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Annual Statement for the year 2015 ofthe  C@NItU ry Su rety Com pany

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES......o.vvuveeieeceeneieeeieeieesseisesssiseesseesse s sesseessnsss | soesssessssseens 1,327,817 |........nl 0.3 | o 1,327,817 | oo | v 1,327,817 |...........! 0.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES).......euvveirrieerieeieieei sttt ssb b | feeebssssaneseneees 659,750 |...ccoenne (05 I I 859,750 [ .cvouvererrerierinrinns | reeireiieeieeens 659,750 |....ccoo.n. 0.1
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cccccceeee. | ovvvevinee. 12,493,415 |............ 2.5 | e 12,493,415 | oo [ e 12,493,415 |............ 25
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccoeovevecnisiceicesiiens | v, 57,927,544 |....... 118 | v 57,927,544 | ..o | e 57,927,544
1.43 Revenue and assessment obligations 102,037,834 102,037,834 102,037,834
1.44 Industrial development and similar obligations..............cccoeveveiverceees | eevvievenesiieieseeiieens | ervereeeeed0.0 [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........cccoooovrioniens | v 18,441,694 |........... 38 | i 18,441,694 | .oooovveecinineinns | v 18,441,694 |........... 38
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceevevevennn. 2,916,024 |............ 0.6 | o 2,916,024 | ..o | v 2,916,024 |............ 0.6
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI ..ottt sstenssnssens | seesessessnens 9,134,916 | ............ 19 [ s 9,134,916 | .o | ceereerniinnins 9,134,916 | ........... 19
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 136,748,158 |.......... 27.8 | v 136,748,158 | ..o | eevireri 136,748,158

© o N o

2.2 Unaffiliated non-U.S. securities (including Canada

2.3

Affiliated securities

Equity interests:

3.1
32

3.3

34

3.5

Investments in mutual funds

Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated

Publicly traded equity securities (excluding preferred stocks):

3.31 Affiliated
3.32 Unaffiliated

Other equity securities:

3.41 Affiliated
3.42 Unaffiliated

Other equity interests including tangible personal property under lease:

3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development

Agricultural

Single family residential properties

Multifamily residentia

| properties.

COMMENCIAl IOBNS........coeveeieciereiese et

Mezzanine real estat

Real estate investments:

5.1
52

53

Contract loans
Derivatives
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees

Property occupied by

e loans

COMPANY....orrvrrarreens

Property held for production of income (including $.......... 0 of

property acquired in satisfaction of debt)

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

. Other invested assets
. Total invested assets

.............. 43,260,976
.............. 56,923,127

.20,794,384 | ....

.............. 43,260,973
.............. 56,923,127

..20,794,384 | ...

.............. 43,260,973
.............. 56,923,127

20,794,384 | ..

............................................. 0.0 | i [ | 0 0.0
............................................. 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
.............. 14,477,108 | 2.9 | el 14177108 [ | el 14,177,108 2.9
.............. 13,368,040 |.......c..2.7 | oo 13,368,040 || e 13,368,040 ... 2.7
............ 491,586,187 |.......100.0 | ...........491,586,185 |.........c..eeeo...0 | ............491,586,185 |........100.0
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Annual Statement for the year 2015 ofthe  C@NItU ry Su rety Com pany

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

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

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2015 ofthe  C@NItU ry Su rety Com pany

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 10,660,177

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 1,711,903 1,711,903

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

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

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIMN 13... ..ottt bbb 995,961
5.2 Totals, Part 3, COIUMN O......ouuiiuiiiiiicieeiie ettt bbb 995,961

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

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

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

© o N o

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

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

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 13,368,041

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

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 13,368,041

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 496,249,620

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 74,606,388

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 336,314

L

Unrealized valuation increase (decrease):

A PAE T, COIUMN 121ttt eess s eeees et et 8 888888 (1,090,400)

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

4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (7,229,516)

A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (5,067,135) (13,387,051)

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 5,659,326

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 94,610,335

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 3,372,876

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt 1,776
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 1,776

9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 1,442,119
9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 1,442,119

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 464,041,043

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

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 464,041,043
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Annual Statement for the year 2015 ofthe  C@NItU ry Su rety Com pany

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.. ...3,868,309 3,973,094 ..3,885,078 3,849,394
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other Countries......ccovrinrense [ coorisrniiiisinninad 659,750 | v 659,750 | .oviiiisnnieis 695,933 | .o, 700,000
4, TOtaIS.cooveererrresssressnrriisnnes | e 4,528,059 | ..o 4,632,844 | oo 4,581,011 | oo 4,549,394
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...cocossrensiirsiiensiiniies [ v, 12,493,415 [ v, 12,928,504 [ ..o, ARECILSN L1 — 11,700,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cooieenrrrniniinen o 57,927544 | .covvoiine 59,718,024 [ ...ovvviiine 61,722,644 | ..o 53,505,000
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.ooiisrriensssisssinnss | i, 120,855,059 | ..o, 123,782,076 | ...ooococccveeene. 126,915,639 | .oooovcneene. 111,268,731
Industrial and Miscellaneous and Hybrid 8. United States........cccoeevervevees | covereerrieeienns 144,977,203 | ...ocovcvereee. 143,775,321 | oo 146,157,743 | oo 144,748,007
Securities (Unaffiliated) 9. €aNada......cooueveemeeeeerrennns | e 9,273,751 | coovverreerrineenns 9,298,358 | ..oerernrreennan. 10,088,711 | ooevererrernnee 10,130,000
10._Other Countries. ...oueeeessrreee | coreenssieiisnncens 12,426,505 [ ..cooooviiccnrieenes APAORICH KT — 13,166,494 | .ooovvovicnriennnes 13,047,943
11, Totals...oooocrnnniissiicnsniss [, (R — 165,109,292 | ...ooovvvvieennee 169,412,948 | ..o 167,925,951
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseemsssrees | covevisciiicnnnns 362,481,536 | ...ccoooovennanns 366,170,740 | .coocoverosen. 375,941,290 [ .ovvviiiiinnnees 348,949,076
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

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

COMMON STOCKS 20. United States........comuerreeneeees | conmervrnereeinnnens 46,704,103 [ ..ooovvrverreenns 46,704,103 | ..ooovvvvrenenns 42,283,973

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other Countries......cooocovcenies | covvirriniciiins 11,594,424 [ oo, 11,594,424 | ..o, 12,071,422

23, TotalS. oo | v 58,298,527 | ..ooooviviriiiens 58,298,527 | .cooovvviriinns 54,355,395

Parent, Subsidiaries and Affiliates 24, TotalS....ooiesiiiiiiiiiiciices | i 43,260,976 | ..oovvvvivinnnn 43,260,976 [ ..coovcvovvinnnn 36,508,484
25. Total Common StockS....... | coovccvvccen. 101,559,503 | oo, 101,559,503 | oo, 90,863,879

26. Total StOCKS...cuumseeesssrrnsiss | v, 101,559,503 | oo, 101,559,503 | oo, 90,863,879

27. Total Bonds and Stocks.... | ................... 464,041,039 | ..coovvvvrcnenne 467,730,243 | oo 466,805,169
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Annual Statement for the year 2015 ofthe C@NtU ry Su rety Com pany

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
1 NAIC Taoeeeeereeeeeeeeesresssesssesssenssesssesssenssesssesssenssenssnssenssenns | enviennsennsenn0 409,701 [ 2,218,328 | e 1,086,635 | oo 374,546 [ oo | e 10,139,260 [ o 2.7

1.2 NAIC 2. ssssnsssssssns [ coersssssssnssssesssssssensses | sessenssssssnssssssssnnssnes | s [ s | s | 0 [ 0.0
1.3 NAIC B [ seersssssssnsss s nsssnsses | sessenssssss s | s [ s | s | 0 [ 0.0
14
1.5
1.6
1.7

............................ 3.6
............................ 0.0
............................ 0.0

2.1
22
23
24
25
26
2.7

GoIs

31
32
33
34
35
36
3.7

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

...929,515
7,366,108 25,680,473 24,880,963 o 64,858,363

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

.............................................................................................................. 8,713,983 | .............47,162,170 | ...............61,086,868 | .................3,606,371

.................... 120,120

............. 147,678,283
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Annual Statement for the year 2015 ofthe C@NtU ry Su rety Com pany

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)

............... 14,540,949 | ..............48,337,012 | .............41,817,077 | ...................350,404 | ...................209,772 | .............105,255,214 | ......c..ccc0oe0000...28.2 | ...........99,662,234 | ... 256 | ee.....99,398,306 | ...............5,856,909
................. 2,048,935 | .ooereerren25,127,133 | o0 31,295 877 [ oo L e | e D8AT1,945 [l 157 | i 51,814,612 [ 133 [ 58471946 |
.................................................... 3,289,761 | ovvverrrer 3,432,626 [ oo e | oveeiiiennnnnnn0,722,387 [ 1.8 | 000 516,000 | o0 [ 8,722,387 |
.............................................................................................................................................................................................................. 0
.............................................................................................................................................................................................................. 0
............................................................................................................................. 847,863 v 8047,863 v 134,505 [ ... 713,358
Totals... ...16,589,884 ...76,753,906 ...76,545,580 1,198,267 171,297,409 164,727,144 6,570,267

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total 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).......... 38,589,695 | ............. 129,584,201 | .............132,651,568 | ......ccccc0.e0,331,321 | v 495,439 | .........305,652,224 | ..o 819 | e XXX e | e e XXX e | e 299,795,316

........................................................................................................................ 25,127,133 . cerrvnnnnnn 08,471,946

Line 9.7 as a % of Col. 6

10. Total Bonds Prior Year

L0IS

101 NAIC oottt ssensnens | srnssssaienas 49,150,177 | cvvvenene. 157,322,403
10.2 NAIC 2..... .1,964,610 ...16,482,662
10.3 NAIC 3.ttt ssas | eesssesssesssessssssaesssesssssses | cvsesssnssessess s s e s enseenes
104 NAIC Aottt seessss s sessssassssssses | sestessissssssssssssssssssssssnes | soesseesssssessensesssessessesaens
10.5 NAICS..... 221,604 [ XXX.... XXX.... s 21,604
10.6 NAICSG..... ....120,446 ...929,515 |.... .1,896,601
10.7 TotalS.....covvvererrrrerernens ...51,256,837 | .... 174,734,580 | ... . . ) ) 389,222,993
10.8 Line 10.7.858 % Of COL 8.......ovuieeiieiieciecieciesiecieciesieesieesseesses | cevvsessasssesssessseseees 132 [ oo 44.9 . . A b XX e | e XX e [
11. Total Publicly Traded Bonds
11 NAIC oottt ssenstens | srnsssessenes 33,316,227 | ............. 129,474,905 | ............. 132,651,569 | ..coovcvvrnnnn 4,066,949 | ...ccoovvvrernnee. 285,667 | ..ccvvennee 299,795,317 | ovvoevrererierins 80.3 | .o 330,596,293 | ..cooerverrerieris 84.9 | . 299,795,317 | ..o XXX,
1.2 NAIC 2 ssensins | crnereesiaenians 2,048,935 | ....ceoun. 25127133 | oo 31,295,877 [ oo | e | eeeieeeiennns 58,471,945 | oo 15.7 [ 51,814,612 [ oo 133 [ 58,471,945 |.............. 0.0
113 NAIC et stes e ss s ssessss s sesssssssssnsssnes | senssessiessesssnsssssnssssssnsnes | srsesssesssssines 4,967,779 | oo 31432,626 | .oovereceerererereeiesssnsens | ereevssiesesesessssesssensssees | eeveeseessensens 8,400,405 | .ovveeverererris P22 516,000 | .ovvreereereereean (01 8,400,405 |.............. 0.9 SR

134505 [ o000 | o 1,195,486 | v 03 o 134,505

11.7 Totals.....ocevvervirereinns ...35,365,162 | .... .366,802,172 .366,802,172 | ....
11.8 Line 11.7.@5@ % Of COL B....ovvorvreeieierssiesssesiseesessssissssesssneens | seesesesssssssesessessenens 9.6 ..100.0 ...100.0 |....
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccceeucvrieieiees | covveiveisiesisieien, 95 | o270 |48 | L 0 98.2 [ XXX et XXX s [ e XXX e [ i 98.2

12. Total Privately Placed Bonds
.............................................................................................................. 5,273,468 | ....ccoverrrncn.

713,358
6,570,267

12.8 Line 12.7asa % of Col. B.......ccecuvererirrennn. . . . XXX.... ...100.0
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cccccoverircinnnen. . . . . . B e XXX [k XX | XK |t XK | e, 1.8
(@) Includes $.....6,570,267 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$§.......... 0 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes§.......... 0 current year, $.....21,604 prior year of bonds with 5* designations and $.....831,228 current year, $.....1,886,253 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....112,241,339; NAIC 2§....249,944; NAIC3§......... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S........ 0.




Annual Statement for the year 2015 ofthe C@NtU ry Su rety Com pany

SCHEDULE D - PART 1A - SECTION 2

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

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

U.S. Governments

1.1 1SSUET OBlIGAtIONS. ........ovveeririi et ssssesssenns | crsensseeseniens 6,270,951 | coooovrverinns 1,327,817 [ | ceerienienieseeiesienins | ceesiesississsssessssnsns | v 7,598,768 | ..o 2.0 [ i 12,560,872
1.2 Residential Mortgage-Backed Securities..... e 78,017 | .... 169,368 | 3164 | e ——————— ....250,549 ....345,318
1.3 Commercial Mortgage-Backed Securities.... e 110,783 | .... 721,143 | ... L3TA546 | 2,289,943 | ... :
1.4 Other Loan-Backed and Structured SECUMItIES.........ccovvevvreurerrerersnnens fereieisisssscissssieennes (SRR ISR cererrsersenensessessensnsens | ereressssses s O e,

1.5 TOtalS. o | e, 6,459,751 | oo 2,218328 | ................1,086,635 [ ......ccc........ 374,546 | o) [V 10,139,260 A

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

................. 7,204,486 | ...............3,780,025

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer OBlIgations..........c.ceueeucveeeeeeieeieiesee e sessessseseessesssnsens | eveenserseereenen 0,366,108 | oveivncne. 25,680,474 | ............... 24,880,963
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities
4.5 TOHAIS....uruieirei sttt ettt sntnnens | srnsessensneas 7,366,108 | ....cocvenee. 25,680,474 | ...cconen 24,880,963

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........ccccceeunee
5.2 Residential Mortgage-Backed Securities.
5.3 Commercial Mortgage-Backed Securities.... .
5.4 Other Loan-Backed and Structured Securities.............coevevverreverreries oo f e [,
5.5 TOtAIS...cvuieiieiesesi sttt sns st snn s enensensnnans | snssessessaneanes 8,713,983 | ..o 47,162,170 | oo 61,086,868

5,456,277
.3,257,706

...38,872,551
8,289,619

...55,709,006
5,377,862

.102,037,834
...18,817,225

123,107,712
...24,570,571

..102,037,834 |..
18,817,225 |..

............. 147,678,283

............. 120,855,059

. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtiONS..........ccveveereceereeeeeeeceseseeesesssssesssessessessssesssssssssnsas | cevenreenennnn 15,418,869 | ... 72,891,032 | ... 73,389,504 | ...oovvererennd63,090 | oo | s 162,162,495 | woveveerrrereerre: /% I 142,093,590 | covvevvrerrernrenn. S I 156,671,765
6.2 Residential Mortgage-Backed Securities.............cccoevevererrerererveeinnns . OIS 44,339
6.3 Commercial Mortgage-Backed Securities.... e . . . . ...5,198,347 |..
6.4 Other Loan-Backed and Structured SeCUties............couurvvrrureriernrnerens | coverersninens 1,167,042 [ ..o 1,802,682 [ oo | cveeienenenne696,099 | 209,772 | 3,875,595 | e 1.0 | 5484943 [ 1 [ 2,812,692 | ..o 1,062,903
6.5 TOtAIS. . .ouceieei et ensnsnnsssnensnnas | esseesessasnees 16,589,885 | ...............76,753,907 | ...............76,545,580 | ..............1,198,266 | .................209,772 | .......... 171,297,410 | .ccooc0evrevveeee 459 [ . 152,861,416 | 393 | e, 164,727,143 | ............... 6,570,267

.................. 696,099
............... 1,198,266

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouvvuierierriesiierieeiestssiesissisesesssssssssssssssssisnsns | esesesisnneens 36,021,109 | ....cccouc.. 146,636,110 | ...ccovnvee. 157,759,498 | .....ccoceonee 2,463,090 | coverriieieiiens (VN 342,879,807 | .ovevverrinrreeenen 918 |t XXX e XXX | e 337,389,076 | ...cccoonnn. 5,490,729
9.2 Residential Mortgage-Backed Securities..... .3,339,697 .8,474,960 . ...1,645,448 ....285,667 ...19,128,747 19,112,113
9.3 Commercial Mortgage-Backed SECUItES.........cc.ceveerereereereieiseeieens | evreeieireieinns 110,783 [ .o 2,765,363 | ....ccocce00ern4,237,598 | oo 374546 | oo (01 I 7,488,290 | coovevevvveeriieeennn2.0 [ e XXX [ e XXX e [ e 7,488,291
9.4 Other Loan-Backed and Structured Securities............ccooevevveereeerceieens [eonieieinnen, 1,167,042 | ... 1,802,682 | .o 0 | 696,099 | ...coovnnnnn. 209,772 | oo 3,875595 | oo 1.0 | XXX el XXX 2,812,692 |............... 1,062,903
9.5 TOAIS.....cvvevrriiriici sttt ss st | eestnssensens 40,638,631 | ............. 159,679,115 | ............. 167,380,071 | oo 5,179,183 | oo 495,439 | .....cco..e. 373,372,439 [ oo 100.0 [ e XXX [ e e XXX s [ i 366,802,172 | ..oovvrnenes 6,570,267
9.6 Line9.5858 % Of COL B.....oviiiiiiisiisissi s sssssens | cesesssssssssssssssssses 109 o 428 | s A48 | o, 14 ] 0.1 [ 100.0 | XXX e XXX i e XX [ s 98.2 | oo, 1.8
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvvererrirrireiieiieeiieiteeteeiestesieseessessessssssnsas | eesiesiseneens 44,041,430 | ..o 157,964,108 | ............. 146,964,157 | ..coovvenneee 2,199,094 | ...covunnve. 1,175,257 | oo ) 0.9 G DR ). 0,% G I 352,344,046 | ..oveerieirirs 90.5 | ooreinnes 347,528,800 | ............... 4,815,247
10.2 Residential Mortgage-Backed SECUMHES...........coueerireineineineineineines [ cevveeeineiinnins 4,178,270 | oo 11,092,339 | oo 6,523,321 | oo 2,780,911 | oo 405,536 |.....ccoooon.. ) 0.9 CHUIIN I 90,9 CHUININ R 24,980,377 | oo 6.4 [ .o 24971,766 | oo 8,611
10.3 Commercial Mortgage-Backed Securities.............coocveveererrererseverienes | oviveiieieiinn, 530,653 | .coooeiirirnne 2,709,697 | ..coovverrnn. 3AT3,276 | oo [ e | e D, 9.0, N RN 9,90 G [P 6,413,626 | ....ocovovvvererreinne, 16 | 6,413,626
10.4 Other Loan-Backed and Structured SECUMHES...........coreerureerneerneeneees | coreisieisienees 2,506,486 | ..o 2,968,435 | ..o | i 10,022 [ .o [ e 2.9, SR TR 9.9, SRR [P 5484943 | ..o, 14 e, 5,229,806
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 51,256,839 | .....ccen. 174,734,579 | ...connvee. 156,660,754 | .....cocconee 4,990,027 | ccovvrrnene 1,580,793 |..cccovevnnee ) .9 N P 99,9 GRS 389,222,992 | ..o 100.0 | .o 384,143,998
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 132 s 449 [ s 402 [, 1.3 ] i 04 [, XXX i, XXX oo [ oo 1000 [ XXX ooiiriiens | e 98.7
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 30,822,624 2,170,844 337,389,076 347,528,800 337,389,076
11.2 Residential Mortgage-Backed SECUItIES. ........ccrvreeneerernerneeneereeeenenns | e 3,339,698 | ..ovvvrrrines 8,474,960 | ..oevvreennes 5,382,975 | v 1,628,814 | ...cccce0e0.n.285,667 | oo, 19,112,114 | e B | 24,971,766 | cooovvveveereceenn84 | 19,112,114
11.3 Commercial Mortgage-Backed Securities.............coovvveinrinninninnccnnens | e 110,783 [ .o 2,765,363 | ooovrerrinns 4,237,599 | ..o 374,546 | oo | e 7,488,291 | oo 2.0 [ e 6,413,626 | ..cooovrvrrrrrrneen 16 | e 7,488,291
11.4 Other Loan-Backed and Structured SECUMHES...........coveerurnrernrinreneies | coriirienniinnees 1,092,057 [ ..coocvnnee. 1,693,385 [ ..o | v 27,250 | | i, 2,812,692 | oo 0.8 | i 5,229,806 | ..ocovcvvrnniinienn 1.3 | v 2,812,692
115 TORAIS. .ttt esisessnns | eesiesinneens 35,365,162
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn. ..9.6
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccouevvrinnrnsinninine | v, 9.5
12. Total Privately Placed Bonds
12.1 1SSUET OBlGALIONS........oovvvrerreerieriesiesise s | sevssssssssnees 5,198,484 | .oooveeeieeieeiens | e | e 292,246 | ..oovoovrerierienienienins | e 5,490,730 | woovvrrrrnrrnrrnrienen 1.5 [ ,815,247 | e 12 [tk XK s | s 5,490,730
12.2 Residential Mortgage-Backed SECUMLIES............cocvivririieciiriiieieiieieiens | e | et esssssesees | covevesiesesessess s ssssssesens | coessessesiesessenes 16,635 [.oovveeveeeeieceieeeieees | e 16,635 [ o000 | 881 | 0.0 | b XXX | 16,635
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvrurierrurrinenriierines [ errirrirrieinensisessnsiiees | cresnsinssinsseensiesssines | seeseesssesssssessessssssssesses | sesteeessssessesssssssssssessans | sessessssesssessssssessesssssans | soessesssssssssessessasensssens 0 e 0.0 | s O e XXX | e 0
12.4 Other Loan-Backed and Structured SECUMHES..........cververveerernrienriinnies | corsrississisnins 74,984 | .o, 109,297 [ | e 668,849 | ..o 209,772 | oo 1,062,902 K 255137 | oo 0.1 [ .0, ST 1,062,902
12.5 TOHAIS ..o enines | oeebnessesnees 5,273,468 | .oooovvrinnee 109,297 | oo (1N 977,730 | covvreererin 209,772 | oo 6,570,267 | wovvereeierieiieens 1.8 | e, 5,078,995 | ..oovviieeieiene 1.3 | 90,9 GRS RN 6,570,267
12.6 Lin€ 12.585@ % Of COL B....covvvurrvererrireiniieieeiesiseissiieessessssssseseens | coneesseisseessecsneennees 80.3 | oo Y A I (V0 149 [ oo, 32 [ 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 90,9 CHIIN PO ) 0,9 CRTI IS ). 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 ] e, 0.0 | i (U0 0.3 [ i, (I 1.8 |, 0,0, ST IR XXX |, D 0,0 SR XXX | v 1.8
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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 valug, DECEMDET 31 Of PHOF YEAI.........cccvivireiercisiecieietsete et be s sssnaas | evissessesssssses e esses s s sssaenas 12,421,917 | oo T2821,997 | oot sssetetesesasaes | crereteses st s ettt s sttt nasaesanas | nraebesera et es sttt ettt a ettt a et esn s
2. Cost of short-term iNVESIMENS ACUINE............cvivieieeieciietece ettt st s s tes e ssnsnans | sbesesissessesssesss s ssssssesseseses 175,950,150 | ....oooveeverereieecece s 175,950,150 [ ..vovveveciieeieieieeseieiseres et sessessessesees | cretissssseses st es e s st bes st sse s ssssessesas | eveesestesses st s st se et b st s bbb nenn
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 177,481,163 | oo A I 1T T O O OO
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)........ccccovrvrnrnrininenrnninsnsnssnnens | onvnssssesssesnsssssssssssssssssnssens 10,890,904 | ..o 10,890,904 | ..oovoeee s L0 T 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ouiuiiiiiiiiiiieieiieisiesiesisissesessessssssssssssssssnsssssnssnes | osenssmsesssonsessssessonssssssnssssasss 10,890,904 [ ..o 10,890,904 [ ..o 0 ] ot 0 ] o 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

