. .. | 07/13/2015 [ NORTHLAND CAPITAL MARKETS 12/18/2015 | BLOOMBERG TRADEBOOK.........cccovvvee | wovurnee 3,176.000 35,635 28,483 31,125 [ s [ [ e 4510 | .o (4,510)

911363 10 9 [UNITED RENTALS INC. . | 08/24/2015 | STRATEGAS RESEARCH .| 10/29/2015 | 1SI GROUP. 500.000 29,323 37,182 29,323 0

911363 10 9 [UNITED RENTALS INC .. | 09/28/2015 | BERNSTEIN 10/29/2015 | 1SI GROUP.! .1,000.000 60,021 74,364 60,021 0 | oo | e | e 14,344 | 14344 |
N53745 10 0 |LYONDELLBASELL INDU-CL A F | 08/21/2015 | STRATEGAS RESEARCH.. 10/07/2015| DEUTSCHE BANK.. .2,500.000 238,272 201,370 0

N53745 10 0 |LYONDELLBASELL INDU-CL A F | 08/24/2015|IS| GROUP, 10/07/2015 | DEUTSCHE BANK.. .2,500.000 238,272 188,632 0 | | e | 000 49,640 | 149,640 | |
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
Date Disposal or Number of Carrying Value at Increase (Amortization) / [ Impairment BJ/A.CV. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Descripti n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends
9099999. Total - CommOon StOCKS = INAUSHTIAl AN MISCEIIANEOUS. ... cv.iviserseseesteitssi et ssestessssiess eessessessessessessassssssessessesses s et esseetssses e ee et eesee s et e s eed e eE a8 ee sttt s e e s ee et et et sttt en s st ensentens st essensensanns | snssesias 1,889,433 ...1,961,374 4,709,231 [0 | iiel0 s 180,202 .(180,202) 0 0 252,143 252,143 6,264 0
9799998. TOAl = COMIMION SHOCKS. ...tttk etttk k etk etk k ek ek ke £4oE8ooEEooE R4 EEE4oEE4EEE 4oL A 4£EE 4oL E 4oL E oL E£EEoE Ao Eo£EE 4oL EoE A 4oLk oL oL E e A oL A £EE£E L £LE A LA Lo bk ek ek bbbttt enisenins | biesiias 1,889,433 | .. ,961,374 | .. 1,709,231 | ... L0 e 180,202 |.........(180,202) 0 0 252,143 252,143 | ......... 6,264 | ............. 0
9899999. Total - Preferred and COMMON SEOCKS. ... ...t eesisies sttt snsssssssnaes | ossicens 1,889,433 | ......... 1,961,374 | ......... 1,709,231 | ..oocccvvvnnnnn. 0 [ 0 [ 180,202 | ........ (180,202) 0 0 252,143 252,143 6,264 0
9999999. Total - Bonds, Preferred and COMMOM SHOCKS.......... .. iise it rii i oeisssesss e ees s ees bbb bbb bbb bbb bf b f bbb bbb bbbk | oinis 14,239,390 | ....... 14,276,721 | ........ 14,089,188 | ...ccooevvnnnnnd U 29,999 |....... 180,202 |......... (150,203) | ...cvouvvvcnd 0 o U 187,534 |....... 187,534 | ....152,707 |..... 16,935

1
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual |  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis| ~ Holding of Such Total Amount of Such Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares |% of Ot
Common Stocks - U.S. Property and Casualty Insurer

63655# 10 2 |NATIONAL INTERSTATE INS CO OF HAWAII 2ciB1 NO 12,706,488 500,000.000 | ............100.0

89684# 10 2 | TRIUMPHE CASUALTY COMPANY 2ciB1 NO 19,098,638 75,000.000

92206@ 10 7 | VANLINER INS CO 2ciB1 YES 10,047,991 140,843,769 3,000.000 | ...
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 10,047,991 172,648,896 XXX XXX
Common Stocks - Other Affiliates

89391# 10 6 |TRANSPROTECTION SVCS CO. ‘ ............. ] 2ciB3 NO 559,317 300.000 | ............100.0
1799999. Total - Common Stocks - Other Affiliates. 0 559,317 XXX XXX
1899999. Total - Common Stocks 10,047,991 173,208,212 XXX XXX
1999999. Total - Preferred and Common Stock 10,047,991 173,208,212 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: $.....258,223,976.
2. Total amount of intangible assets nonadmitted §..........0.

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

3

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
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

Bonds - U.S. Special Revenue & Special Obligations and all N Obligations of Agencies and ities of and Their U.S. Political ivision - Issuer Obli
FED HOME LN BANK 0.45 03/18/2016. ‘ ........... | . | 12/09/2015. | Payment on Intercompany Balance.............c.cccocoeieae 03/18/2016. ] .. 27 2,000,000 .1,999,880 2,575 ....0.450 | ... 0472 |MS..... .

2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligation: 0 27 0 0 2,000,000 | .. .1,999,880 2,575 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligation 0 27 0 0 2,000,000 | ........... 1,999,880 2,575 0 XXX XXX XXX
Total Bonds
7799999. Subtotals - ISSUET OBGATIONS..........cueuie bbbk eh ik bbb | enniissiins 1,999,907 0 27 0 0 2,000,000 | ........... 1,999,880 2,575 0 XXX XXX XXX [ i (V] I 2,025
8399999, SUDHOtAIS = BOMMAS.........ocieiiiiicie iR ehieeie et | ensieisiens 1,999,907 0 27 0 0 2,000,000 | ........... 1,999,880 2,575 0 XXX XXX D, S I 0 | 2,025
Exempt Money Market Mutual Funds

261908 10 7 |DREYFUS TREASURY & AGENCY CASH . [ 1213172015, | DIRECT.....ooiiiriireiesiieceiiesiieceiiesieessissesiiessines | e D9, GO I 821,189 821,189 100,080 [ MON.. | oo L [

261908 10 7 |DREYFUS TREASURY & AGENCY CASH .. | 12/31/2015. | DIRECT. 1,788 1,788 ......0.080 MON..