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



03

Annual Statement for the year 2015 ofthe C@NtU ry Su rety Com pany

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 Underlying C! of Other - Unaffiliated
GEORGE TOWN,
AQULINE FINANCIAL SERVICES FUND I L.P.......oocovvsciieeae M...... GRANDCAYMAN CYM. | AQULINE CAPTITAL PARTNERS Il GP (OFFSHORE) LTD. | ............. 11007/2012. | ............. 10,213,335 | ......... 13,368,041 | ......... 13,368,041 995,961 683,052 | ........ 0.013

2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 10,213,335 | ......... 13,368,041 | ........ 13,368,041 995,961 0 0 0 0 683,052 XXX
4499999, SUDBOtAl - UNGMIILEA. ... eeeEE L | soieines 10,213,335 | ......... 13,368,041 | ......... 13,368,041 995,961 0 0 0 0 [0 [ 683,052 XXX
4899999, TOAIS........uvvioiiiiiiiiiii bbb e E e 4E LR LR LRSSttt | eniinnes 10,213,335 | ......... 13,368,041 | ......... 13,368,041 995,961 0 0 0 0 683,052 XXX
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Annual Statement for the year 2015 ofthe C@NtU ry Su rety Com pany

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

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Acquisition Amount of E Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
AQULINE FINANCIAL SERVICE FUND II. LP. GEORGE TOWN, GRAND CAYMAN................ CYM......... AQULINE CAPTITAL PARTNERS Il GP (OFFSHORE) LTD. VARIOUS... 1,711,903

2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 1,711,903 XXX
4499999. Subtotal - Unaffiliated 1,711,903 XXX
4699999. Totals. 1,711,903 XXX
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Annual Statement for the year 2015 ofthe C@NtU ry Su rety Com pany

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Current Year's
Book/Adjusted Current Year's Other-Than- Book/Adjusted
Date Carrying Value Less Unrealized (Depreciation) or Temporary Capitalized Total Change in Total Foreign | Carrying Value Less Foreign Exchange

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

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

NONE
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Annual Statement for the year 2015 ofthe C@NtU ry Su rety Com pany

SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912810 ED 6 |US TREASURY N/B SD.. |.. ...123.296 92,473 75,000 75,266 ({11 ORISR IR DR 8.125 |.... 8.010 |FA...... 2,302 6,094 |02/14/1991. | 08/15/2019.
912828 GS 3 |US TREASURY N/B SD. || ...104.812 230,588 220,000 219,544 315 | s | | 4.500 |...... 4.650 [MN...... 1,278 9,900 |05/14/2007. | 05/15/2017.
912828 HZ 6 |US TREASURY N/B SD.. |..|... ...106.390 851,124 800,000 799,959 L1 SSTORSTOTTUOTIOR IVSTOOTIRRTORTIORIOR DO 3.875 |..... 3.870 [MN...oo. | i 4,003 | ....coceeen. 31,000 |07/08/2008. | 05/15/2018.
912828 JH 4 |US TREASURY N/B SD. || [ 1 240,207 |...107.281 246,747 230,000 233,048 (1,092) ] oo v | 4.000 |..... 3.460 |FA...... 3475 9,200 |09/16/2008. | 08/15/2018.
0199999. U.S. Government - Issuer Obligation: 1,333,233 XXX ...1,420,932 ....1,325,000 .1,327,817 0 (821) 0 0] XXX XXX XXX ...56,194 XXX XXX
U.S. Government - ial Mortgage-Backed Securities
38374B  LQ 4 |GNR2003-80 MA..........coovuiiieiiriiiiiiiisise s nsssssssenens | cesiias ..27,487 |..103.274 29,374 28,442 27,613 V(< T IR [P D 3.500 |...... 4.720 |MON.. 83 995 | 10/02/2003. | 07/16/2033.
38374K  DC 4 [GNR 2004-104 GA........ouumiiiiiiieiiissiiis ittt | coniees .220,140 |...104.323 237,064 227,241 222,935 2,113 | oo | | 4.500 |...... 5.400 |MON... | ..coooriunnrinnecs 852 | oo 10,226 | 03/26/2007. | 11/20/2034.
0299999. U.S. Government - Residential Mortgage-Backed Securities. 247,627 XXX 266,438 255,683 250,548 0 2,386 0 0] XxX XXX XXX ] o, 935 | i 11,221 XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38373M  5G 1 [GNR2009-7 C..ocooooiereiceiiesiiiesiie s sssissssinssiis | cennie | e | eevenees 2 [ L [ 252,801 |...103.900 251,952 242,495 246,793 (5,636) | ...orvverrierriiicniiens | eeereiieniieniieniins [ e 5.275 3.990 |MON.. 1,066 12,794 | 02/01/2010. | 07/16/2043.
38373M  5U 0 [GNR2009-5B.......oooiiieiccccisc s | s 25,792 |...100.365 26,312 26,216 26,092 A3 | oo [ | e 5.070 |..... 6.010 |MON.. 02/03/2009. | 08/16/2049.
383788 RE 1 [GNR2012-35 C....cccovvei s | coniees ..2,025,625 |...100.373 2,007,460 2,000,000 2,017,059 [RIT)] [T [N PO 3.250 |...... 3.090 |MON... 03/07/2012. | 11/16/2052.
0399999. U.S. Government - Commercial Mortgage-Backed Securities. 2,304,218 XXX 2,285,724 2,268,711 2,289,944 0 (6,677) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. Government 3,885,078 XXX 3,973,094 3,849,394 3,868,309 0 (5,112) 0 0] XxX XXX XXX XXX XXX
All Other Governments - Issuer Obli
71645W AU 5 |PETROBRAS GLOBAL FINANCE..........coiiuiiiiiiiiiiiiisii s nsssssnissnssessnisas | conieas I F | ............. ‘ ...... K] =5 695,933 |..... 94.250 659,750 700,000 659,750 (39,294) (51072 [OOTRTORIOR [OOTIRTROTIRTOROY DR 3.500 |...... 3.620 |FA....... 02/01/2012. | 02/06/2017.
0699999. All Other Governments - Issuer Obligation 695,933 XXX 659,750 700,000 659,750 (39,294) 502 0 0] XXX XXX XXX XXX XXX
1099999. Total - All Other Government 695,933 XXX 659,750 700,000 659,750 (39,294) 502 0 0] XxX XXX XXX XXX XXX
U.S. States, Territories & F (Direct and - Issuer Obli:
13063C QT 0 |CALIFORNIAST. C... .122.723 3,865,775 3,150,000 3,780,025 (47,634) | ccovooevereieriieni | e | 5.000 |...... 2540 [MS.....| oo 52,500 | ..coovvvinne 71,310 | 03/05/2015. | 03/01/2026.
373383 5B 0 |[GEORGIA ST. C.... ..105.393 | .o 1,844,378 | ............. 1,750,000 | ... 1,781,376 (24,156) | oo | e | e 5.000 |...... 3.520 [AO...... | cooreoerrreaas 21875 | oo 87,500 |02/08/2008. | 04/01/2019.
373383 5B 0 [GEORGIAST SD.. ...105.393 790,448 750,000 763,447 (10,352) | ovvvevreerreireriieeens | revevreneieesssnssines | e 5.000 3.520 |AO...... 9,375 37,500 |02/08/2008. | 04/01/2019.
644682  XT 8 [NEW HAMPSHIRE ST......couiiiiiiiiiieiiissie s ssssssnes | oneees . ...108.820 2,176,400 2,000,000 2,058,687 (25,814) | covvvvvvererrriieenriis | cvvereriseneenisnnenes | 5.000 |..... 3.570 [MS...... 01/11/2008. | 03/01/2019.
658256  WW 8 [NORTH CAROLINA ST.....oouiiimiiiiiiiiiesiinesissssse st st ssss st ssssse st sssssssssessssnens | oneees . i . 101.878 | oo 1,528,170 | .oocvverece. 1,500,000 (VIURCVE5) | ISP ISP PR 5.000 |...... 3.550 |JD....... 01/04/2008. | 06/01/2018.
882721 NR 0 [TEXAS ST ssssse s sssssssssssssssssssnssssnssss | cenens | oo | covveeons 10 1FE | e 1,139,113 |...105.198 | .............. 1,104,578 | .............. 1,050,000 (RO ) NOUROO IO DO 5.000 |...... 3.890 |AO...... 01/10/2008. | 04/01/2023.
93974B  3M 2 [WASHINGTON ST......coiuuiiiuiiiiiieisiiissiiis st nssssnsssnisnnns | cnenies | oo | cnvesnns 1] 1FE 1,659,615 |...107.917 ...1,618,755 ....1,500,000 (A7) [ORITIR [T BN 5.000 |..... 3.710 | JJ........ 01/10/2008. | 01/01/2020.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: wneeen.. 13,309,048 XXX .. 12,928,504 | .. .11,700,000 | ........... 12,493,415 | ....ccccvovvven. [ (156,866) 0 0] XxX XXX XXX .. XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)............ueuuiuuuieuiissiiisiissiisssiisssisssiisssissnsssssissssssssssssssessnsssssisenes | cosssssians 13,309,048 XXX | 12,928,504 | ............ 11,700,000 | ............ 12,493,415 | ..o 0 [ (156,866) 0 0] XXX XXX XXX | e 173,958 ....498,810 XXX XXX
U.S. Political ivisions of States, Territories & F (Direct and - Issuer Obli:
005482 2P 8 |ADAMS & ARAPAHOE CNTYS CO JT S C... ...119.650 2,393,000 2,000,000 2,321,171 (42,103) | covvverieriieriienis | e | 5.000 |...... 2460 [JD...ccc. | oo 8,333 ...100,000 | 02/16/2012. | 12/01/2025.
005518 SB 2 |ADAMS & WELD CNTYS CO SCH DIST. C.... ...103.961 2,541,846 2,445,000 2,466,765 (V2. Y4 4| [ IS PR 5.000 |...... 4.000 [JD....... 12/21/2006. | 12/01/2023.
034132 AY 6 |ANDERSON TWP OH SD.. 2106972 | s 1,059,720 | .....ooouce. 1,000,000 | .............. 1,016,396 (11,064) | covvvovereieriienis | e | o 5.000 |...... 3.790 |JD....... 02/14/2008. | 12/01/2019.
041826 K8 0 [ARLINGTON TXINDEP SCH DIST........ooiiiiiriiriimcriinsieicsiisssisssssssssssessssssssssesssss s ssssssssssssenssses | eneees ...100.515 924,738 920,000 921,050 (8,4B5) | ...ovveerierriiicriiens | e [ e 5.000 |...... 4.040 |FA...... 06/17/2014. | 02/15/2020.
041826 L8 9 [ARLINGTON TXINDEP SCH DIST......coouurvirrermrrimermsmerssersssssssessssssssesssesssssesssesssssesssenssssesssenseses | coneeee | | serrnen] | vvene 1FE | ... ..81,208 |...100.393 80,000 80,091 (L)) TSI IR PR 5.000 |...... 4,040 |FA...... 06/17/2014. | 02/15/2020.
059189 RJ 1 |BALTIMORE MD [P0 PR PRI PO 1FE | v 1,020,520 |...121.681 800,000 958,338 (VA YA ORI IR DR 5.000 |..... 1.880 |AO...... 01/16/2013. | 10/15/2022.
073900 SP 8 [BEAUFORT CNTY SC SCH DIST........coooimmiiirmriiinersiiissessisisssssssssssssssssssssssssssssssssssssssssssssssssssssans. | coneees ...105.283 ....1,585,000 .1,617,953 (27,250) 5.250 |...... 3410 [MS...... 01/10/2008. | 03/01/2017.
116421 ZA 9 |BROWNSVILLE TX INDEP SCH DIST........cooviriiiiiiiinisississississsssisssssssssssssssssssssssiss | oneees ...100.515 . ....1,315,000 .1,316,697 (13,690) | ovvvvvevrrererienins | e | o 5.000 3.920 |FA...... 24,839 65,750 |01/18/2008. | 02/15/2023.
132375 LD 6 | CAMBRIDGE MN INDEP SCH DIST #9........ociiiiriiiiiieriisesiieseiisesieessisesssssssssesesesssssesssssesisesesens | ceseees ...100.412 567,328 565,000 565,000 (1,746) | ..o | e [ o 5.000 |...... 3.740 |AO...... 7,063 28,250 | 01/26/2005. | 04/01/2016.
161681 SN 2 | CHASKA MN INDEP SCH DIST #112 ...106.148 424,592 400,000 424,344 (11,501) . .030 |FA. .6,667 ..16,000 |03/20/2013. | 02/01/2018.
167505 AD 8 |CHICAGO IL BRD OF EDU.......cooiiieiiiiiiiiciiinsiseiissiisesiss s ssssssssssssss s sssssssnsiss | neees 2102161 | e 1,021,610 | .ccooveeece. 1,000,000 | .............. 1,018,268 (8,998) | ..ovvverriirriiieriiens | e [ e 5.000 |...... 4.000 [JD....... . ...50,000 | 02/12/2008. | 12/01/2020.
181059 FU 5 |CLARK CNTY NV SCH DIST. C.... ...105.617 2,640,425 2,500,000 2,542,543 (PZACLE:) | [T ISR PR 5.000 |...... 3.780 |JD....... ceree 125,000 | 01/04/2008. | 06/15/2019.
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7
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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
238388 PC 0 |DAVENPORT IA [ FE 1,411,987 |...118.674 1,406,287 1,185,000 ..1,358,155 (29,853) 02/19/2014. | 06/01/2021.
249164 UM 7 [DENVER CITY & CNTY CO..oucrvoruiirriiriireieseiesssessessssse s sessesssssesssesssssssssesssssssssessssesessessssssessns | coneees . . : ..110.239 | .. ..1,102,390 | .. ...1,000,000 | .... .1,021,829 (7,856) 02/07/2008. | 08/01/2025.
250325 RV 1 [DESCHUTES CNTY OR ADMIN SCH DL.......civviiiiiiriiiniiiriisciiseissisessssissssssssssssssssssessnsses | oneees e ..113.193 594,263 525,000 584,023 (16,469) 12/19/2013. | 06/15/2019.
258885 WB 4 [DOUGLAS CNTY CO SCH DIST HRE-1........coomiiiiiriiiiesiiseeiiessiesssisssissssssssisssssssssssssssssssssssssnns | coneees e . ;s ...104.245 2,084,900 2,000,000 2,016,504 (16,606) .....100,000 | 12/09/2008. | 12/15/2016.
269696 DV 9 |EAGLE MOUNTAIN & SAGINAW TX IN ...119.631 986,956 825,000 963,850 (19,232) ....44,458 | 06/26/2014. | 08/15/2022.
346604 HH 7 [FORSYTHCNTY GA SCHDIST. ..2,351,600 |...121.982 2,439,640 2,000,000 2,269,876 (33,887) ..100,000 | 07/10/2013. | 02/01/2023.
366119 SV 8 |GARLAND TX 2,013,714 | ..104.495 | .............. 1,880,910 [ .oovvverevns 1,800,000 | ..ovoonevene 1,830,233 (25,996) 01/23/2008. | 02/15/2019.
414004 5B 7 |HARRIS CNTY TX ...114.582 ..1,718,730 ....1,500,000 ..1,582,305 (20,124) 02/11/2008. | 10/01/2019.
414005 QQ 4 [HARRIS CNTY TX L9777 | ..1,796,655 | .. 1,500,000 | .... .1,794,243 (40,503) 11/14/2012. | 10/01/2024.
426362 KA 6 |HENRY CNTY GA SCH DIST ...116.145 638,798 550,000 604,685 (11,071) ....27,500 | 08/02/2011. | 08/01/2020.
495080 SM 6 |KING CNTY WA SCH DIST #403 REN ..2,543,700 |...120.808 2,416,160 2,000,000 2,382,166 (55,640) ..100,000 | 01/14/2013. | 12/01/2022.
513174 RC 8 |LAMAR TX CONSOL INDEP SCH DIST. .1,389,587 |...119.240 | .coooovveenne 1,323,564 | ... 1,110,000 | ..covvovevne 1,296,788 (28,347) ...55,500 | 08/21/2012. | 02/15/2022.
517840 3D 4 [LAS VEGAS VLY NV WTR DIST ..3,004,909 | ...118.000 2,843,800 2,410,000 2,799,534 (67,765) ..120,500 | 11/26/2012. | 06/01/2022.
549187 7B 2 |LUBBOCK TX 104704 | o 1,047,040 | ....ooouce. 1,000,000 | ...coovnevne 1,014,271 (12,242) . ....50,000 | 01/17/2008. | 02/15/2020.
549187 7C 0 [LUBBOCK TX ...104.704 523,520 500,000 506,695 (5,739) | coovvvveerieniiieniiens | v [ 200.5.000 [ 3.760 |FAL | 9,444 | 25,000 |01/17/2008. | 02/15/2021.
586145 ST 2 [MEMPHIS TN ...105.369 2,065,232 ..1,987,493 (21,093) 98,000 |01/04/2008. | 04/01/2019.
592112 LW 4 |MET GOVT NASHVILLE & DAVIDSONC B N 122,931 | .. ...4,302,585 | .. ..4,219,662 (87,977) ...175,000 | 01/30/2013.| 07/01/2023.
64966 MQ 6 | NEW YORK NY ..ot | civies e ..112.923 564,615 500,000 555,277 (14,804) 12/02/2013. | 08/01/2019.
655867 NH 8 [NORFOLK VA SO O . ...119.695 3,064,192 2,560,000 3,010,115 (66,768) 05/20/2013. | 10/01/2021.
660266 FR 3 [NORTH KANSAS CITY MO SCH DIST........covirriiriiieriissiissiisssiississssssssssssssssssssssssssssssssssasesssans | coneees . . ...105.031 262,578 250,000 252,862 (2,353) 03/12/2014. | 03/01/2021.
660266 FS 1 |[NORTH KANSAS CITY MO SCH DIST. ...105.031 787,733 750,000 758,586 (7,058) 03/12/2014. | 03/01/2021.
718814 XT 8 |PHOENIX AZ B . ..106.329 | .............. 2,099,998 | .........c.... 1,975,000 2,014,445 (25,142) 01/17/2008. | 07/01/2021.
720362 BQ 4 [PIERCE CNTY WA FIRE PROT DIST......oiiiiiiiiiiiniiisieiisssiiessiiesiisssisssisssssssissssssssessssssssenessns | oneees . . ...105.733 502,232 475,000 502,446 (14,124) 11/22/2013. | 12/01/2017.
746673 WE 8 [PUTNAM CNTY TN Co | ...104.522 2,090,440 2,000,000 2,025,456 (19,507) . .. 12/07/2007. | 04/01/2020.
76222R GV 8 |RHODE ISLAND ST & PROVIDENCE Pu.........osiiiiiiiiiisiiissiisesiissiississssiesisssssssssssssssesssassssans | ceveies . ...116.880 555,180 475,000 519,619 (8,650) | ..oovvvevrieriiieniiens | wveriiennineniiisniins [ 200.5.000 [.....2.870 |AO..o. | v 5,938 | o 23,750 | 10/19/2011. | 10/01/2020.
798360 ET 6 [ SAN JUAN CNTY NM UNR CLG DIST.....cvouuriiurimmrisnesisesiseesssesssessssssesssesessssesesesessssesssessssssesssessssans | coneees . ...103.756 ...1,245,072 1,200,000 (10,571) | cevvveerveerrrerireenns | eeeviverirneerneninnes | 000005.000 [ 10000 4.050 [FAois | v 22,667 [ oo 60,000 |01/17/2006. | 08/15/2020.
800732  JL 4 [SANGAMON CNTY IL CMNTY UNIT SC.....cooiiiiiiiriinniiissiiisssiissssissssisssssssssssssssssesssssssssssssesssanes | coneees . 116757 | L. ..1,167,570 | .. ....1,000,000 | .... .. (18,762) 02/05/2015. | 01/01/2023.
806347  KS 8 [SCHAUMBURG IL.......ovooueiiiviriisiiisessissssssssssssssssssssssssssssssss s sssssss s s sssssssensnss | seeeees . ...110.817 332,450 300,000 332,605 (5,134) . ...12,000 | 02/08/2012. | 12/01/2021.
820642 LD 6 |SHAWNEE CNTY KS UNIF SCH DIST Co | vt [ 1FE| ... ..2,193,794 |...110.367 2,257,005 2,045,000 2,088,377 (15,086) | ovoooveerccniiienis | e | 5.000 |..... 4.150 [MS...... . ..102,250 | 12/05/2007. | 09/01/2023.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation 61,722,644 XXX | e, 59,718,024 | ............ 53,505,000 | ........... 57,927,544 0 (906,378) 0 0] XxX XXX XXX [ i 718,512 | ......... 2,611,921 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 61,722,644 XXX | s 59,718,024 | ............ 53,505,000 | ............ 57,927,544 0 (906,378) 0 0] XxX XXX XXX | i 718,512 | ......ce. 2,611,921 XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Agencies and Authorities of and Their U.S. Political ivisions - Issuer Oblit
010257  HX 4 |ALABAMA ST DRINKING WTR FIN AU.......ostiuiiriiiiiniiriississisiss s ssisssessssssssinas | coneees . ..121.190 272,678 225,000 271,940 (6,139 | ovvvevevrrerrierennens | eereeenesssessisnees | ceeees 5.000 |..... 1.660 |FA....... 01/23/2015. | 08/15/2022.
040654 VF 9 |ARIZONA ST TRANSPRTN BRD HIGHW. Cof. ...120.015 960,120 800,000 946,654 (20,941) | oo [ e | 5.000 |..... 1.980 |JJ........ 01/17/2013. | 07/01/2023.
040654 VG 7 |ARIZONA ST TRANSPRTN BRD HIGHW.........cooouiiiiiiriiiciiissiiieriisssiiesissssisessssssssssssssssasssssnsns | oneees . 2122011 | s 1,586,143 | .............. 1,300,000 | ...oooucee 1,516,733 (30,656) | ...vvoovverriiecriireriis | e | e 5.000 |...... 2230 |JJ........ 01/30/2013. | 07/01/2024.
057849 FZ 9 [BALDWIN CNTY AL BRD OF EDU C.... ...106.398 2,127,960 2,000,000 2,030,293 (19,230) | vvvveverrrvinrnii | o | e 5.000 3.950 [Jd. 02/12/2008. | 07/01/2019.
058508 BK 7 [BALLIN ST UNIV UNIV REVENUE C.... ...108.036 | ......ccco...c 1,080,360 | .........cc. 1,000,000 | .............. 1,022,112 (10,441) | oo | e | e 5.000 |...... 3.840 |JJ........ 01/10/2008. | 07/01/2021.
13066Y MY 2 |CALIFORNIA ST DEPT OF WTR RESO. C... ...109.164 2,183,280 2,000,000 2,028,561 (11,396) | covvvovrveereireriiienies | e, | e 5.000 |...... 4.340 [MN...... 03/27/2008. | 05/01/2021.
15504R  FE 4 |CENTRL PUGET SOUND WA REGL TRA Cofw ...120.675 2,413,500 2,000,000 2,349,221 (48,813) | cvvvveerrrriieerniis | v | e 5.000 |.... 2.230 [MN...... 08/23/2012. | 11/01/2023.
160069  PL 8 | CHARLESTON CNTY SC.....iiiiiiiiiiiiiiieciiissiieseisssies st | s . ...107.553 2,151,060 2,000,000 2,047,899 (24,837) | covvvvvverrrieerriins | e | e 5.000 |..... 3.630 [MN...... 01/10/2008. | 11/01/2020.
167736 ZF 7 |CHICAGO IL WTR REVENUE Cof ...108.627 543,135 500,000 565,972 (8,626) | ...ovvvorieiriieriiiens | e [ e 5.000 |..... 2.860 |MN...... 05/11/2012. | 11/01/2025.
196632 PD 9 | COLORADO SPRINGS CO UTILITIESR Co] ...119.829 3,295,298 2,750,000 3,211,845 (61,265) | .ocvvveernrrrieerniinns | cveererisneneeniineenes | e 5.000 |..... 2.340 [MN...... 05/15/2012. | 11/15/2024.
207758 DA 8 |CONNECTICUT ST SPL TAX OBLIGR Cuo | 2102473 | e 1,021,730 | .oovvrerncns 1,000,000 | ..ccvvvrene 1,004,658 (G010 ) OURRTRURRRPIOR ORI PO 5.000 |...... 4.040 |JJ........ 01/09/2006. | 07/01/2020.
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250119 CC 6 |DES MOINES IA MET WSTWTR RECLA .1,371,161 | ...101.833 1,298,371 1,275,000 ..1,280,048 (11,797) 12/21/2006. | 06/01/2023.
25477G  BG 9 |DIST OF COLUMBIA INCOME TAX SE .1,272,408 |..113.621 | ... ...1,363,452 | .. ...1,200,000 | ..............1,230,346 (6,974) 03/12/2009. | 12/01/2020.
25477G DA 0 |DIST OF COLUMBIA INCOME TAX SE 114870 | 1,148,700 | .oovoovers 1,000,000 | ..o 1,000,000 12/09/2009. | 12/01/2024.
25477G KV 6 |DIST OF COLUMBIA INCOME TAX SE ..119.272 2,385,440 2,000,000 2,400,057 (53,633) 11/19/2012. | 12/01/2025.
283791  BW 0 [EL PASO TX MUNI DRAIN UTILITYS ...119.641 568,295 475,000 557,207 03/12/2015. | 03/01/2023.
360066 NE 0 [FULTON CNTY GA WTR & SWR REVEN. ..111.260 3,337,800 3,000,000 3,335,697 05/21/2013.| 01/01/2019.
387874 WD 8 |GRANT CNTY WA PUBLIC UTILITY D. ..116.707 3,501,210 3,000,000 3,488,247 12/05/2012. | 01/01/2022.
45506D DJ 1 |INDIANA ST FIN AUTH REVENUE 2112162 | 1,301,079 | oo 1,160,000 | ..occoverreeee 1,302,691 11/28/2012. | 02/01/2026.
455280 JG 7 |INDIANAPOLIS IN LOCAL PUBLIC | ...110.858 388,003 350,000 383,632 09/26/2013. | 01/01/2019.
468473 CW 1 |JACKSON MS WTR & SWR SYS REVEN ...100.345 752,588 750,000 750,000 07/13/2005. | 09/01/2017.
469359 DS 9 |JACKSONVILLE FL CAPITAL IMPT R ...120.636 1,447,632 1,200,000 1,442,871 11/29/2012. | 10/01/2023.
485424 NE 1 |KANSAS ST DEPT OF TRANSPRTN HI ...115.681 ...1,156,810 ....1,000,000 ..1,079,647 11/19/2009. | 09/01/2020.
485429 CW 2 |KANSAS ST DEV FIN AUTH REVENUE ...115.497 271,418 235,000 264,148 06/28/2012. | 03/01/2022.
49151E XD 0 |KENTUCKY ST PROPERTY & BLDGS C. 112,742 2,254,840 2,000,000 2,092,937 01/10/2008. | 10/01/2019.
52349A  AQ 1 |LEE CNTY FL NON-AD VALOREM REV ...120.930 302,325 250,000 291,845 06/09/2015. | 10/01/2023.
544712 5H 1 |LOS ANGELES CNTY CA MET TRANSP ..3,809,070 |...123.476 3,704,280 3,000,000 3,616,971 05/21/2013.| 07/01/2023.
546398 TG 3 [LOUISIANA ST PUBLIC FACS AUTH ..2,250,640 |...105.443 2,108,860 2,000,000 2,047,562 . 01/23/2008. | 08/01/2019.
546475 MY 7 [LOUISIANA ST GAS & FUELS TAXR .. 117.782 2,355,640 2,000,000 2,271,050 | covvoorveereeeriiens | crernreenenn(38,805) [ oo [ e [ e 5.000 {....2.660 [MN......| ovcrrerrnnee 16,667 05/03/2012. | 05/01/2025.
546475 NQ 3 [LOUISIANA ST GAS & FUELS TAXR L7561 | e 1,175,610 | .oovvverecens 1,000,000 | ...ccoeoeeee 1,161,453 ) 8,333 08/14/2012. | 05/01/2024.
546589 MS 8 [LOUISVILLE & JEFFERSON CNTY KY. ..107.990 | oo 1,646,847 | ..o 1,525,000 | ..o 1,556,924 ) 19,743 11/29/2007. | 05/15/2018.
555412 JG 1 |[MACOMB TWP MI BLDG AUTH 111414 222,828 200,000 213,208 ) 05/17/2012. | 04/01/2023.
574204 XN 8 [MARYLAND ST DEPT OF TRANSPRTNC ...116.063 3,191,733 2,750,000 3,143,937 ) 03/21/2013. | 02/15/2024.
592481 DN 2 [MET SAINT LOUIS MO SWR DIST WS ...116.426 2,328,520 2,000,000 2,277,260 ) . . . 08/29/2012. | 05/01/2031.
59259N  R5 4 |MET TRANSPRTN AUTH NY DEDICATE ..119.986 | .ooooenne 1,199,860 | ..coveveve. 1,000,000 | ..ovovnevene 1,154,877 ) ST IRV PO 5.000 .6,389 ...50,000 | 10/17/2012. | 11/15/2026.
60534T GQ 2 [MISSISSIPPI ST DEV BANK SPL OB. ...114.988 2,299,760 2,000,000 2,250,702 (B7,971) | covvvveeerrrinerriins | cveerevieneesienenes | e 5.000 {2720 [Jdeoooooes | i 50,000 ...100,000 | 10/11/2012.| 01/01/2027.
626207 ZH 0 |MUNIELEC AUTH OF GEORGIA ..113.613 2,272,260 2,000,000 2,256,602 {(SETIZA ) OIS (R pro 5.000 04/02/2013. | 11/01/2019.
644693 KS 1 [NEWHAMPSHIRE ST TURNPIKE SYS LT02 | 1,117,020 | oo 1,000,000 | ..o 1,000,000 [ cvveoererreeermcmnieennn [ eerreirnnrnininnnrienes | e | v | e 5217 11/18/2009. | 11/01/2022.
644802 EA 4 [NEWHANOVER CNTY NC COPS . 107.256 | oo 1,072,560 | ..ovooveves 1,000,000 | ..ooovreeens 1,018,369 (10,481) | covvvvererrrieeerriins | cvveeeriesssninsennes | oo 5.000 16,667 50,000 |07/07/2005. | 09/01/2017.
645918 U9 2 [NEW JERSEY ST ECON DEV AUTH RE ...109.766 3,292,980 3,000,000 3,512,758 (64,861) | vvvverecrrrerernii | cvveeeriireneeniineenes | e 5.000 50,000 .......150,000 | 01/24/2013.| 03/01/2023.
646136 E7 2 [NEW JERSEY ST TRANSPRTN TRUST. ...109.340 2,186,800 2,000,000 2,296,371 (50,741) | cvvvvveererrriinenniins | cveereriiensssiienenes | e 5.000 {.....2.110 [IDuvvves | i 4,444 ....100,000 | 01/29/2013. | 06/15/2021.
64971M  S3 7 [NEW YORK CITY NY TRANSITIONAL ...103.726 2,074,520 2,000,000 2,000,000 | ..oovvieeinrriiiinnis | | s | s | s 3.823 05/19/2010. | 05/01/2017.
64986A L7 4 |NEW YORK ST ENVRNMNTL FACS COR ..116.978 2,339,560 2,000,000 2,000,000 5.239 02/02/2010. | 06/15/2026.
658200 DS 9 |NORTH CAROLINA ST INFRASTRUCTU ...104.442 2,088,840 2,000,000 2,017,997 (15,929 | cvvvverenrriveeneiis | coveeerisessseinsennes | e 5.000 09/29/2006. | 02/01/2023.
677561 HS 4 |OHIO ST HOSP FAC REVENUE L114.445 | 1,716,675 | .oovoevees 1,500,000 | ..oocovevneeee 1,552,825 (9,307) | eovoevveererveiiennens | e | e 5.000 . . 10/13/2011. | 01/01/2025.
677632 ZU 8 |OHIO ST UNIV ..122.006 | ..ocovereeene 1,372,568 | ..o 1,125,000 | .ocovrerneens 1,357,307 (28,792) | cvvveeererrriieerriis | coveerrisensssiieennes | e 5.000 |....1.990 [IDuovves | orrrrriirrann 4,688 | oo 56,250 | 01/16/2013. | 06/01/2023.
681793 7V 1 |OMAHA NE PUBLIC PWR DIST. ...118.339 ...1,183,390 (21,683) | cevvvvrrevrrrineniienees | veveeieerieesienriees | e 5.000 |......2.440 [FA.......| coororrrenns 20,833 | oo 50,000 |09/21/2012. | 02/01/2026.
68607H M4 5 |OREGON ST DEPT OF ADMIN SVCS C ...106.187 ...1,136,201 . (9,552) | ooovrveeermerrierennees | wenneeeeviseeesisines | ceeees 5.000 8917 53,500 |09/20/2007. | 05/01/2018.