31846V 41 9 [FIRST AMER TREAS OBLIG FD INSTL . | 1213172015, | DIRECT ...t | e D9, G I 125,000 125,000 | ..o e | e | |

31846V 41 9 | FIRST AMER TREAS OBLIG FD INSTL | 1213172015, | DIRECT....cooiiiiiierierieniesieniesiesiesiesiesiesieniens | cosaee XXX..... 7,081 7,081

31846V 80 7 [FIRST AMER TREASURY OBLIG CLY: o | 1213172015, | DIRECT ... | e XXX | s 4,252,840 | ..ooovieiieriiies | [ s | e | s | e 4,252,840

31846V 80 7 |FIRST AMER TREASURY OBLIG CL'Y .|.. | 12/31/2015. | DIRECT 23,764 23,764 | ..o | e [ s [ [

60934N 10 4 [FEDERATED GOVT OBLIGATIONS FUND. .. | 12/31/2015. | DIRECT. 24,565,673 [ ...oovvierieriiins | i [ e e | s | 24,565,673 1,087 ......0.010 MON.. 1,211

94975H 29 6 [WELLS FARGO TREASURY PLUS MONEY. .. | 12/31/2015. | DIRECT. 100,500 100,500 .....0.010 MON.. 10

94975H 29 6 [WELLS FARGO TREASURY PLUS MONEY.......cccooouimmiiiiriisniiissiissiisssiinnns | o .. | 12/31/2015. | DIRECT. 32 32 | [ | s [ [,
8899999. Total - Exempt Money Market Mutual Funds. oo.....29,897,867 0 0 0 0 [ XXX 29,897,867 1,087 0 XXX XXX XXX [, 1223 | i, 0
Class One Money Market Mutual Funds

26188) 20 6 |DREYFUS CASH MGMT FUND, .. [ 1213172015, | DIRECT......oiiirireerinessiiesesissisesssssisnssins | e XXX..... 50,000 50,000 ....0.073 |..

949917 39 7 |WELLS FARGO HERITAGE MONEY MARKET INSTITUTIONAL #3106.......... .. [ 12/31/2015. [ DIRECT ..ot | o XXX..... 2,946 2,946 .....0.240 |...
8999999. Total - Class One Money Market Mutual Funds 52,946 0 0 0 0].. 52,946 0 0 XXX
9199999. Total - Short-Term Investment: oo 31,950,719 0 27 0 (U TN 0,9, S [ 31,950,692 3,662 0 XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2015 ofthe N@tional Interstate Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Key Bank. Cleveland, OH XXX
Fifth Third Cincinnati, OH 3,397,017 | XXX
First Hawaiian HONOIUIU, Hlo e [ ceneiins 52,063 | XXX
Wells Fargo RIChMONd, VA.......ooiesesss s sssesessenes | eneneens 1 5,001 | XXX
0199999. Total - Open Depositorie XXX XXX 1 3,454,081 | XXX
0399999. Total Cash on Deposit XXX XXX 1 3,454,081 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX e 750 | XXX
0599999. Total Cash XXX XXX 1 3,454,831 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 6,394,008 | 4. April 5,090,013 |7. July 8,098,006 | 10. October. 8,919,255
2. February. 3,348,816 | 5. May. (4,076,993) | 8. August 23,335,689 | 11. November. (974,490)
3. March 2,484,000 |6. June 2,507,874 | 9. September. 14,130,896 | 12. December. 3,454,831

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

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

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. ....0.... |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 4,169,200 |.......ccooounee 4,268,388
4. ATKaNSas........coomerermrernenee AR [ L C....|PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 200,000 200,000
5. California.......ccccccoeevvennrrerieenn . CA | Lol B.... |PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 68,260,550 |..............71,364,768
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Delaware...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 116,094 120,639
9. District of Columbia
10, FIOMida. ..o FL|...... B.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 363,354 392,292
11, GeOrgid. . GA|.. ST.. | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 100,500 100,500
12.  Hawaii .
13, 1dah0....cc PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 251,598 254,375
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas.
18.  Kentucky.
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22. O....|PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 915,128 984,028
23. Michigan... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 350,000 352,524
24. Minnesota.
25.  Mississippi
26.  Missouri .
27.  Montana... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 112,422 121,105
28.  Nebraska..
29.  Nevada PLEDGED FOR THE BENEFIT OF ALL POLICYHOLDERS 333,383 348,441
30.  New Hampshire.
31, New Jersey.
32.  New Mexico.. PLEDGED FOR THE BENEFIT OF ALL POLICYHOLDERS 340,760 376,863
33.  New York..
34, North Carolina.. .| PLEDGED FOR THE BENEFIT OF ALL POLICYHOLDERS 313,995 327,054
35. .
36. PLEDGED FOR THE BENEFIT OF ALL POLICYHOLDERS 3,112,163 3,260,549
37.
38.  Oregon PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 1ATATAT |, 1,527,628
39.  Pennsylvania
40.  Rhode Island.
41.  South Carolina..
42, South Dakota.
43, Tennessee....
44.
45.
46. .
A7, VIginia. .o .| PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 211,916 235,406
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 | ....ccccc..
57.  Canada.
58.  Aggregate Alien and Othel XXX XXX 0 0 604,325 604,031
59. Total XXX XXX 3,112,163 3,260,549 78,117,942 |..............81,578,040
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR.........c..ccc0e.. . WORKER'S COMPENSATION 604,325 604,031
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 0 604,325 604,031
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