68607TH M4 5 |OREGON ST DEPT OF ADMIN SVCS C ...106.187 292,014 275,000 278,426 (V1532 T ORI DO PO 5.000 09/20/2007. | 05/01/2018.
686507 FX 7 |ORLANDO FL UTILITIES COMMISSIO L9713 | 1,197,130 | oo 1,000,000 | ..ooovverneeee 1,173,442 (28,375) | covvvvvverrrriinerniis | coeeeeriiseneeviineenes | e 5.000 04/03/2013. | 10/01/2021.
72130P  BW 5 |PIKE TWP IN MULTI-SCH BLDG COR ...109.573 531,429 485,000 521,089 (L% 72 ) ORI ORI PO 4.000 12/05/2013. | 01/15/2020.
721876  SD 3 |PIMACNTY AZ SWR REVENUE ...115.289 172,934 150,000 170,520 (CRCK 74 SOOI DO PO 5.000 05/20/2013. | 07/01/2020.
72205R  BY 7 [PINAL CNTY AZ REVENUE OBLGS ..120.274 432,986 360,000 425,638 (7,803) | eoovrvveererreirennees | e | e 5.000 12/04/2014. | 08/01/2023.
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73358W AG 9 |PORT AUTH OF NEW YORK & NEW JE WFE ...111.886 671,316 600,000 600,000 5.309 06/18/2009. | 12/01/2019.
736742 RN 9 |PORTLAND OR SWR SYS REVENUE ...109.560 2,191,200 2,000,000 2,060,007 (V22X I IO D 5.000 04/07/2011. | 06/15/2022.
759136  QV 9 |REGL TRANSPRTN DIST CO SALES T ...119.964 2,999,100 2,500,000 2,902,164 (53,486) | .vvvvernrrriereerriinns | cveereriseneeniineenes | e 5.000 01/31/2013. | 11/01/2027.
79642B TP 8 | SAN ANTONIO TX WTR REVENUE ..118.318 001,183,180 [ e 1,000,000 | ...ooonevee 1,141,960 (20,257) | cevvvorrveeeieneiienies | e | e 5.000 02/08/2012. | 05/15/2027.
797412 AU 7 |SANDIEGO CNTY CALIF WTR AUTH . 117.225 .. 1,172,250 ....1,000,000 ..1,115,590 (19,920) 09/08/2011. | 05/01/2022.
875124 FM 6 | TAMPA BAY FL WTR REGL WTR SPLY ..110.714 ,727,138 1,560,000 .1,728,822 (47,432) 03/18/2015. | 10/01/2018.
875124 FR 5 | TAMPA BAY FL WTR REGL WTR SPLY ..110.714 ....1,440,000 ..1,595,836 (43,783) 03/18/2015. | 10/01/2018.
882135 F9 2 [TEXAS ST A &M UNIV REVENUE ...109.471 ....1,000,000 ..1,024,198 (9,555) 01/24/2008. | 05/15/2022.
91428L CB 0 [UNIV OF HAWAII HI REVENUE ...103.327 . 1,480,000 ..1,491,342 (14,638) 12/21/2006. | 10/01/2020.
914455  LC 2 [UNIV OF MICHIGAN MI ...102.705 462,173 450,000 450,000 10/28/2010. | 04/01/2020.
914468 BC 6 |UNIV OF MINNESOTA MN ...102.637 713,327 695,000 698,247 (5,393) 12/19/2007. | 08/01/2023.
927793 XD 6 |VIRGINIA ST CMWLTH TRANSPRTN B ..118.327 266,236 225,000 259,710 (6,070) 04/22/2014. | 05/15/2021.
928172 QB 4 [VIRGINIA ST PUBLIC BLDG AUTH P ...106.717 565,600 530,000 540,015 (6,030) . 01/03/2008. | 08/01/2019.
92818A QM 1 |VIRGINIA ST RESOURCES AUTH INF ..121.931 2,438,620 2,000,000 2,392,645 (53,283) | cevvvvrreerrerreniirenens | ceveieeerieeeiiesniees | e 5.000 . ..100,000 | 08/29/2012. | 11/01/2022.
967338 PK 4 |WICHITAKS WTR & SWR UTILITY R ...104.278 ...1,006,283 965,000 981,983 (9,466) | ... | e [ e 5.000 3.920 |AO...... 12,063 48,250 | 12/01/2006. | 10/01/2024.
977092 FE 0 |WISCONSIN ST CLEAN WTR REVENUE ...106.742 ..1,259,556 ....1,180,000 .1,207,579 (18,612) .5,408 12/12/2007. | 06/01/2017.
977100  CQ 7 [WISCONSIN ST GEN FUND ANNUAL A ...100.771 453,470 450,000 450,000 . . 1,233 11/06/2012. | 05/01/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: XXX e 105,154,713 | ..o 92,985,000 | .......... 102,037,834 | ..o [ (1,655,665) 0 0] XxX XXX XXX | s 1,225,823 XXX XXX
U.S. Special Revenue & Special A Obli and all N Obli of Ags and of and Their U.S. Political Backed Securities
312021 5D 3 [FG COAAAA..........ooo | s 2100114 | s 1,577,631 | oo 1,575,827 | ... 1,635,177 (5,400) | cooovverieieriiieniiens | e [ e 3.000 |...... 2410 [MON...| ... .3,940 01/14/2013.| 01/01/2043.
31294K RE 7 |FGE01385 ...102.640 39,819 38,795 38,666 104 MON... 07/06/2005. | 06/01/2018.
31204K  ZT 5 [FGEO1B54........cioiciccces s | senieas ...103.578 45,225 43,662 43,656 3 MON... | ... 05/27/2004. | 06/01/2019.
312962 6K 4 [FG BI0BTA. ...t | s ...102.952 45,272 43,974 43,866 56 . MON... | ... 10/03/2003. | 11/01/2018.
312962 WC 3 [FG BI0BA3......coomvereeiseeiseeeie i eesise sttt | enenes w2 | ..56,791 |...103.186 57,610 55,831 56,095 (291) | covveoerereereereieeni | oo | e 5.000 |...... 4420 |[MON... | ... 11/26/2003. | 11/01/2018.
312964  BW 4 [FG B1268B5.........coioeeciicecicecisess s | s | o | e 2 [ L [ 138,260 |...103.247 141,316 136,870 137,231 (433) | covvereeriieniiieni [ e | e 5.000 |...... 4.600 [MON... 04/23/2004. | 02/01/2019.
312984  UH 0 [FG B123BA......ooiiiiiiiiicei it | nenes ...103.351 72,468 70,118 70,334 (192) | covveoervereinerireni | cevvineniieeeienninees | e 4.500 |...... 4.080 |MON... 01/16/2004. | 02/01/2019.
312968 5L 0 [FG BIB25T. ... s | s ...104.278 116,435 111,658 112,181 (B45) | oo [ e | e 5.000 |...... 4.520 [MON... 01/05/2005. | 07/01/2019.
B1207TH YK 9 [FG A29714.....ooe s | ceniias ...109.990 176,634 160,590 159,540 B3 [ oo [ s | e 5.000 |...... 5.130 |MON... 04/19/2005. | 01/01/2030.
31207U Y8 7 [FG ABBB35.......ooieicecicrc e | e 110,824 | ...109.453 122,895 112,281 110,830 433 | o [ | e 5.000 5.350 |[MON... 04/18/2005. | 05/01/2035.
137K 2R 1 [FIN254BBA..........ooii s | e ...102.565 33,977 33,127 33,179 (122) | oo [ e | e 5.000 |...... 4.450 [MON... 01/21/2003. | 03/01/2018.
B1BTIK YA 7 [FN 254831t bbbt | seniiee ...102.461 30,942 30,198 30,244 (T13) | e | e | e 5.000 |...... 4.440 |[MON... | ... 01/17/2003. | 02/01/2018.
B1376K B3 9 [FN357458.........ooiiicse s | crniias ...103.220 16,790 16,266 16,266 (V2] ORI VRPN DO 4.500 |...... 4.240 |[MON... | ... 12/12/2003. | 11/01/2018.
31385X  GU 5 [FINBBEBTT. ..ot | ceniiae ...102.801 13,234 12,874 12,874 | e [ [ ceriersiesiessienies | cenessssiessisssins | e 4.500 |...... 4.200 [MON... | ... 12/12/2003. | 07/01/2018.
31390V K3 7 [FNBSTA14. ..o | e ...103.643 30,649 29,572 29,687 (226) | cevvoovevereeriiieni [ e | e 5.500 |...... 4.530 |[MON...| ... 12/12/2002. | 11/01/2017.
B139TH 22X 1 [FINBBT790.......c.coiiieciiieiieciceii s | ceniias ...102.677 17,358 16,905 16,938 ((G7:) 1 SUOURTOTORSTORTOR IUVPTOPTIORRTOPPRORIOR DOV 5.000 |...... 4.410 [MON... 01/17/2003. | 02/01/2018.
B139TY  BW 3 [ FINBBAB0T. oottt | seneien ...102.660 24,969 24,322 24,383 (109) | cevvernerreerrernenrienees | cevrerenrieeessesniees | e 5.000 |...... 4.360 |MON... | ... 08/08/2003. | 03/01/2018.
31393E B3 2 [FNR2003-94 CE....oooovoevvorseecssesesisssssessssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssssssssssns | sovsies ...107.406 38,138 35,508 36,078 (G40 ) [T FFSPTRRTIIN IR 5.000 |..... 4.310 |MON... | ... 01/27/2004. | 10/25/2033.
31394C  CH 3 [FNR 2005-3 HC....ooouuurvvrmasrrissiarsessssssessssessesssessessssssssssssssssssssesssssssssssssssessessssesssssssesssssssssssesssessees | avveens ...104.051 222,060 213,414 208,456 1,358 | coorvereeiieniieniiens | e | oo 4.500 |..... 5.520 |MON... 01/09/2007. | 01/25/2035.
31395P  EM 0 [FHR 2952 PA ... | ceniias ...106.952 143,564 134,232 130,998 1408 | oo | s [ e 5.000 5.920 |MON... 03/28/2007. | 02/15/2035.
314000 GV 5 [FINBBBBT2..... oottt | s ...102.576 29,030 28,301 28,348 (G721 [T FYSPTORTRRRTIIN IR 5.000 |..... 4.460 |MON... 01/21/2003. | 02/01/2018.
31400P  BE 4 [FNBOI3137....ooiiiiciccsci s | senieas ...102.567 45,335 44,200 44,283 ((ECT0) OO IR DO 5.000 |...... 4.440 |[MON...| ... 01/17/2003. | 03/01/2018.
31401B PS5 8 [FNT03444..........ocoioi s | e ...102.894 11,201 10,886 10,930 (B1) | covvereerienniieni [ e | e 5.000 |...... 4.250 |[MON... | ... 07/21/2003. | 05/01/2018.
BU40TL BB B [FN 711257 ittt | eenes ...103.675 25,423 24,521 24,520 [ ..o [ e | e | | s 5.000 |...... 4.660 |MON... 08/18/2003. | 07/01/2018.
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31401M CE 9 [FN 712069, ...103.975 142,047 136,616 136,530 32 6,831 | 08/14/2003. | 07/01/2018.
31402 2C 0 |FN 730771 ...102.997 52,916 51,376 51,477 (188) 2,569 | 09/23/2003. | 08/01/2018.
31402Q 4B 4 |[FN 735318 ...103.739 76,572 73,812 73,364 273 3,322 | 07/15/2005. | 11/01/2019.
31402R LY 3 |FN 735743 ...103.740 157,453 151,777 150,689 593 07/15/2005. | 08/01/2020.
31404D ED 6 |FN 765232 ...103.531 35,304 34,101 34,122 (58) 02/23/2004. | 02/01/2019.
314048 TP 0 |FN 777358 ...103.752 44,771 43,153 42,921 131 07/05/2005. | 05/01/2019.
314058  HL 1 |FN797735. ...103.880 171,297 164,898 165,678 (647 01/28/2005. | 02/01/2020.
31417C MW 2 |FN AB5772. ...103.471 2,539,607 2,454,392 2,563,337 (31,841 02/21/2013. | 08/01/2027.
31417E  CK 5 |FNAB7273. ...100.176 2,396,440 2,392,218 2,483,228 (12,081 01/24/2013. | 12/01/2042.
31417E VvQ 1 |FN AB7822 ...101.337 3,622,502 3,574,699 3,675,908 (21,030, 02/21/2013. | 02/01/2028.
31417F NN 4 |FN AB8496 ...101.336 3,642,398 3,594,343 3,699,911 (13,632 02/21/2013. | 02/01/2028.
31418A  PX 0 |FN MA1337. ...101.336 2,088,909 2,061,369 2,120,835 (14,327, 01/31/2013. | 02/01/2028.
314194 K2 2 |FNAE0312. ...106.427 354,260 332,865 342,773 (3,256 08/23/2010. | 09/01/2040.
31419G XX 7 |FN AE6093. ...105.010 224,912 214,180 221,692 (2,364 10/06/2010. | 10/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX 18,627,363 ..18,283,731 .. 18,817,225 |0 (103,117, 0 ......487,951 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: XXX ..123,782,076 111,268,731 ..120,855,059 [ (1,758,782) 0 5,054,088 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
00037B  AB 8 |ABB FINANCE USA INC........ccoooiirieriircriieriiscniieneisesisesssissiissssisssssssessssssssssssssssssssnssssssssssssssinnss | Guveee [ ae | wovenvivnenns e TFE | iiii000000.391,332 | ... 98.458 393,833 400,000 394,187 815 | | e [ 002875 10023120 [MNLc | 1,693 | 11,500 | 05/03/2012. | 05/08/2022.
001010 AF 3 |ADT CORP......rsiritrrirciieerise ittt sssse sttt ssssssssssssssssssssssssssesssssssssssssssenssses | eovenee | oo | soessseserens | everseBFE | vovvvveerrernnrn 898,082 | s 90.000 810,000 900,000 810,000 (5,649) 167 26,250 | 05/03/2013. | 07/15/2022.
001055 AP 7 [AFLAC INC......oooicriiiesicrisssissiisssiissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssonnes | Guoeee | o [ evvveseivnns | cone TFE [ 110000010...2,038,820 | ... 98.162 | ..covvenve 1,963,258 2,000,000 2,036,431 (2,389) | ..o | e [ 20003250 [10..3.020 [MS.iis | i 19,139 | i 33,042 | 04/09/2015. | 03/17/2025.
021441 AD 2 |ALTERA CORP. ...100.370 301,113 300,000 299,871 92 5,250 |05/01/2012. | 05/15/2017.
031162 BF 6 |[AMGENINC ...100.813 754,341 750,000 749,832 251 06/27/2011. | 06/15/2016.
035242 AA 4 |ANHEUSER-BUSCH INBEV FIN........ccooovummiiiririiimiinnniirssiinesinsssisesissssissssiessssssssssssssssssssssssssssnssnss. | Guveee | o [ evvverivnns | coned TFE [ 1100000000.2,979,030 | ... 95.948 2,878,454 3,000,000 2,980,879 1,849 04/02/2015. | 01/17/2023.
039483 BB 7 |ARCHER-DANIELS-MIDLAND C 109.163 184,486 169,000 186,459 (3,143) 11/01/2012. | 03/01/2021.
052769  AA 4 [AUTODESK INC.......covviiiiiiiicriicniisesiissiisssissssississsssisssssssssssssssssssssssssssssssssssssssssssssssssssennns | conenee | o [ evvesninnns | coeeniFE [ i 1,415,486 ... 99.578 | ..ccovvenc 1,423,968 | ............. 1,430,000 | .............. 1,424,144 2,901 12/10/2012. | 12/15/2017.
053807 AN 3 |AVNET INC. ...103.197 103,198 100,000 99,957 57 6,625 | 09/07/2006. | 09/15/2016.
06406H BY 4 |BANK OF NEW YORK MELLON ...104.640 2,877,617 2,750,000 2,849,151 (15,960) | .covoovverereniienis | cereveniieniiisniiens | 00000:3.550 [ .0..2.850 [MS...o| coiveieri 26,576 | oo 97,625 |09/29/2014. | 09/23/2021.
071813 BJ 7 [BAXTER INTERNATIONAL INC.......ovsvrirrirrriiereissiieseissesssssssssssssssssssssesssssssssssssssnssssssssssssssensssss | Guveen | o [evevnserrens | c00eni2FE [ e 4,034,016 | ... 99.464 4,003,441 14,025,000 | oo 4,029,918 (1,942) 11/05/2013. | 06/15/2018.
096630 AC 2 [BOARDWALK PIPELINES LP..........covvviriircinriiinncisncieriiseeisnisssesssnsssnsssssssssnsssnsssssssssssssssss | conneee | | evveen] | i FE [ 00,999,730 [ ... 80.853 | ... ..808,531 | .. ....1,000,000 999,871 16 11/05/2012. | 02/01/2023.
115637 AN 0 | BROWN-FORMAN CORP.........cccoooiiriicriiieriissiiseniissiiiesissssiienissssssnsssssssssssssssssssssssssssnsssnsssonses. | Guvenn | oo [ evvvenevvnns | cone TFE [ 1,071,442 | 98.561 | ..coovvvuns 1,059,535 | .....ooouce. 1,075,000 | .............. 1,073,553 698 12/10/2012. | 01/15/2018.
133131 AT 9 | CAMDEN PROPERTY TRUST.....cccoomurrirrirriiniiesiisessiessissssesssessssssssesssnsssssssssssssssssssssssssssses | voneee | oo | evrvveen] | e0aen2FE [ 1,014,186 | ... 96.247 | .oovvrrererrinnn 986,539 | ...covovucn. 1,025,000 | ...cooonevne 1,017,156 997 30,238 | 12/04/2012. | 12/15/2022.
134429 AT 6 | CAMPBELL SOUP CO. 106.287 106,287 100,000 99,744 75 [ [ [ 204500 100004580 | FA| v 1,700 | 4,500 |01/14/2009. | 02/15/2019.
142339 AF 7 |CARLISLE COS INC......cooviiimrririinniisciiinsiinesiissssissssssssssssssssssisssssssssssssesssssssssesssnssssesssssssnenssns | connene | oo | evvvveen] | eeecn2FE [ 1,694,679 | ... 98.954 | ....cooouee 1,682,226 | .............. 1,700,000 | ...oooonevne 1,696,124 485 11/15/2012. | 11/15/2022.
143658  AY 8 |CARNIVAL CORP..........coiirireiniresrineiesesnessssssessssssssssssssssssssssssssssssssssssssssssssssnssns | convee | B [ eovenviinns | cenenFE [ i 972,953 [, 99.865 973,684 975,000 974,181 407 ...18,281 | 11/29/2012. | 12/15/2017.
14912L  4E 8 | CATERPILLAR FINANCIAL SE 114.535 2,290,712 2,000,000 1,998,682 365 ....143,000 | 02/05/2009. | 02/15/2019.
166764  AA 8 |CHEVRON CORP.......oecouirrirriirriennisiiensissnissssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssssssns | Govene | oo | vevrsen] | s TFE [ 1,996,900 | ... 99.268 2,010,196 2,025,000 2,012,060 6,540 22,354 | 08/22/2013.| 12/05/2017.
191216 BF 6 | COCA-COLA CO/THE ...100.837 151,257 150,000 149,699 53 11/06/2013. | 11/01/2018.
191216 BF 6 | COCA-COLA CO/THE ...100.837 3,025,137 3,000,000 2,993,978 2,057 11/06/2013. | 11/01/2018.
19416Q ED 8 |COLGATE-PALMOLIVE CO ...100.313 2,984,336 2,975,000 2,967,363 2,615 ...44,625 | 11/06/2013. | 11/01/2018.
207597 EE 1 |CONNECTICUT LIGHT & PWR ...109.839 549,200 500,000 499,259 215 27,500 |02/09/2009. | 02/01/2019.
20826F AB 2 [ CONOCOPHILLIPS COMPANY.........coomrmimmriimriinriisrisnnisnsssssssssssssssssssssssssssssssssssssssssnssssnsssnnns | coneeee | | seveenn] |l IFE | ciiii..573,683 | ... 98.231 564,832 575,000 574,479 262 6,036 | 12/04/2012. | 12/15/2017.
22160K  AE 5 |COSTCO WHOLESALE CORP.........coocviniricriinciicniissiiiscsissssiisssssssssssssssssssssssssssssssssssssssssssonsssss | Guveee [ oo | ovsnivnnnns e TFE | 100000111....2,999,400 | ... 99.889 2,996,680 3,000,000 2,999,763 119 [ e 201125 100010120 { D | 1,500 | 33,750 |11/28/2012. | 12/15/2017.
23311V AC 1 |DCP MIDSTREAM OPERATING.......ccccisivvirrirrriiriisesiesiissssiessissssssssissssssssssssssssssssssssssssssssnens | eevseee | oo | svnee ] [ein8FE | 1,991,931 | Lo 88.488 | ....cooouc. 1,769,761 | ..covvveve. 2,000,000 | ..ovrrvune 1,769,761 | ........... (227,028) 1811 | e e | 2002500 [ 10002580 [ UDuveeee | o167 | i 50,000 | 11/28/2012. | 12/01/2017.
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233851 AT 1 |DAIMLER FINANCE NA LLC WFE ..3,852,348 |...100.004 3,848,157 3,848,000 3,848,048 (1,715) 06/13/2013.| 01/11/2016.
235851 AH 5 |DANAHER CORP. ..109.954 | ....ccoveeeee 1,374,429 | .............. 1,250,000 | ..covvvrevene 1,249,677 91 02/26/2009. | 03/01/2019.
25179M AP 8 |DEVON ENERGY CORPORATION........covvverummrreismrerresssmrneessnsrnsssssensssssssssssssnssessssssssssssssssssssssses | eenvens | oo | svvvneeed [ee@FE | civiieiirnnnn.621,300 ] ... 84.852 530,328 625,000 622,505 346 05/07/2012. | 05/15/2022.
25468P  CV 6 |WALT DISNEY COMPANY/THE.........coooommrieriineiineisnsssessessssssessssnsssssssssnssssessssssssssssssnssssssssssnnssss | envsee | oo | cvsnesinnnes | enned TFE | i 575,876 | ... 99.694 578,229 580,000 578,390 825 11/27/2012. | 12/01/2017.
260543 CH 4 [DOW CHEMICAL CO/THE........coocimmmrrererreiisnnrsesissssessisessesssesssssssessesssssssssssessesssssssssssessssssssssess | coneene oo | vevreresd o0 2FE | ... 540,463 | ... 95.880 527,344 550,000 543,130 881 11/06/2012. | 11/15/2022.
26138E AR 0 [DR PEPPER SNAPPLE GROUP..........cooourrrermrriinerresinessessisessessssessssisessessssesssssssesssssensessesnsesssssns | eoneene | oo | veveneend [ei2FE | ivvviiiirnnenn.622,689 | ..o. 96.373 602,334 625,000 623,328 218 11/13/2012. | 11/15/2022.
26441C  AH 8 | DUKE ENERGY CORP........ostrurreirrrirenrirsessenesssessssssssesssssessssesssssessssssssssessssssssssssssssssssssssssssssssssenss | eevssee | oo | ovserernnees | eeeennFE | ovverernnnnnnn. 996,710 | 000 99.845 [ ..ovrvererrnnn 998,450 | ...vvvvecn. 1,000,000 998,902 662 08/13/2012. | 08/15/2017.
278062  AC 8 [EATON CORP......covsirvieerrrriircreiiisrsssisssssssssssssssssssssssssssssssssssssssssssnsssssssssssssssssssssssssssssnsssssns | coneeee | oo | wveveseenees | veeeni2FE | wivvernnnnn 3,067,609 | 96.752 2,975,151 3,075,000 3,069,218 758 11/14/2013. | 11/02/2022.
29364W AR 9 |ENTERGY LOUISIANA LLC 100.337 ..1,003,372 | oo 1,000,000 998,466 194 11/28/2012. | 12/01/2022.
313747 AS 6 |FEDERAL REALTY INVS TRST......ocoimmmmrriimnrrreinnrsrisnsesesnnessssnsesssssssssesssssssssssesssssnsessssssssssssnnees | Govvee [ oo | vvvveres [eeeit IFE | i 962,744 | .. 98.911 964,385 975,000 966,539 1,140 07/16/2012. | 08/01/2022.
31428X  AS 5 [FEDEX CORP......ovvumurriiirriisiessssseesssssessssseeesssssesssssesesssssaessssssnsesssssnessssssnsessssssessssnsesssssonees | aoveene | oo | cvvseesssnns [eeriiFE | ovvverrennnnenn 199,402 | e, 97.633 195,267 200,000 199,651 48 2,188 5,250 | 07/24/2012.| 08/01/2022.
337738 AM 0 [FISERV INC 100.206 551,136 550,000 548,198 232 4813 19,250 | 09/18/2012. | 10/01/2022.
356710 AW 5 [FREEPORT-MCMORAN INC.......ovvrrriirmrriiimiriisnesrisnsssessesssssssessssesssssssessssssssssssssssssssssssssns | evveene | oo | cvnseessenns [ eeiFE | ovveerreennern 923,890 | ovee 89.250 825,563 925,000 924,734 115 02/08/2012. | 03/01/2017.
36164N  FE 0 | GE CAPITAL INTL FUNDING........covtverirrirrirrrrinsrinsnrierisnsissssssssssssssssssssssssssssssssssssssssesssssssssosesss | Guveee | F | ovvevvnenns [ e TFE | 1,351,990 ... 99.739 | o 1,348,468 | .............. 1,348,000 | ......ovc.n. 1,350,436 (1,554) 10/26/2015. | 04/15/2016..
369550 AU 2 |GENERAL DYNAMICS CORP.......ccovuvvvrirrrriirrerinsnsisnnessissnsssssssessesssssssssssessssssnssssssnssssssnsessees | Govvee [ oo | vvvverves oot IFE | ii.....989,870 | .. 96.134 | oo 961,347 | oo 1,000,000 992,806 953 11/01/2012. | 11/15/2022.
375558 AQ 6 |GILEAD SCIENCES INC ...108.230 2,164,609 2,000,000 2,189,207 (35,119) 11/01/2012. | 04/01/2021.
377372 AD 9 |GLAXOSMITHKLINE CAP INC .. 108.979 | ..o 1,583,479 | oo 1,453,000 | ..ocooverneees 1,599,152 (60,256) 11/01/2012. | 05/15/2018.
38141E A5 8 | GOLDMAN SACHS GROUP INC ...109.912 230,815 210,000 230,443 (4,509) 03/01/2013. | 03/15/2020.
38147M  AA 3 | GOLDMAN SACHS GROUP INC ...101.951 3,058,537 3,000,000 2,998,685 490 07/16/2013. | 07/19/2018.
40414L  AH 2 [HCPINC ..1,994,580 |..... 98.465 ...1,969,304 738 11/14/2012. | 02/01/2020.
42217K  BA 3 |WELLTOWERINC JUUSPIORN VR ISPPROO I OO ..1,992,620 |..... 98.294 ,965,894 622 11/27/2012. | 03/15/2023.
437076 AW 2 [HOME DEPOT INC Covee| oo [ v [ ..1,476,588 |...109.946 | ... . 1,374,326 | .. [ (27,430) 11/01/2012. | 04/01/2021.
438516  BA 3 |[HONEYWELL INTERNATIONAL C... ..109.429 | ..ccovcrnn. 1,203,730 | covvevrenes 1,100,000 | ..oooeeeens 1,228,005 (23,383) 11/01/2012. | 03/01/2021.
444859 BA 9 [HUMANA INC.......oovvvoeereeeeeeeseessisessssesesssssssesssssssssssssssnsssssssssssssssnssssnsssssssssssssssnssssnsssssnsssnsssssnsssns | connnon | oo | avveee] | eeeeii2FE [ riiinirinnn.298,830 | ... 97.479 292,439 300,000 299,149 108 12/05/2012. | 12/01/2022.
458140 AL 4 |INTEL CORP C..... 100.109 | covvvvvvre 1,251,365 | ..o 1,250,000 | ..o 1,249,472 264 12/04/2012. | 12/15/2017.
458140 AM 2 |INTEL CORP Cuov oo [ eervrverrne | e IFE | 1,991,460 | ... 98.968 | ...cvvoues 1,979,372 | v 2,000,000 | ..oovrrvenns 1,993,827 795 . 12/04/2012. | 12/15/2022.
46625H GY 0 |JPMORGAN CHASE & CO C..... ...107.824 215,650 200,000 216,792 (8,016) 5,533 03/04/2013. | 01/15/2018.
46625H JA 9 |JPMORGAN CHASE & CO C... 201,027 | e 1,010,273 | oo 1,000,000 | ..ooovreeens 1,003,164 (6,076) 15,400 31,500 |02/07/2012. | 07/05/2016.
46625H JE 1 |JPMORGAN CHASE & CO C..... ...100.629 2,012,590 2,000,000 2,053,466 (5,234) 17,69 32,500 |04/01/2015.| 09/23/2022.
478366  BA 4 [JOHNSON CONTROLS INC....ocoruvvvermmrrresmmarnrismmresessmsssessmsssssssssssessessssssssssssssssesssssssssssssnsesssssnsens | coneeee | ae | sevveenns 1] 2FE | oo 571,067 |...100.479 577,758 575,000 572,495 371 [ [ e [ 00003750 {1.3.830 [JDucevees | i 1,797 | s 21,563 | 11/29/2011. | 12/01/2021.
489170 AC 4 [KENNAMETAL INC....ccovorvieriirerimnenriesiinssiisenissssisssssssssssessssssssssssssssssssssssesssssssssssssssssssnns | conenee | | sevenen] | e 2FE [ ciiiiiine.499,385 [ ... 98.819 494,008 500,000 499,596 57 02/09/2012. | 02/15/2022.
489170 AD 2 [KENNAMETAL INC.....cooviirrviierreimnrnericsnenrissssssisseessssssessssssessssssessssssssssssnssssssssssssonnessessssessss. | ooveene oo | eevvrresd [ eeeen2FE | 1,997,340 | . 99.070 | .oovvereeene 1,981,401 | oo 2,000,000 | ..oocvvrvvene. 1,998,476 373 11/02/2012. | 11/01/2019.
49327TM  2A 1 |KEY BANK NA Cuo | [ oo | e IFE | iinnnn.844,189 | L. 99.604 841,655 845,000 844,654 162 01/29/2013. | 02/01/2018.
494550 BG 0 [KINDER MORGAN ENER PART.......cociriuimmmrreiimmnreisinssessssessssssssssssssessssssesssssssessssssssssssssessssssnes | coneees 100.071 250,178 250,000 249,998 10 02/23/2011. | 03/01/2016.
494550 BM 7 |KINDER MORGAN ENER PART.......coommrrvirmerriimereisiennessesesssssneesessenensessessssssnensesseesssssnessssonnes | coneene oo | eenvvnesd oo 2FE | i 722,086 | s 83.130 602,695 725,000 722,912 254 08/08/2012. | 02/15/2023.
524660 AW 7 [LEGGETT & PLATT INC......cossvverrirrriensiesesieesiesssssssssesssssssssssssssssssssssssssssssessssssssssesssssssssssssssssssnns | vonenee | oo | evviee] |00 2FE [ 573,310 [, 98.803 568,117 575,000 573,818 157 08/08/2012. | 08/15/2022.
53117C  AM 4 [LIBERTY PROPERTY LP.......coriiuurreemmereismenressmssssessssssesssssessesssessssssssessssssssssssssssssssssesssssssesssssens. | soveees 106.357 345,661 325,000 324,500 75 . 09/22/2010. | 10/01/2020.
53117C AP 7 [LIBERTY PROPERTY LP......ccooooiimmmrrermnnrrernmsressnessessssssssssessesssssssssssssssssssssssssssssssssessesossssssss | aoneens | oo | vorvenend [ei2FE | ivvieriirnnnnr.669,350 | oe. 94.927 636,014 670,000 669,518 56 [ oo [ ervenrieenineninnenies [ 2003375 [10000.3.380 | JDuciinne | e 1,005 | oo 22,613 | 12/05/2012. | 06/15/2023.
548661 CT 2 [LOWES COMPANIES INC C.... 105.487 | covvvvvvs 1,054,880 | ..o 1,000,000 | ..ooovverneeee 1,082,450 (10,770) 7917 18,750 | 04/15/2015. | 04/15/2021.
55448Q AR 7 |MACK-CALI REALTY LP......cosmirriiimerreiicnriiseensissesssisessssssssssssssssssssssssnssssssssssssssssssssssssssns | vonnees oo | sevvees] |0 2FE | i 397,636 | s 99.956 399,825 400,000 399,053 AB6 | ..o | e | 20002500 [ 10000.2.620 [ Do | v 444 | . 10,000 | 11/13/2012.| 12/15/2017.
55616X  AH 0 [MACYS RETAILHLDGS INC.......cccovvvviimrrrrinneriisnesriinsssiissessisssessssssssssssssessssssssssssssesssssssssssns | evveee | oo | vvennnnd [en@FE | 1,997,240 | ... 90.633 | ..occovereenne 1,812,666 | .............. 2,000,000 | ..ooooouuee 1,997,959 255 | oo [ [ 20002875 1002890 [FALoot | v 21722 | oo 57,500 | 11/14/2012. | 02/15/2023.
571903  AJ 2 [MARRIOTT INTERNATIONAL.......oiiuermrermriereeesmeesseessseessssssssssssssssssssssssssssssssssssssssssssssssssssanssss | soneees 101.357 304,073 300,000 298,449 459 3,000 9,000 |02/22/2012. | 03/01/2019.
59156R  BF 4 [METLIFE INC......ooooimirriiiienriiinnneiisnnsiissssiissssssssssssssssssssssssssssssssssssssssssssssssssssssssssossssssnnens | sovseee | oo | coessessesn | eend TFE | i 527,892 | e, 99.646 523,143 525,000 527,297 (293) | cevveerirerirnerireni | e | 0000 3.048 | 100.2.970 |MISD.. | oo T e 16,002 | 09/27/2012. | 12/15/2022.
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594918 AP 9 |MICROSOFT CORP WFE 198,846 |..... 99.673 199,347 200,000 199,563 230 11/02/2012. | 11/15/2017.
594918  AQ 7 |MICROSOFT CORP.......coouiiiiiiiiiiiiieiiieiesiesiesissiesiesiesiessenssessesssssesssssessessessssssessessesoens | Guoeee | oo | ovvvveniinns | e TFE | i 720,846 | ... 96.574 700,166 725,000 722,057 393 11/02/2012. | 11/15/2022.
611662  BM 8 [MONSANTO CO....oooumrrrimmmmreiemmmreeessmnsssssssseesssssessssssesssssssessssssssessssssssssssessssssssssssssessessssnsssssssnansoss | coneees ...100.461 552,537 550,000 549,928 246 04/12/2011. | 04/15/2016.
63254A  AB 4 [NATIONAL AUSTRALIA BK LT ..ottt ssensnns | evenes ...101.656 762,424 750,000 749,660 144 03/01/2012. | 03/09/2017.
637071 AJ 0 [NATIONAL OILWELL VARCO | Coee| oo | v [ 1FE 3,007,171 |..... 87.551 2,626,555 3,000,000 3,005,029 (711) ....78,000 | 11/16/2012. | 12/01/2022.
637417 AD 8 |NATL RETAIL PROPERTIES 1,971,540 |...110.557 2,211,148 2,000,000 1,982,355 2,642 ..110,000 | 06/28/2011. | 07/15/2021.
64110D  AC 8 [NETAPP INC......oooveooeeeecececietee et see sttt se s seensanens | oerees 984,991 99.390 983,962 990,000 987,982 1,001 12/05/2012. | 12/15/2017.
674599 CE 3 |OCCIDENTAL PETROLEUM COR......vvveeurrveeirerreirserniisnrnesssnenssissensssssnensssssesssssssensssssesssssssnnees | Guvvee [ oo | vevveres [ eeae IFE | i 712,977 [ 94.068 729,031 775,000 773,602 176 06/19/2012. | 02/15/2023.
69349L AN 8 |PNC BANK NA ...100.130 L21,401,821 | 1,400,000 | ..coovvvnnnee 1,399,684 412 08/20/2013. | 10/03/2016.
695156 AP 4 |PACKAGING CORP OF AMERIC. ..101.797 203,595 200,000 199,876 17 06/21/2012. | 06/15/2022.
717081 DB 6 |PFIZERINC ...112.561 816,071 725,000 724,708 80 03/17/2009. | 03/15/2019.
718546 AJ 3 |PHILLIPS 66 ...101.343 253,359 250,000 249,992 01/29/2013.] 05/01/2017.
724479  AH 3 |PITNEY BOWES INC ...108.803 952,027 875,000 874,400 164 03/02/2009. | 03/15/2019.
72650R  AF 9 | PLAINS ALL AMER PIPELINE ...101.696 406,787 400,000 399,220 1,196 04/10/2008. | 08/15/2016.
72650R BB 7 [PLAINS ALL AMER PIPELINE..........coovvverrrecrnrrresisenreessensesssssssssssensssssssssssssesssssssesssssssenssssssnensses | eoveeee | oo | veveeeed [eei@FE | v 543,648 | ... 82.439 449,293 545,000 544,030 122 12/03/2012. | 01/31/2023.
740189  AK 1 |PRECISION CASTPARTS CORP.......cccosturirinrirneineinrinsineissisneisseississesssessssssssssssssssssssssssssesssessnnsss | Guonee | oo | cvseersrirnns | e IFE | iii0002.2,002,340 | ... 99.293 ...1,985,871 2,000,000 2,000,962 (463) 12/18/2012.| 01/15/2018.
740189 AM 7 |PRECISION CASTPARTS CORP........covsvrrieerrriierriiirnsrssssssnssssssessssssnssssssssssssesssssssssssssnsssssnnns | connene oo | veeeesd [ IFE | nce...2,468,800 | ... 99.236 2,480,924 2,500,000 2,469,050 250 12/03/2015. | 06/15/2025.
74251V AH 5 | PRINCIPAL FINANCIAL GROU......cootiiirieireiieiieiieiisisssssssssssssssssssssssssssssssssssssssssssesssssssssssonses | eonenes | oo | eesnssennes [ 00enFE | viiiiiinennn..843,800 | ... 97.426 823,250 845,000 844,117 105 11/13/2012. | 05/15/2023.
756109 AN 4 |REALTY INCOME CORP......ccceevviiiiiiiintisiisrisissisinisniinisssississsssssssssssssnssssssensssssnnsnsnsns | oeeeee | oo | oo e FE | 000000000.3,020,772 | ..o 96.594 2,984,765 3,090,000 3,039,262 6,509 . 01/28/2013. | 10/15/2022.
776696  AE 6 |ROPER TECHNOLOGIES INC.......coovvverrrriercnriisnerisensesssnensssssessessssssssssesssssssessssssessssssnesssssns | coneene oo | vevriresd [ eeein2FE | 3,168,626 | ... 97.759 3,079,430 3,150,000 3,163,249 (1,779) | v | veereriinenesnirinnns | 3125 [100003.050 | MNLcocs [ e 12,678 | 11/16/2012. | 11/15/2022.
78355H JR 1 |RYDER SYSTEM INC 102.199 281,048 275,000 274,876 84 05/17/2011.| 06/01/2017.
824348 AP 1 | SHERWIN-WILLIAMS CO......ccvmmrrermrrreeemnrneiineneesssessesssnensssssessesssessssssssssssssessssssssssssssnsesssssonsees | connene | oo | wvesveseennes | cene IFE | 1,248,363 | .. 99.196 | ..ocovereeene 1,239,954 | ..ooooeveenes 1,250,000 | ..oocovevneeee 1,249,350 326 12/04/2012. | 12/15/2017.
828807 CN 5 |SIMON PROPERTY GROUP LP.......ovvuiiirriiniiniierierienississsississsississsssssssissssssssssssssssssssssssssssssssnses | Guoeee | oo | wvveeeen |t IFE | iiiii0.691,150 | ..o 97.638 678,585 695,000 692,208 352 12/10/2012. | 02/01/2023.
845467 AE 9 |SOUTHWESTERN ENERGY CO. ..25,000 |..... 85.000 21,250 25,000 25,000 09/25/2009. | 02/01/2018.
847557 AD 9 |SPECTRA ENERGY CAPITAL 1,197,456 |...105.045 | ......cooeeoe 1,260,546 | .....ocoveres 1,200,000 | ..o 1,198,814 197 08/25/2009. | 03/01/2020.
854502 AD 3 | STANLEY BLACK & DECKER L.....ccveviiiiiriiirinineisneneeienenssssssssssssensenesssssensssssssssssssssssesseensens | Guvnee | vo | wvvsrvsninnes | voe IFE | 01,011,860 | ... 98.929 | ..o 989,298 | ....ccocouvnne 1,000,000 | .ocovivnenne 1,008,475 (1,112) 11/07/2012. | 11/01/2022.
87612E AZ 9 [TARGET CORP ..101.524 2,791,918 2,750,000 2,737,323 1,899 09/29/2014. | 01/15/2022.
878750 AH 5 |TECO FINANCE INC ...107.765 107,765 100,000 100,000 12/27/2007.| 11/01/2017.
88166H AD 9 [ TEVA PHARMA FIN IV LLC......voiirreeimnreeiiseresisersessessessssssssesssssssssssessesssssssssssessssssssssssssssesness | evveeee | oo | cvesvenses [ eerii@FE | covsrerriernnnnn 599,730 | e 97.065 582,391 600,000 599,832 38 13,500 | 12/13/2012. | 03/18/2020.
882508 AW 4 [TEXAS INSTRUMENTS INC.......coimvvrriirmnriirnnnrniinenrisnssssesssesssssssessssssessesssesssssnsesssssssesssssnnsesssss | Guvvee [ oo | wevverns [eeait IFE | 1,448,625 | ... 94.881 | ..ocovereeene 1,423,229 | ..o 1,500,000 | ..o 1,453,129 4,504 | oo | e | 0002:250 [ 00002720 {MNLc | i 5,623 | 33,750 | 03/16/2015. | 05/01/2023.
883556 BB 7 | THERMO FISHER SCIENTIFIC......ccciiiiiriireieieieierinninniseieisenenessssssssssssssssssssessessessessessssssssssssessssseses | cvessee | oo | evvnsvesnnes | 1o FE [ i, 999,850 | ... 99.751 | v 997,511 | oo 1,000,000 999,939 29 08/15/2012.| 01/15/2018.
89233P 7E 0 [TOYOTAMOTOR CREDIT CORP.......coeevvrirrrriirnrrriisnsissessissssssssssnessesssnsssssssesssssnsessssnesssssees | Guonn | o | cvvsvevvers [eerd TFE | 0000, 2,496,025 | ... 99.742 2,493,553 2,500,000 2,498,357 795 01/07/2013. | 01/10/2018.
907818 DG 0 |UNION PACIFIC CORP. ..106.959 | .. 1,069,592 | ...coovvennee 1,000,000 | ..coovvvnnnee 1,080,125 (15,523) 11/01/2012. | 02/01/2021.
913017 BM 0 [UNITED TECHNOLOGIES CORP. ...107.461 214,923 200,000 202,003 (954) 12/29/2008. | 12/15/2017.
91324P  CB 6 |UNITEDHEALTH GROUP INC.......ociiuiiiirirciieiieeieissnseesensesssnsenssssensensesssessssssesssssessessesssenes | eonenes | oo | eesenssnnnes [eone TFE | i, 250,585 [ ... 98.941 247,355 250,000 250,319 (96) 03/05/2013. | 03/15/2019.
92276M  AZ 8 | VENTAS REALTY LP/CAP CRP.......cccostimiiriinniiniinininninininissssissssssssssssssssssssssssssssssssonsses | covnee | oo | coneeen T [ FE | 21,980,540 ... 97.468 | ......cc...... 1,949,363 | ....ccoonnne 2,000,000 | ....cccouuu. 1,986,454 1,798 07/31/2012. | 08/15/2022.
92276M  BA 2 |VENTAS REALTY LP/CAP CRP.......coimerrrrmnnnriimnnenrinssssinsessissssssssnsessesssssssssssessssssnssssssssessssnnes | eenveee | oo | svvvneeed [eein@FE | v 568,612 | . 99.700 568,294 570,000 569,376 285 12/06/2012. | 02/15/2018.
92343V BJ 2 [VERIZON COMMUNICATIONS.........oeriimririnsisieierenensensenssssssssssssssssssessensenssnsssssssssssssssssessessensenenses | sevvees | oo | vovnvnns] | eeinFE | . 599,370 | ... 94.640 567,844 600,000 599,552 60 11/02/2012. | 11/01/2022.
931422 AE 9 |WALGREEN CO 106.882 805,896 754,000 760,266 (1,109) 06/02/2009. | 01/15/2019.
942683  AF 0 [ACTAVIS INC....oooiiiiiiieiciieiseieeiseiseensessesssessessessessessssssssssessssssssssssssssessssssssssssssssessasssensnnssns | aevene | oo | soveeeen ] | 2FE | 198,330 | ..o 98.361 196,724 200,000 198,813 154 09/27/2012.| 10/01/2022.
94973V AV 9 |ANTHEM INC 100.866 2,017,325 2,000,000 1,997,979 1,049 08/10/2011. | 02/15/2017.
94973V AX 5 [ANTHEM INC...ooooviiirriiirriiieeressise s ssessseessssssesssssessesssssssesssssssessssssesssssssessssssessssssnesssssonees | eovsene | oo | conseessesns | eeiiFE | ovseerveeenenn 746,160 | e 97.849 733,872 750,000 747,423 359 05/02/2012. | 05/15/2022.
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94974B  FG 0 |WELLS FARGO & COMPANY FE 2,979,322 99.591 3,002,689 3,015,000 2,998,164 7,990 ......1.500 08/27/2013.| 01/16/2018.
969457 BU 3 [WILLIAMS COMPANIES INC 2FE | oo 508,581 |..... 67.750 345,525 510,000 508,966 126 | v | e | e 3.700 12/13/2012. | 01/15/2023.
984121 BQ 5 [ XEROX CORPORATION........ooiiiiuiiiiriiiniiiesisissii s ssssssnes | eeees ...104.810 52,405 50,000 49,957 37 [ [ | e 6.750 08/15/2006. | 02/01/2017.
984121 CF 8 | XEROX CORPORATION.......coriuuiimmriieesieesesisssisssses bbbttt | nenes ...100.778 680,252 675,000 674,785 103 [ oo [ e | e 2.950 03/08/2012. | 03/15/2017.
064159 BE 5 |BANK OF NOVA SCOTIA ..2,627,080 |..... 99.634 2,620,387 2,630,000 2,628,829 584 | s | s [ e 1.375 12/11/2012. | 12/18/2017.
136069 FA 4 | CANADIAN IMPERIAL BANK ..1,998,380 |..... 99.447 1,988,955 2,000,000 .1,999,317 324 ......1.550 01/17/2013.| 01/23/2018.
878742 AX 3 | TECK RESOURCES LIMITED. ..2,006,440 |..... 76.000 ...1,520,000 ....2,000,000 ..1,520,000 | ........... (482,547) ([0)) (TSNNSO USRS OO 2.500 07/31/2012. | 02/01/2018.
89346D  AF 4 | TRANSALTA CORP.......ccocosriirriiriiinsisneiesisnsissiensssssssssssssssssssssssssssssssssssssssssssssssesssnness. | ooveee | A T [ l8FE | . 2,947,980 | .... 87.420 2,622,626 3,000,000 2,622,626 | ........... (339,201) 2,766 | oo | e | e 4.500 11/02/2012. | 11/15/2022.
89352H AF 6 | TRANS-CANADA PIPELINES 109.277 546,390 500,000 502,980 (1,016) | oo | eoreeeieniieeeineniins [ oo 6.500 02/18/2009. | 08/15/2018.
01448P  AB 8 |ALESCHIIB.....oiiicriccccrisesissiisesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssss | @eeee | F | evenniinnns | oo TFE [ e 36,340 |..... 68.937 52,599 76,300 36,340 04/19/2004. | 04/25/2034.
01448U AB 7 |ALESC VI PFD FNDG 290,342 55.599 134,504 241,915 134,504 (999) 12/08/2004. | 12/23/2034.
02364W BC 8 |AMERICA MOVIL SAB DE CV. 100.633 | cveooevirnee 1,157,282 | ..ocovereven. 1,150,000 | ..ovovnevne 1,148,649 IR 72 I SRR PORRRRTRTIIRN PO 2.375 08/31/2011. | 09/08/2016.
05565Q CB 2 |BP CAPITAL MARKETS PLC........coccvimiinriiinniinciiisniinssissssisssisssssisssssssssssssssssessssssssssssssssssnsssoness. | Gunene | F | vevivennions [ IFE | ii11...993,080 | ... 95.406 ..954,069 ....1,000,000 995,074 B50 | .o | e | e 2.500 . 11/01/2012. | 11/06/2022.
05565Q CE 6 |BP CAPITAL MARKETS PLC........cosviuirineriinerineriissrinessssesissssssssnsssssssssssssssssssessssenssesssssssssnsssnens. | Guoeee | F | vevvvvevvns [ e IFE | .. 978,580 | ... 98.539 ..985,394 ....1,000,000 989,410 4,355 [ oo [ e | e 1.375 |..... 1.830 |MN...... 11,948 06/19/2013. | 05/10/2018.
06849U AC 9 |BARRICKPDAUFINPTY LT ..101.211 759,085 750,000 746,673 29 [ [ | e 4.950 |..... 5.070 |JJ........ 17,119 12/30/2009. | 01/15/2020.
219868 BS 4 |CORP ANDINA DE FOMENTO ...106.453 745,175 700,000 738,763 (5,283) 1,361 09/18/2012. | 06/15/2022.
46132F  AA 8 |INVESCO FINANCE PLC........cccooiiiviiiriinciincisncisnisnsisssssnsissssssssssssssssssssssssssssssssssssssssssnssses | Guvnee | F | ovvvivsnn [l IFE | 01,999,210 ] ... 98472 | .o 984,720 | ...ooooevn. 1,000,000 999,443 7 11/05/2012. | 11/30/2022.
709629  AF 6 [PENTAIR FINANCE SA.......coooiiiiriiiiiiiniieniiessisesisessisssisssssssssissssssssssssssssssssssssssssssssssssssssssessssnss | conenee | | eveneninnes | ceeeni2FE [ 1,347,000 | ... 96.899 | ..ocvvonc 1,308,146 | .............. 1,350,000 | ...oooucee 1,348,170 437 04/25/2013. | 12/01/2019.
80105N  AG 0 [SANOFL ..o | coveies 106.810 480,646 450,000 495,182 (8,100) 11/01/2012. | 03/29/2021.
85771P  AF 9 |STATOILASA. ... | Goveee | F | cvevicvsni [t TFE | innn...698,810 | ... 99.156 694,099 700,000 699,233 113 11/16/2011. | 01/23/2022.
85771S AA 4 |STATOIL ASA 108.932 2,178,659 2,000,000 2,064,546 (17,951) 12/16/2009. | 04/15/2019.
87330L  AG 6 [ TBRNA2005-TAPPN2........oouoiiriircnreecesesssinesssnsssssssnsssssssssssssssssssssssssssssssssssnssses | coneeee | | evvnseiinns | conneens8 [ .. 484,643 | ... 60.301 292,246 484,644 292,246 (1,385) 03/08/2005. | 07/05/2035.
919117 AM 5 |VALE OVERSEAS LIMITED.........coiiiiiiiiiiiissiissiissis s ssssssssissssssssssssssssssssssssssssessssesssssens | onene | | evesssinnns | c00enlFE | ciicesninn...836,096 |, 75.625 623,906 825,000 832,400 (549) | ovvorrisricsniiicni | e | 4.375 |..... 4.200 |JJ........ ..17,044 03/28/2012. | 01/11/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX ....156,211,487 | .......... 158,224,859 | .......... 157,542,545 | ........ (1,056,809) | ........... (183,186) 0 0] XxX XXX XXX ..1,183,519 XXX XXX
Industrial & Miscell (Unaffiliated) - ial Mortgage-Backed Securities
00253C  HW 0 [AMT 2002-2 A2.......cooomriimmreimmriseseieesisesssssesesssssssse s sssse st sssssssssesssnsssans | sesiene 101.024 3,666 3,629 3,629 | oo | [ e [ | e 5.000 |...... 4.150 [MON... | coovvrrnrrrrnnens LT [N 172 | 12/19/2002. | 03/25/2033.
291701 CS 7 [EFLOT 1998-2 M2......oiiiiiiicriinciieniisssiisscisssiiessssssssssssssssssssssssssssssssssssssssssssssssssssssnsssonnnnss | coneeee | | evvvenni | coned TEM . 326 [, 11.598 3,780 32,587 326 [ e [ | e | e | 7.930 |...... 7.930 |MON.. 2,584 |06/17/1998. | 06/25/2024.
31846L BT 2 [FAMLT 1998-1F NOTE........cosiiiiiiiiiiiiieiiisiiessiiessiesssse s | nenes 101.382 7,455 7,354 7,388 (723) | [UOTTOTRUOROTOR INVTURTIRRTORRPTORITE DOV 7.110 |..... 6.850 |MON... [ ..ooovirirrrirrac A4 | s 497 | 01/22/2003. | 06/20/2029.
456606 DD 1 [INHEL 2001-C M2........cooimiiiiiiciicciissiecessscsssssssssssssss s ssss s ssssnsanas | coneees N 1FM 7,893 |..... 87.584 27,256 31,120 22,442 2.59% 2.596 | MON.. 03/28/2006. | 12/25/2032.
68389F  EY 6 [OOMLT 2004-1 M7 ... ssssssssssssssssssssssssssssssssas | wenene | oo | corveeon 2 | BFM| ..o 145421 | ..... 10.093 16,635 164,814 16,635 8,700 [ ..oooeiiiviinrriieies [ e | e | e 5671 |..... 5.671 |MON.. 10/17/2006. | 01/25/2034.
86358R  EA 1 [SASC 2001-SB1 B1....ouuuiieririsssisiinissesisssssssessssssss s sssssssss s s s sssns s sssnsssssssssnsssssennns | ovenees | oo | ensessens 2 o TFM| o 22,699 |.... 89.443 25,280 28,264 10,553 2,660 | .o [ | v 3.375 |..... 3.375 |MON... 05/01/2002. | 08/25/2031.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 207,568 XXX 84,072 267,768 60,973 8,709 2,635 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12624Q AR 4 |COMM 2012-CR4 A3 Co || o2 [l AFMY 2,611,225 | 99.261 2,431,895 2,450,000 2,492,671 (6,087) 2.853 2.550 |MON.. 11/02/2012. | 10/17/2045.
92890N AT 6 |WFRBS 2012-C10 AZ......ccosvueiiriieiiiereiiecieneiesiesesiesiiesssisssissssssssssssssssssesssssssssssssssnssnns | eeves | on | cvvveeni | e TEM ] ... 384,364 | ... 99.884 374,565 375,000 378,404 (1,989) | ..o | e [ o 1.765 |...... 1.210 | MON.. 11/30/2012. | 12/15/2045.
92890N AU 3 [WFRBS 2012-C10 A3.......cvvvrrrririnnrrisnsssessssssssssssessssesssssssssssssssssssssssssssnssssssssssssssssssnssnsens | aoveen | oo | vevenen2 | eeri TFM| iviiriiin0nr..666,200 | ooe. 98.838 642,447 650,000 661,456 (1,608) | ..ooovvvverrrieiennins | e [ o 2875 |.... 2.570 |MON.. 11/30/2012. | 12/15/2045.
92937F  AB 7 [WFRBS 2013-C12 AZ......iioiiiiiieiciccses s | s . ...100.246 | .............. 1,649,047 | .............. 1,645,000 | .............. 1,665,816 (10,366) | .covoovvvvreiecniienies | e | e 2072 |... 1.410 | MON.. 03/06/2013. | 03/17/2048.
50180A  AB 0 [LBSBN 2005-2A N2.......ccouuiiiuuiieuiiisierisssssissessssssssssssssssssssssssss s s sssssenssssssesenssssssssnisns | soneeee F 131172 | oo | e, | o | | s | s 7.860 |..... 7.860 | MON... 12/19/2005. | 09/27/2030.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. XXX 5,097,954 5,251,172 5,198,347 0 (20,048) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured
00110A  AD 6 |AEPTC 2006-A A4 Co || o2 [ 1FE ...104.460 2,726,837 2,610,396 2,785,442 (VRN0X) | [ [ PO 5170 |..... 5470 [ o 67,479 | ............134,958 |06/26/2013. | 01/01/2020.
32054Y  AC 7 [FIB 2000-T Aot | crniias L2 ] 6FE | ...ccoceevv..er.. 19,493 | 17.000 16,071 94,537 [ oo e [ e | e | e | 1.550 |...... 1.550 | MON.. 02/16/2006. | 07/15/2026.
466157  AC 8 |WENTS 2001-AA A2.......ooomiiirmerieriiaesisesesssesisesssisesssessssssessssssssesssesesssesssesesssesssssesssssssssesssssssenenss | wvenens | oo | voveeenn 2 | L1513 [ 41,897 |...103.365 43,086 41,683 41,683 | oo [ v [ [ | 6.395 |...... 6.390 | MON.. 118 2,666 | 03/27/2002. | 08/15/2026.
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68619A AG 2 |ORGN 2001-A M1 [ 97,180 104,789 10/04/2005. | 03/15/2032.
88576P  AB 9 [HENDR 2003-AA NOTE........ccooiiiiirriiiiesriiiiesssisesssssssssssssssssssssssssssssssssssss s sssssssssssssans | coveees . 147,524 141,834 142,598 N [P 305 | v 6,886 | 11/14/2003. | 11/15/2033.
01448P AA 0 |ALESCIIIH @.... 18,785 27,250 27,250 03/09/2005. | 03/09/2034.
014480 AD 3 |ALESC 6A PPNF @.... 135,323 224,412 264,372 03/11/2005. | 03/23/2035.
01440A  AD 6 |ALESC 7APPN1 @.... [F| o2 | 6* 679,799 55.599 404,478 727,479 404,478 (3,006) 04/05/2005. | 07/23/2035.
348663 AC 9 |FTSHR 2005-1A PPN2 @.... [F| o [ 1FE ] ... 209,772 |..... 60.301 126,495 209,772 209,772 03/17/2005. | 11/05/2041.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 4,363,130 XXX | e 3,715,779 | e 4,182,152 3,875,595 (3,006) (23,053) 0 0] XxX XXX XXX | e 67,902 | ............144,510 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............cooiiuuiiiiiisiiiii s | ensseaies 169,412,948 XXX o0 165,109,292 | ... 167,925,951 | .......... 166,677,460 | ........ (1,051,106) (223,652) 0 0] XxX XXX XXX | s 1,262,333 | ........ 4,385,505 XXX XXX
Totals
7799999. Total - Issuer Obligation: ..344,630,295 XXX ...336,093,410 318,439,859 ..331,988,905 | ........ (1,096,103) (2,902,414) 0 0] XxX XXX XXX | 3,322,738 | ... 11,851,588 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities ....19,387,579 XXX .18,977,873 19,128,746 8,709 (98,096) 0 0] XxX XXX XXX 503,379 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie; 7,560,286 XXX 0 (26,725) 0 0 XXX XXX XXX e 182,552 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 4,363,130 XXX 3,875,595 (3,006) (23,053) 0 0 XXX XXX XXX v 144,510 XXX XXX
8399999, GraNd TOMAl = BONGS......rvcvveerreeessserreesseeseesssseseeessseeeeessseeeses e eess s ssnnssnnnnnens | cvessnes 375,941,290 XXX | ..........366,170,740 | ..........348,949,076 | .......... 362,481,537 | ........ (1,090,400) | ........ (3,050,288) 0 0] XxX XXX XXX ..3,454,505 | ....... 12,682,029 XXX XXX
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rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary B/A.C.V. Total Foreign Exchange |  Desig- Date
CUSIP Identification Description 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 Impairment Recognized (15+16-17) Change in BJAC.V. nation Acquired

NONE
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Annual Statement for the year 2015 ofthe C@NtU ry Su rety Com pany

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)

00208R 10 2 [ ATET INC.covveeeeeueeeieeeiesmssssseee s seeeesss bbb | s | con 37,405.000 1,287,106 1,287,106 1,299,086 69,892 29,704 29,704 L | 03/02/2015.
00287Y 10 9 |ABBVIEINC B [ 19,224.000 1,138,830 1,138,830 805,125 37,383 (104,488) (104,488) L | 03/02/2015.
022098 10 3 |ALTRIA GROUP INC . 25,099.000 1,461,013 1,461,013 866,726 14,181 53,014 223,786 223,786 L | 06/01/2015.
032654 10 5 [ANALOG DEVICES INC........vvvvveriinrsvsiississnnsssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssssssssssnss | sossssnns | ane | sonsessessoes 18,858.000 1,043,225 1,043,225 918,505 30,173 (3,772) (3,772) L | 12/02/2014.
039483 10 2 |ARCHER-DANIELS-MIDLAND CO. 24,432.000 896,166 896,166 1,167,720 20,523 (271,554) (271,554) L | 03/02/2015.
097023 10 5 |BOEING CO/THE 9,153.000 1,323,432 1,323,432 1,170,322 33211 133,071 133,071 L | 06/01/2015.
166764 10 0 |CHEVRON CORP. 2,467.000 1,121,531 1,121,531 1,147,881 51,591 21,662 288,321 (266,659) L | 03/02/2015.
17275R 10 2 |CISCO SYSTEMS INC. 4,171.000 11,199,464 1,199,464 1,225,803 36,220 (29,153) (29,153) L | 12/02/2014.
191216 10 0 [ COCA-COLA COMTHE......cuiiermmrieererisssssessssessessssesessssssssssssssssesssssssessss s sssssssssssesssssessssssssssssssssssssssssssens | sesssnnes 31,225.000 1,341,426 1,341,426 1,210,604 41,217 21,761 21,761 L | 03/02/2015.
260543 10 3 |DOW CHEMICAL CO/THE 24,785.000 1,275,932 1,275,932 1,290,736 11,401 20,819 (14,804) (14,804) L | 06/01/2015.
263534 10 9 DU PONT (E.Il.) DE NEMOURS. 3 18,742.000 ..1,248217 1,248,217 893,864 31,323 (77,938) (77,938) L | 08/03/2015.
291011 10 4 |EMERSON ELECTRIC CO. 21,391.000 1,023,132 1,023,132 1,198,357 38,769 (240,526) 45,605 (286,131) L | 03/02/2015.
30231G 10 2 |EXXON MOBIL CORP 5,099.000 11,176,967 1,176,967 1,199,727 42,747 (48,187) 163,726 (211,913) L | 03/02/2015.
370334 10 4 |GENERAL MILLS INC 22,907.000 1,320,818 1,320,818 1,036,484 39,629 99,187 99,187 L | 12/02/2014.
458140 10 0 [INTEL CORP. 37,569.000 1,294,252 1,294,252 847,797 35,272 (61,777) (61,777) L | 03/02/2015.
450200 10 1 [INTL BUSINESS MACHINES CORP. 7,560.000 1,040,407 1,040,407 1,086,222 37,531 57,294 229,826 (172,532) L | 03/02/2015.
460146 10 3 |INTERNATIONAL PAPER CO 25,002.000 942,575 942,575 1,296,291 21,002 (353,716) (353,716) L | 06/01/2015.
478160 10 4 |JOHNSON & JOHNSON 11,318,514 1,318,514 1,003,564 37,408 (22,870) (22,870) L | 03/02/2015.
494368 10 3 |KIMBERLY-CLARK CORP. 11,506,723 1,506,723 1,316,924 10,416 40,730 141,910 141,910 L | 03/02/2015.
500754 10 6 |KRAFT HEINZ CO/THE 11,344,387 1,344,387 1,349,676 10,624 20,787 (5,290) (5,290) L | 07/17/2015.
532457 10 8 |ELILILLY &CO 11,369,225 1,369,225 868,349 32,500 248,138 248,138 L | 06/02/2014.
539830 10 9 |LOCKHEED MARTIN CORP. 6,818.000 1,480,529 1,480,529 627,240 41,931 167,586 167,586 L | 06/02/2014.
58933 10 5 |MERCK&CO.INC 20,930.000 1,105,523 1,105,523 922,911 9,628 37,456 (83,965) (83,965) L | 03/02/2015.
594918 10 4 |MICROSOFT CORP. B 15,011.000 832,810 832,810 487,052 18,420 143,347 143,347 L | 03/02/2015.
637071 10 1 |NATIONAL OILWELL VARCO INC 26,321.000 881,490 881,490 881,490 48,045 581,577 (581,577) L | 06/01/2015.
681919 10 6 |OMNICOM GROUP. 2,893 0 L | 06/01/2015.
713448 10 8 [PEPSICO INC........vvcviirrerrciiiiisesssssssisssss s sssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sosssssns | ane | consensssions 13,416.000 1,340,527 1,340,527 1,011,410 9,425 36,313 71,251 71,251 L | 03/02/2015.
717081 10 3 |PFIZERINC 37,104.000 1,197,717 1,197,717 1,163,179 41,556 41,928 41,928 L | 09/02/2014.
718172 10 9 [PHILIP MORRIS INTERNATIONAL.......ccomirrrvivciirminnsssssssssinssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | svssossns | ane | sonseesessoes 15,491.000 ....1,361,814 1,361,814 1,359,536 15,801 61,242 98,514 98,514 L | 03/02/2015.
74251V 10 2 | PRINCIPAL FINANCIAL GROUP. 25,070.000 1,127,649 1,127,649 1,310,366 28,580 (182,717) (182,717) L | 06/03/2015.
742718 10 9 [PROCTER & GAMBLE COITHE........ooooireeireriereriesesesssssesssnessssssssssesssssssssssssssssssssssssssssssssssssssssnnsssses | cosveenes | wve | worsneeeeene 16,405.000 1,302,721 1,302,721 1,261,619 42,681 (187,188) (187,188) L | 03/02/2015.
747525 10 3 [QUALCOMM INC......oocomimreemmrmrmimreesieesessssesessssessssssssssssssssssssssssssssesssssssesssssssesssssssssssssessssssssssssssssesssssssessnsnes | cosseenes | wve | worsnseeeens 18,558.000 927,622 927,622 1,288,389 17,816 (360,768) (360,768) L | 06/01/2015.
773903 10 9 |ROCKWELL AUTOMATION INC 11,073,916 1,073,916 1,073,916 27,997 43,163 133,065 (89,902) L | 12/02/2014.
87612E 10 6 | TARGET CORP. 6,225.000 1,178,097 1,178,097 1,003,720 35,046 (53,542) (53,542) L | 06/02/2014.
882508 10 4 |TEXASINSTRUMENTS INC 23,042.000 1,262,932 1,262,932 808,436 32,259 30,992 30,992 L | 09/02/2014.
911312 10 6 [UNITED PARCEL SERVICE-CL B........oovouuiernieieiiiiimseneeeeseessssssesssssesssssseessesssssssssssessssssssssssssssssssssssssseees | sessesnns | eoe | coseeeeeeeens 12,944.000 ....1,245,601 1,245,601 1,112,746 37,134 (185,011) (185,011) L | 03/02/2015.
913017 10 9 [UNITED TECHNOLOGIES CORP..........ccccommmmrmrrriiiimiissenssssissssessssssssssissssssssssssssssssssssssssssssssssssssssssnsssssss | svsssssss | ane | consessssions 11,044.000 1,060,997 1,060,997 1,050,630 28,272 (209,062) (209,062) L | 12/02/2014.
92343V 10 4 |VERIZON COMMUNICATIONS INC. 26,121.000 11,207,313 1,207,313 1,198,257 57,605 (15,870) (15,870) L | 03/02/2015.
931142 10 3 |WAL-MART STORES INC 7,278.000 11,059,141 1,059,141 1,254,138 8,466 32,535 (417,167) (417,167) L | 06/01/2015.
94106L 10 9 |WASTE MANAGEMENT INC 25,939.000 1,384,364 1,384,364 1,269,174 39,785 53,833 53,833 L | 06/01/2015.
26852W 10 3 | E-HOUSE CHINA HOLDINGS-ADR..........cooommmrmrvrmviimnsnnssssssisssmsesssssssssssssssssssssssssssssssssssssssssssssssssssssnssness | sossneene | R | coveiveenns 299,826.000 1,885,906 1,885,906 1,959,448 (73,543) (73,543) L | 08/11/2015.
455807 10 7 |IND & COMM BK OF-UNSPON ADR.......ccoosmrrmmrivemmmmmimnnrrssssisssssssssssssssssmsssssssssssssssssssssssssssssssssssssssssssnsessosss | sesvesees R 115,000.000 v 1,375,400 1,375,400 1,994,664 96,114 (619,264) (619,264) U | 05/29/2015.
90138A 10 3 [21VIANET GROUP INC-ADR........ccoosimmirrrreveiisisinsesssssssssmssssnsssssssssss s sssssssssssssssssssssssssssssssssssssssssssssssssssssssans. | e R 215,258.000 ....4,550,553 4,650,553 4,116,239 434,316 434,316 L | 08/27/2015.
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Showing all COMMON STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 2

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Changein | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
98426T 10 6 |YYINC-ADR 33,000.000 2,061,510 62.470 2,061,510 2,006,608 54,902 54,902 L | 08/10/2015.
Y3990B 11 2 |IND & COMM BK OF CHINA-H 2,850,000.000 1,721,053 0.604 1,721,053 1,994,464 (275,185) (275,185) 1,776 L | 08/11/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 58,298,527 XXX 58,298,527 54,355,395 92,835 1,532,528 0 (1,781,012) 1,442,119 (3,223,131) 1,776 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
99C000 16 5 [PROCENTURY INSURANCE COMPANY. | | ...........138,500.000 | ...............43,260,976 | ........ 312.354 43,260,976 36,508,484 (5,448,504) (5,448,504) K | 09/01/2009.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 43,260,976 XXX 43,260,976 36,508,484 0 0 0 (5,448,504) 0 (5,448,504) 0 XXX XXX
9799999. Total - COMMON SHOCK.....o.ooooes s i | anseiss 101,559,503 XXX ........101,559,503 90,863,879 92,835 1,532,528 0 (7,229,516) 1,442,119 (8,671,635) 1,776 XXX XXX
9899999. Total COMMON ANA PIEFEITEA SOCK................vveeeeeeveeeveeeveeeeees e sssessseessssesssessssesssenesssesssseessesssessssssssssessssesssssssss  sssesssssesssesssseessssessessssesssseessssesans | soeeeessseees 101,559,503 XXX ...101,559,503 90,863,879 92,835 1,632,528 0 (7,229,516) 1,442,119 (8,671,635) 1,776 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $.....1,375,400.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
383788 RE 1 | GNR 201235 Cuvvoosescrsscsessrsssssesesessssessrsse | [ 0512712015 2,018,534
0599999. Total - Bonds - U.S. Government.......... 2,018,534
Bonds - All Other Government
71645W AU 5 | PETROBRAS GLOBAL FINANCE. | F | 05/27/2015........ | CITIGROUP GLOBAL MARKETS.......coiiiieieieiriiseiesiisisssssssssssssessessssssnsssssssssnssssssssasssesseses 698,542
1099999. Total - Bonds - All Other Government 698,542
Bonds - U.S. States, Territories and P:
13063C QT 0 | CALIFORNIA STt | | 03/05/2015. 3,827,660
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...............c.co.ewevuerervereererrereieeereesreseerseerserssessnens 3,827,660
Bonds - U.S. Political Subdivisions of States
655867 NH 8 |NORFOLK VA 06/26/2015........ RAYMOND JAMES.........coimiiinrirererineirerineieesenienes 595,346 500,000 5,903
800732 JL 4 | SANGAMON CNTY IL CMNTY UNIT SC. 02/05/2015........ STIFEL NICOLAUS & CO...... 1,193,220 ...1,000,000
2499999. Total - Bonds - U.S. POlitiCal SUDAIVISIONS Of SEAEES. ... iruiiuieierieiiiieisis sttt es st e ess st 1,788,566 | ..o 1,500,000 5,903
Bonds - U.S. Special R e and Special A
010257  HX 4 |ALABAMA ST DRINKING WTR FIN AU 01/23/2015........ FIRST SOUTHWEST .......oviriiiiireieiisiseiesis st essss st sssssessssssessasssessses 278,080
283791  BW 0 |EL PASO TX MUNIDRAIN UTILITYS........ 03/12/2015........ DAIN BOSWORTH.......coriiriinrieriniiciiseirerenineenes 564,884
31292L 5D 3 [FG COA444.........ooneiiicice e 05/27/2015........ NOMURA SECURITIES DOMESTIC................... 1,766,250
31417F NN 4 [FNABBAD..........ccovvireirrerrricieinee 05/27/2015........ CREDIT SUISSE.... 4,034,634
52349A  AQ 1 [LEE CNTY FL NON-AD VALOREM REV........ccccovrrmirrvrniirernrinninns 06/09/2015........ BB&T INVESTMENT SERVICES INC. 294,375
875124 FM 6 | TAMPA BAY FL WTR REGL WTR SPLY 03/18/2015........ EXCHANGE 1,776,254
875124 FR 5 | TAMPA BAY FL WTR REGL WTR SPLY 03/18/2015........ EXCHANGE 1,639,619
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAl ASSESSIMENES. ... ... evuurruirserearesessersssisssassersasesessesssssseses | eesessassasssasssessessssssessassssssessssssessasssessasssessessasssesasssessansssssessanssessessanssansanssnssanssnses 10,354,096 | ..o 9,566,267 80,338
Bonds - Industrial and Miscell
001010 AF 3 |ADT CORP......cevvririeririerresieirenrninnes 05/27/2015........ EXCHANGE........cooiieviiieieic st 299,482 | ..o 300,000 3,850
001055 AP 7 | AFLAC INC.....ovviiieririeecnreeieeeeie e 04/09/2015........ MIZUHO SECURITIES 2,038,820 | ..o 2,000,000 5,778
031162  BF 6 |AMGEN INC.....c.coovirerriirnicieninne 12/09/2015........ BARCLAYS AMERICAN.......coctiiiiiiiiitienieieessiee s 249,936 250,000 256
035242  AA 4 | ANHEUSER-BUSCH INBEV FIN 04/02/2015........ SANTANDER SEC CORP. 2,979,030 3,000,000 | oo 17,719
161571 FR 0 | CHAIT 2012-A8 AB........ouieeiiiiieeiiieiseisete it 06/26/2015........ CITIGROUP GLOBAL MARKETS........cotiuiieiiierissintiesissisesisie s ssenisesessaes 999,820 | oo 1,000,000 165
191216  BF 6 |COCA-COLA CO/THE 06/26/2015........ BANK AMERICA 149,646 378
35671D AW 5 | FREEPORT-MCMORAN INC 06/26/2015........ BANK AMERICA 924,619 6,353
36164N  FE 0 | GE CAPITAL INTL FUNDING.. 10/26/2015 EXCHANGE ..ot 1,351,990 2,346
46625H JE 1 |JPMORGAN CHASE & CO........ 04/01/2015.. J.P. MORGAN........... 2,058,700 2,528
548661  CT 2 |LOWES COMPANIES INC.....coovuierriiiiriiieieiese st sesenisnees 04/15/2015. CITIGROUP GLOBAL MARKETS.........coeiiiimieiiierinsitiesissisesisise s ssesiseseesses 1,093,220
63254A  AB 4 | NATIONAL AUSTRALIA BK LT ..o E 06/26/2015. DEUTSCHE BANK 749,516
718546  AJ 3 |PHILLIPS 66.............. 12/10/2015.. EXCHANGE 249,992
740189  AM 7 |PRECISION CASTPARTS CORP, 12/03/2015 VARIOUS ...t 2,468,800
84755T  AD 9 |SPECTRA ENERGY CAPITAL 05/27/2015. ROYAL BANK OF SCOTLAND US 599,333
882508 AW 4 | TEXAS INSTRUMENTS INC...... 03/16/2015.. SUSQUEHANNA FINANCIAL 1,448,625
931422  AE 9 | WALGREEN CO........ 05/29/2015........ BANK AMERICA 3,029,341
94973V AV 9 [ANTHEM INC.....oiiiiiiieiieiseie e 05/27/2015........ UBS SECURITIES 1,996,930
984121  CF 8 | XEROX CORPORATION... 05/27/2015........ BANK AMERICA 674,682 675,000 3,983
878742  AX 3 |TECKRESOURCES LIMITED................ A 05/27/2015........ CITIGROUP GLOBAL MARKETS........cooeiiiiriiiieinsieie s sssseessssssssessesessss 2,003,250 | .o 2,000,000
89346D  AF 4 | TRANSALTA CORP A 05/27/2015........ CITIGROUP GLOBAL MARKETS........cooiuiiuieiiirisiciesissiesiesie s 2,959,060 ...3,000,000
06849U  AC 9 |BARRICK PD AU FIN PTY LT. F 12/17/12015........ TRANSFER.......ccovvrirernrinns 746,644 750,000
91911T  AM 5 |VALE OVERSEAS LIMITED............. F 06/26/2015........ CITIGROUP GLOBAL MARKETS........ctiiiitisieiiieisssisessssssissss st 832,949 | i 825,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 29,904,385 29,823,000
8399997. Total - BONAS - Part 3.t 48,591,783 46,739,267
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
8399998. Total - Bonds = SUMMANY IEM fTOM PAIt 5. ...ttt ees ettt es et etseseeses et ense | efseteeseeseeaeseeseesee et eesee e e eEeeEeEAeEeEeeEeEfeEeEeeE e e A eE e eeEeEf e e e e Eees e e seb et ettt ensensee et anes 110 | oo 109

8309999, TOAl = BOMGS. ... evvuveeerereeessessseerssssseeerss e see s aessee s ee et 2108810818848 o080 eE 8o E80e LE1eE s LR eeE L8R L LRt E bRt 48,591,893 | ..o 46,739,376 | covoovrireisiierssissisnersnis 334,062

Common Stocks - Industrial and Miscell

00206R 10 2 | ATET INC...ooviiiiiiciercee e 03/02/2015........ BARCLAYS AMERICAN........ccoctiiiiiiiintiesieeicesssiese e 913.000 31,635 XXX

00287Y 10 9 [ABBVIEINC.......cccoevvvvenee. 03/02/2015. BARCLAYS AMERICAN 2,958.000 178,870 XXX

02209S 10 3 |ALTRIA GROUP INC 06/01/2015.. BARCLAYS AMERICAN 309.000 15,824 XXX

039483 10 2 | ARCHER-DANIELS-MIDLAND CO....c.ovcvrrivrirnriernrinienes 03/02/2015........ BARCLAYS AMERICAN 32,613.000 1,558,729 XXX

097023 10 5 | BOEING CO/THE.......cooiiieiiieiniirereiseiesieseseeie e essessseesessenees 06/01/2015........ BARCLAYS AMERICAN 58.000 8,193 XXX

166764 10 0 | CHEVRON CORP......c.ccooirimriiiriererieirenisissiesiesieine 03/02/2015........ BARCLAYS AMERICAN 1,652.000 174,963 XXX

191216 10 0 | COCA-COLA CO/THE.......cooiiireirieieisrieesersiseievenisnines 03/02/2015........ BARCLAYS AMERICAN.........oouiiiieiiineieeeisee s 1,359.000 58,722 XXX

260543 10 3 |DOW CHEMICAL CO/THE 06/01/2015........ BARCLAYS AMERICAN 27,270.000 1,420,148 XXX

263534 10 9 |DU PONT (E.|.) DE NEMOURS. 08/03/2015........ BARCLAYS AMERICAN 951.000 55,570 XXX

291011 10 4 |EMERSON ELECTRIC CO......ccocovuirmrrrireriireienirereninnenes 03/02/2015........ BARCLAYS AMERICAN.........ooueiieiiineieeieieesesiee s 3,305.000 192,814 XXX

30231G 10 2 |EXXON MOBIL CORP........ccortvvrvriiririrries 03/02/2015........ BARCLAYS AMERICAN 1,596.000 140,528 XXX

458140 10 0 [INTEL CORP.....cocoviiirrieinecnee e 03/02/2015........ BARCLAYS AMERICAN 3,311.000 112,806 XXX

459200 10 1 |INTL BUSINESS MACHINES CORP 03/02/2015........ BARCLAYS AMERICAN......cootutiiiiiiiniieninsieesesiee e 245.000 39,320 XXX

460146 10 3 |INTERNATIONAL PAPER CO.......cooovmiriiririnniinnrirerienes 06/01/2015........ BARCLAYS AMERICAN 27,508.000 1,426,221 XXX

478160 10 4 |JOHNSON & JOHNSON.... 03/02/2015........ BARCLAYS AMERICAN 654.000 67,512 XXX

494368 10 3 |KIMBERLY-CLARK CORP..... 03/02/2015........ BARCLAYS AMERICAN........cottirieiirisinsisisisssiese st ssensenes 531.000 58,633 XXX

500754 10 6 |KRAFT HEINZ CO/THE.......ccoovmiininiiceeeeseines 07/17/12015........ VARIOUS ..ot 20,329.000 1,482,446 XXX

58933Y 10 5 [MERCK & CO. INC....coouiirieiieiiiiceinsieissieieriseiessssssis s 03/02/2015........ BARCLAYS AMERICAN........coiiiiieiniintienieieessiese e 485.000 28,416 XXX

594918 10 4 |MICROSOFT CORP............... 03/02/2015........ BARCLAYS AMERICAN.......otvimrimriieiinniieriesississesisssee s 3,046.000 133,689 XXX

637071 10 1 |NATIONAL OILWELL VARCO INC................ 06/01/2015........ BARCLAYS AMERICAN 28,960.000 1,610,321 XXX

681919 10 6 |OMNICOM GROUP.......... 06/01/2015........ BARCLAYS AMERICAN 38.000 2,839 XXX

713448 10 8 |PEPSICOINC.......cccooovvrvririranee 03/02/2015........ BARCLAYS AMERICAN.........ovveiieiiieieeieieeseniee e 148.000 14,653 XXX

718172 10 9 |PHILIP MORRIS INTERNATIONAL.. 03/02/2015........ BARCLAYS AMERICAN 1,032.000 85,615 XXX

74251V 10 2 |PRINCIPAL FINANCIAL GROUP 06/03/2015........ BARCLAYS AMERICAN 27,584.000 1,440,091 XXX

742718 10 9 |PROCTER & GAMBLE CO/THE........c.cccvivvineierinirs 03/02/2015........ BARCLAYS AMERICAN.......cooctuiiiiiriintieninsieeesie e 780.000 66,628 XXX

747525 10 3 | QUALCOMM INC.....coouiiririieriiieiesisieesesisisssss sttt sesssssensennans | sosessessessans 06/01/2015........ BARCLAYS AMERICAN 20,419.000 1,417,588 XXX

911312 10 6 |UNITED PARCEL SERVICE-CL B 03/02/2015........ BARCLAYS AMERICAN 907.000 92,460 XXX

92343V 10 4 |VERIZON COMMUNICATIONS INC.. 03/02/2015. BARCLAYS AMERICAN 460.000 22,761 XXX

931142 10 3 |WAL-MART STORES INC. 06/01/2015.. BARCLAYS AMERICAN 1,162.000 92,266 XXX

94106L 10 9 | WASTE MANAGEMENT INC......... 06/01/2015. BARCLAYS AMERICAN 419.000 20,845 XXX

26852W 10 3 | E-HOUSE CHINA HOLDINGS-ADR R 08/11/2015. BARCLAYS AMERICAN ...1,959,448 XXX

455807 10 7 |IND & COMM BK OF-UNSPON ADR R 05/29/2015.. BARCLAYS AMERICAN ,994,664 XXX

90138A 10 3 [21VIANET GROUP INC-ADR R 08/27/2015. BARCLAYS AMERICAN . ..4,116,239 XXX

98426T 10 6 |YYINC-ADR R 08/10/2015. BARCLAYS AMERICAN.........ocviiiiiniineieieiseee e 33,000.000 2,006,608 XXX

Y3990B 11 2 |IND & COMM BK OF CHINA-H. D 08/11/2015.. DIRECT .ttt bbbt | rersenine et 2,850,000.000 ...1,994,464 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous 24,122,529 XX | 0
9799997. Total - Common Stocks - Part 3.............c.ccceeeierernnenns 24,122,529 XXX ] 0
9799998. Total - Common Stocks - Summary Item from Part 5........cccooviiininiisinsnininns 1,891,966 XXX

9799999, TOtAl - COMMON SEOCKS. ...t eteiiti ettt E e L6 eHEeE b0 E o E eS80ttt 26,014,495 XXX 0
9899999. Total - Preferred and Common Stocks........ 26,014,495 XXX ] 0
9999999. Total - Bonds, Preferred and Common Stocks 74,606,388 XXX s 334,062
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Bonds - U.S. Government
38373M  5G 1 |GNR2009-7 C .| 12/01/2015. | MBS PAYMENT ........oviiiiiiiniiniiniiisiiesisnissiesienies [ eorressinninsinsinnies | cvieniens 348,380 | ........... 348,380 363,186 351,244 (2,865) (2,865) 348,380 0. 12,557 | 07/16/2043.
38373M 5U 0 |[GNR2009-5B .| 12/01/2015.| MBS PAYMENT 85,505 85,143 362 362 85,505 0| 1,656 | 08/16/2049.
38374B LQ 4 |GNR2003-60 MA .. | 12/01/2015. | MBS PAYMENT. v 14,432 14,377 55 55 14,432 0 256 | 07/16/2033.
38374K DC 4 | GNR 2004-104 GA .| 12/01/2015.| MBS PAYMENT 83,127 82,779 348 348 83,127 0 2,025 | 11/20/2034.
38376G  VZ 0 |GNR2010-122C ..| 04/01/2015.| MBS PAYMENT . . 480,756 (218) (218) 480,538 0 2,800 | 11/16/2037.
912828 NP 1 |US TREASURY N/B .. | 07/31/2015. [ MATURITY. 225,000 225,000 228,252 225,393 (393) (393) 225,000 0 3,938 | 07/31/2015.
0599999. Total - Bonds - U.S. Government ....... 1,236,982 | ........ 1,236,982 | ......1,252,471 | ........... 1,239,692 0 (2,711) 0 (2,711) 0 [ e 1,236,982 0 0 0 23,232 XXX
Bonds - U.S. States, Territories and F ions.
97705L 6P 7 |WISCONSIN ST. | ‘ 12/17/2015. | TRANSFER 883,730 .906,690 900,887 [...oovoocvicciices | o (17,157)] .... 883,730 0. 42,292 | 11/01/2022.
1799999. Total - Bonds - U.S. States, Territories & Possession 883,730 .906,690 ..900,887 | ..ooooeceeeen0 | e (17,157)] ... 0 883,730 0 0 0 ... 42,292 XXX
Bonds - U.S. Political Subdivisions of States
091212 CA 6 |BIRMINGHAM MI PUBLIC SCHS .| 12/09/2015. | STIFEL NICOLAUS & CO 273,475 250,000 299,270 282,525 | ..o [ v (9,050) (9,050) 273,475 (V] 13,819 | 05/01/2018.
180847 G7 4 |CLARKCNTY NV. .. | 03/01/2015. | MATURITY. w0 1,500,000 | ....... 1,500,000 | ........1,613,126 | ........... 1,502,343 (2,343) (VA7) ) DU [ 1,500,000 0. 37,500 | 03/01/2015.
564300 FZ 9 |MANSFIELD OH CITY SCHDIST.. .| 06/01/2015. | CALLED BY ISSUER at 100.000. ........1,000,000 | ........ 1,000,000 ,059,020 1,003,367 | ..ooorvvecriienins | e (3,367) (3,367) .1,000,000 0. 25,000 | 12/01/2022.
763665 UA 2 |RICHLAND CNTY SC SCHDIST #1.. .| 03/02/2015. | CALLED BY ISSUER at 100.000. ......1,000,000 | ........1,000,000 ,080,050 | ... 1,002,091 (2,091) (2,091) . .1,000,000 0 25,000 |03/01/2017.
836030 LG 9 |SOUDERTON PA AREA SCH DIST.. .| .. | 05/15/2015. | CALLED BY ISSUER at 100.000............ccoveemreemririnns [ corerimneeiieniiinnis | coveiinees 500,000 | ........... 500,000 | ...........544,200 501,971 [ oo | e (1,971) (1,971) 500,000 0. 12,500 | 11/15/2017.
840610 LQ 0 [SOUTH WASHINGTON CNTY MN INDEP.........coocvemmiienrrirrnriincns .| 08/03/2015. | CALLED BY ISSUER at 100.000. 2,000,000 | ........ 2,000,000 2,204,220 2,017,848 | ..o | (17,848) | ..o [ e (17,848) | ..o .2,000,000 0 |.....100,000 | 02/01/2018.
969887 TT 5 |WILLIAMSON CNTY TX .. 1 02/17/2015. | CALLED BY ISSUER at 100.000. ........1,600,000 | ........ 1,500,000 | ........1,648,020 | ........... 1,502,862 (2,862) (2,862) .1,500,000 0. 37,500 | 02/15/2018.
2499999. Total - Bonds - U.S. Political Subdivisions of States v [, TT3475 | ... 7,750,000 | ........8,447,906 | ........... 7,813,007 0 (39,532) 0 (39,532) (O 7,773,475 0 0 0[...251,319 XXX
Bonds - U.S. Special Revenue and Special Assessment
152708 AN 3 |CENTRL BROWN CNTY WIWTR AUTH.......coooooriirricriicnci .| 12/01/2015. | CALLED BY ISSUER at 100.000. 2,500,000 | ........ 2,500,000 | ........2,743,075 2,531,903 | oo [ s (31,903) (31,903) | oo | e 2,500,000 0 [ .....125,000 | 12/01/2017.
198504 RY 0 [COLUMBIA SC WTRWKS & SWR SYS.......cooruimiriieriiiniiiieniinns .. | 02/02/2015. | CALLED BY ISSUER at 100.000. 401,000,000 | ... 1,000,000 ..1,066,030 | ........... 1,000,685 (685) (685) . .1,000,000 0 25,000 |02/01/2029.
31292L 5D 3 |FG C04444. .. | 12/01/2015. | VARIOUS. 3,739,387 | ... 3,609,065 | .. ,765,834 3617,572 | oo | e (3,858) (3,858) . .3,739,387 0. 32,125 | 01/01/2043.
31294K RE 7 [FGE01385. .| 12/01/2015.| MBS PAYMENT 30,066 | ............. 30,066 | .............. 29,859 30,031 34 34 30,066 0 696 | 06/01/2018.
31294K  ZT 5 |FGE01654. .. | 12/01/2015. | MBS PAYMENT. 22,865 22,864 1 1 22,865 0 614 | 06/01/2019.
312962 6K 4 |FGB10874. .| 12/01/2015.| MBS PAYMENT 21,775 21,763 12 12 21,775 0 11/01/2018.
312962 WC 3 |FGB10643. .| 12/01/2015.| MBS PAYMENT 38,953 . . 39,040 (87) (87) 38,953 0 11/01/2018.
312964 6W 4 |FGB12685 .| 12/01/2015.| MBS PAYMENT 93,996 | .. 3,99 | ... 4,951 94,137 (141) (141) 93,996 0 02/01/2019.
312964 UH 0 |FGB12384. .| 12/01/2015.| MBS PAYMENT 33,160 | ..cooouue 33,160 | ............. 33,482 33,199 (38) (38) 33,160 02/01/2019.
312968 5L 0 |FGB16251 .| 12/01/2015. | MBS PAYMENT........vviiiiiniiniiiniiiniiinniisississississies [ cnniininsinsissinnies | cvvveniens 113,591 | .o 113,591 | oo 115,038 113,851 (260) (260) 113,591 07/01/2019.
31297TH YK 9 [FG A29714. .| 12/01/2015.| MBS PAYMENT 9,341 9,341 9,279 9,339 2 2 9,341 01/01/2030.
31297U Y8 7 |FG A38835. ..| 12/01/2015.| MBS PAYMENT 37,337 37,337 | 36,853 37,282 56 56 37,337 05/01/2035.
313381 H2 4 |FEDERAL HOME LOAN BANK .| 01/16/2015. | MATURITY 3,000,000 | ........3,000,000 2,996,400 2,999,929 "l T | e | e 3,000,000 01/16/2015.
31371K 2R 1 |FN 254684 .| 12/01/2015.| MBS PAYMENT 20,485 | ............. 20,485 | ............. 29,988 29,533 (47) (47) 29,485 03/01/2018.
31371K Y4 7 |FN 254631 .. | 12/01/2015. | MBS PAYMENT. 26,311 26,355 (44) (44) 26,311 02/01/2018.
31376K B3 9 |FN 357458, .| 12/01/2015.| MBS PAYMENT v 10,689 [ . 10,590 (1) (1) 10,589 11/01/2018.
31385X GU 5 |FN 555611 .. | 12/01/2015. | MBS PAYMENT. 9,918 9,918 9,963 9,918 0 9,918 07/01/2018.
31390V K3 7 [FN 657414, .| 12/01/2015.| MBS PAYMENT 29,614 | ............. 29,614 | .......... 30,650 29,7117 (103) (103) 29,614 11/01/2017.
31391H  2X 1 |FN 667790 .| 12/01/2015. | MBS PAYMENT v 14,842 | 14,842 | ............. 15,109 14,868 (26) (26) 14,842 02/01/2018.
31391y  5W 3 |FN 681361 .| 12/01/2015.| MBS PAYMENT 21,049 | ..coooeee 21,049 | ... 21,430 21,092 (44) (44) 21,049 03/01/2018.
31393E B3 2 [FNR2003-94 CE .| 12/01/2015. | MBS PAYMENT 9,379 9,379 9,590 9,401 (22) (22) 9,379 10/25/2033.
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31394C CH 3 [FNR2005-3HC .| 12/01/2015.| MBS PAYMENT .109,475 109,165 309 309 109,475 0. 2,485 |01/25/2035.
31395P EM 0 |FHR 2952 PA .. | 12/01/2015. | MBS PAYMENT. 63,102 278 278 63,380 0 02/15/2035.
31400 GV 5 |FN 688812 .| 12/01/2015.| MBS PAYMENT 32,114 (55) (55) 32,059 0 02/01/2018.
31400P BE 4 |FN 693137 .. | 12/01/2015. | MBS PAYMENT. 43,847 (78) (78) 43,768 0 03/01/2018.
31401B  P5 8 |FN 703444, .| 12/01/2015.| MBS PAYMENT 7,971 (20) (20) 7,951 0 05/01/2018.
31401L E6 6 |FN 711257, ..| 12/01/2015.| MBS PAYMENT 20,430 0 20,430 0 07/01/2018.
31401M CE 9 |FN 712069 .. | 12/01/2015. | MBS PAYMENT. 60,646 60,640 6 6 60,646 0 07/01/2018.
31402) 2C 0 |FN 730771 .| 12/01/2015.| MBS PAYMENT 38,879 38,941 (62) (62) 38,879 0 08/01/2018.
31402Q 4B 4 |FN 735318, .. | 12/01/2015. | MBS PAYMENT. ceveenn 40,894 40,829 66 66 40,894 0 11/01/2019.
31402R LY 3 |FN 735743, .| 12/01/2015.| MBS PAYMENT corveiennnnn 15,452 75,326 127 127 75,452 0 08/01/2020.
31404D ED 6 |FN 765232 .| 12/01/2015. | MBS PAYMENT 25,413 25,431 (18) (18) 25,413 0 02/01/2019.
314048 TP 0 |FN 777358 .. | 12/01/2015. | MBS PAYMENT. 22,229 22,200 29 29 22,229 0 05/01/2019.
314058 HL 1 [FN 797735, .| 12/01/2015.| MBS PAYMENT ..79,718 79,840 (122) (122) 79,718 0 02/01/2020.
31417C MW 2 |FN AB5772 .. | 12/01/2015. | MBS PAYMENT. . .699,230 | .. 703,187 (3,957) (3,957) 699,230 0 08/01/2027.
31417E CK 5 [FNAB7273 .| 12/01/2015.| MBS PAYMENT 250,765 250,765 261,775 251,370 (605) (605) 250,765 0 12/01/2042.
31417E VQ 1 [FNAB7822 .. 12/01/2015.| MBS PAYMENT . 470,655 | .. .470,655 487,643 471,947 (1,292) 470,655 0 02/01/2028.
31417F NN 4 |FN AB8496. .. | 12/01/2015. | VARIOUS. .. 4,559,371 | ... 4,438,132 ,599,707 | ........... 4244417 | oo (Y4 ) USRI IS 4,559,371 0 02/01/2028.
31418A  PX 0 |FN MA1337 ..| 12/01/2015. | MBS PAYMENT 362,520 350,904 (1,118) 349,786 0 02/01/2028.
31419A K2 2 |FNAE0312 .. | 12/01/2015. | MBS PAYMENT. . 126,875 | ........... 130,651 127,394 (520) 126,875 0 09/01/2040.
31419G XX 7 |FN AE6093 .| 12/01/2015.| MBS PAYMENT 64,459 ...64,459 ..66,866 64,743 (284) 64,459 0 10/01/2025.
34160W KF 0 |FLORIDA ST DEPT ENVRNMNTL PROT.. .1 07/01/2015. | CALLED BY ISSUER at 101.000. +002..2,020,000 | ........2,000,000 ,160,200 2,029,601 (9,601) . .2,020,000 0 07/01/2020.
396586 TV 1 |GREENVILLE SC WTRWKS REVENUE.... .| 02/02/2015. | CALLED BY ISSUER at 100.000...........ccooomreeemreeinries | conrevneiieriiseniiens | ceveeeeees 120,000 | ........... 120,000 | ...........123,781 120,120 (120) 120,000 0 02/01/2016.
396586 UE 7 |GREENVILLE SC WTRWKS REVENUE .. | 02/02/2015. | CALLED BY ISSUER at 100.000. 380,000 380,000 391,972 380,380 (380) 380,000 0 02/01/2016.
408441 AV 5 |HAMMOND IN SCH BLDG CORP. .|| 01/15/2015. | CALLED BY ISSUER at 100.000 2,140,000 | ... 2,140,000 2,296,969 2,140,981 (CE1) ] ISR [p— 2,140,000 0 53,500 | 07/15/2019.
575579 GA 9 |MASSACHUSETTS ST BAY TRANSPRTN........ccccoommmviinriincniins .| 07/01/2015. | MATURITY e 1,250,000 | ........ 1,250,000 | ........1,388,975 | ........... 1,261,665 | ....cvvvecricccne | cernreee(11,665) | e [ (11,665) | ..o | e 1,250,000 0. 68,750 | 07/01/2015.
575832 NW 6 |MASSACHUSETTS ST CLG BLDG AUTH.... .. | 05/01/2015. | CALLED BY ISSUER at 100.000. 500,000 500,000 .514,630 500,782 (782) 500,000 (] I 12,500 | 06/01/2023.
575832 NX 4 |MASSACHUSETTS ST CLG BLDG AUTH.... .| 05/01/2015. | CALLED BY ISSUER at 100.000. ........ 1,200,000 | ........ 1,200,000 228416 | ........... 1,201,524 | ..o | e (1,524) (1,524) | oo | e 1,200,000 0. 30,000 | 05/01/2024.
612120 AL 3 |MONTANA ST DEPT OF TRANSPRTN R. ..| 06/01/2015. | CALLED BY ISSUER at 100.000. w0 1,750,000 | ... 1,750,000 ..1,930,880 1,761,818 [ oo [ v (11,818) | v [ e (11,818) | .o 21,750,000 0| . 45,938 | 06/01/2016.
792072 CZ 1 |SAINT LUCIE CNTY FL SALES TAX .| 10/01/2015. | CALLED BY ISSUER at 100.000. ........1,300,000 | ........ 1,300,000 | .. ,397,058 | ... 1,308,630 (8,630) (8,630) .1,300,000 0. 65,000 | 10/01/2020.
875124 CP 2 |TAMPABAY FLWTR REGL WTR SPLY.......coccvviniiinniiisnirnnii .| 03/18/2015. | EXCHANGE v 3,415,873 | L 3,000,000 3,624,180 3,440,534 | ... | i (24,662) (24,662) | ..o | e 3,415,873 0. 69,583 | 10/01/2018.
882756 UX 5 |TEXAS ST PUBLIC FIN AUTH .. | 06/12/2015. | CALLED BY ISSUER at 100.000. .756,378 700,000 0 700,000 0. 30,236 | 02/01/2016.
91417K  TZ 4 |UNIV OF COLORADO CO ENTERPRISE..........cccoccovruirrriiariiens .| 06/01/2015. | CALLED BY ISSUER at 100.000. . ,013,223 993,117 [ oo | e (3,117) (3,117) 990,000 0. 24,750 | 06/01/2022.
91417K  UE 9 |UNIV OF COLORADO CO ENTERPRISE.........ccccooommruumrrireriienns .| 06/01/2015. | CALLED BY ISSUER at 100.000..........ccoccoveveemmreererens | cermiererirmenireniiinens | cvvvenenenn 10,000 | 10,000 | oo 10,235 10,031 (31) (31) 10,000 0 250 | 06/01/2022.
914455 LB 4 |UNIV OF MICHIGAN MI .| 03/18/2015. | BARCLAYS AMERICAN . . 500,000 500,000 0 500,000 0. 7,784 | 04/01/2019.
924211 3D 5 |VERMONT ST MUNI BOND BANK.......cocoomiuuiiiiiiisissiicniinns .. | 12/01/2015. | CALLED BY ISSUER at 100.000. ...... 1,075,000 | ........ 1,075,000 | ........1,176,889 | ........... 1,085,723 [ ..o [ v (10,723) | oo |, (10,723) [ ..o | v 1,075,000 0 ... 53,750 | 12/01/2017.
3199999. Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENES. ... .ivuiiirriiirriasities ttriseieeesessssassssssssssssss s ses s s s st st sss bbb s en s st st st snsssssssesensensanes | seseens 35,283,966 |....... 34,596,532 |....... 36,904,251 | ........ 34971773 | oo 0. (134,570) [ oo 0] . (134,570) | ..o [V 35,283,966 0 0 0]...852,193 XXX
Bonds - Industrial and Miscell
00110A AD 6 |AEPTC 2006-A A4 .. | 07/01/2015. | MBS PAYMENT. 389,604 389,604 | ......... 436,934 390,622 | ...oooovvviiviiies [ v (1,019) (1,019) 389,604 0| . 20,143 | 01/01/2020.
00253C HW 0 |AMT 2002-2 A2 .| 09/01/2015. | MBS PAYMENT 372 372 372 372 0 372 0 9 |03/25/2033.
00441R AJ 6 |ACERV 2001-RV1 E. .. | 06/20/2015. | VARIOUS. 28,064 | ............. 28,064 | ............. 21,604 21,604 0 21,604 | . [ 6,460 | ......... 6,460 | .......... 682 | 09/20/2021.
039483 BB 7 |ARCHER-DANIELS-MIDLAND C ..| 07/01/2015. | TENDER OFFER 651,266 581,000 .674,245 651,828 (5,371) 646,456 | ......oooovvvenes | o 4810 | . 4810 | ....... 21,686 | 03/01/2021.
161571 FR 0 [CHAIT 2012-A8 A8 .| 10/15/2015. | MBS PAYMENT ........3,000,000 | ........ 3,000,000 ,995,195 | ........... 1,999,062 | ....ccoooovevvu 118 [ | e 3,000,000 0. 10,800 | 10/16/2017.
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25746U BJ 7 |DOMINION RESOURCES INC .| 09/01/2015. | MATURITY 125,000 | ...........124,818 124,974 26 26 125,000 0 2,813 | 09/01/2015.
31846L BT 2 |FAMLT 1998-1F NOTE .. | 12/01/2015. | MBS PAYMENT. 2,440 2,522 2,444 (4) (4) 2,440 0 81 | 06/20/2029.
32054Y AC 7 |FIB2000-1A .| 12/16/2015.| MBS PAYMENT 4,231 872 0 07/15/2026.
36962G 3U 6 |GENERAL ELEC CAP CORP .. | 10/26/2015. | EXCHANGE wee 1,352,100 | ... 1,210,000 | ........1,384,787 | ........... 1,334,134 (29,598) (VSR S) R 1,304,537 | .o | e 47,563 | ... 47,563 | ... 67,117 | 05/01/2018.
428236 BC 6 |HEWLETT-PACKARD CO. < | 09/13/2015. | MATURITY ....oooiririeneieniieseiesesssessssesseeisens | s | coveeeieas 500,000 | ........... 500,000 | ........... 499,435 499,917 83 83 500,000 0. 10,625 | 09/13/2015.
428236 BW 2 |HEWLETT-PACKARD CO. .| 03/18/2015. | BANK AMERICA. 624,956 625,000 624,906 624,953 4 4 624,956 (11 I 8,260 |09/15/2017.
456606 DD 1 |INHEL 2001-C M2 .. | 12/30/2015. | VARIOUS. 757 757 678 757 0 757 0 12/25/2032.
466157 AC 8 |WENTS5 2001-AA A2 .| 12/15/2015.| MBS PAYMENT 24,233 ..24,233 24,357 24,233 0 24,233 0 833 | 08/15/2026.
581557 AY 1 |MCKESSON CORP. | 1200472015, | MATURITY ...cociiiiiiisisrissississisissississienies [ conriissisissiissiinies | coveniiens 425,000 | .. 425,000 | ........... 424,562 424,864 136 136 425,000 (1 I 4,038 | 12/04/2015.
63254A AB 4 [NATIONAL AUSTRALIABKLT E | 03/18/2015. | DEUTSCHE BANK..........ccooiiriiininincisnisnninniens | oo | oo 499,628 | ........... 500,000 | ........... 499,095 499,589 39 39 499,628 0. 7,219 | 03/09/2017.
68389F EY 6 |OOMLT 2004-1 M7 .. | 12/30/2015. | VARIOUS. 3,421 3,421 3,018 686 2,735 2,735 3,421 0 01/25/2034.
68619A AG 2 |ORGN 2001-A M1 .| 12/16/2015. | VARIOUS. cevenreenn 13,809 | 13,808 6,747 10,022 0 10,022 | .o | e 3,786 | ..o 3,786 | .o 03/15/2032.
718546 AJ 3 |PHILLIPS 66 .| 03/18/2015. | EXCHANGE 324,984 325,000 324,961 324,983 2 2 324,984 0 3,649 | 05/01/2017.
74456Q AW 6 |PUB SVC ELEC & GAS. .| 06/01/2015. | MATURITY 550,000 550,000 | ........... 549,021 549,930 70 70 550,000 0. 7,425 | 05/01/2015.
749136 AK 1 |QWEST CORP. .| 06/15/2015. | MATURITY . 100,000 | ........... 100,000 .102,000 100,150 (150) (150) 100,000 0 3,813 | 06/15/2015.
828807 CJ 4 |SIMON PROPERTY GROUP LP. .| 03/18/2015. | J.P. MORGAN .999,131 ..1,000,000 | ...........998,140 999,059 72 72 999,131 0. 10,929 | 09/15/2017.
86358R EA 1 [SASC 2001-SB1B1 .| 12/01/2015.| MBS PAYMENT . ..10,893 | .. ...10,893 8,748 10,601 292 292 10,893 0 205 | 08/25/2031.
883556 AS 1 |THERMO FISHER SCIENTIFIC .| 05/01/2015. | MATURITY 225,000 225,000 224,071 224,934 66 66 225,000 (11 I 3,600 |05/01/2015.
88576P AB 9 |HENDR 2003-AA NOTE .. | 12/15/2015. | MBS PAYMENT. cerennenn 46,704 | 46,704 | ............. 46,703 46,623 82 82 46,705 0 11/15/2033.
92553P AK 8 |VIACOM INC .| 02/27/2015. | MATURITY 250,000 250,000 249,473 249,972 28 28 250,000 0 1,563 | 02/27/2015.
931422 AE 9 |WALGREEN CO. .. 08/10/2015. | CALLED BY ISSUER at 111.734. 2,509,549 2,246,000 2,296,557 | ..oovieieiiriniinnis | e | e 241,583 |.... .2,509,549 0. 65,088 | 01/15/2019.
959802 AQ 2 |WESTERN UNION CO/THE | 1211072015, | MATURITY ... | e | coveeeeeas 340,000 | ........... 340,000 339,374 339,799 201 340,000 0 8,075 |12/10/2015.
984121 CF 8 |XEROX CORPORATION .. 103/18/2015. | BANK AMERICA.......ccvvieiiiiiissisisisssiisssissniinns | o | coveeniens 674,649 | ........... 675,000 | ........... 674,156 674,613 36 674,649 0. 10,122 | 03/15/2017.
3899999. Total - Bonds - Industrial and MISCEIANEOUS.............iueuiieiie ik ettt | cnniea 13,675,791 |....... 13,201,527 |......13,5637,351 | ......... 10,130,725 | ........... 2,735 | ........ 207,696 | ..ococoovrencnnd 0 [ 210,431 [ 0] . 13,608,941 |...ccoovvennns 0. 66,850 | ......... 66,850 | .....270,021 XXX
8399997. TOtal - BONAS - PAM 4.t bt | i 58,853,944 |....... 57,535,041 |...... 61,048,669 | ......... 55,056,084 | ........... 2,735 | cccoveeee 13726 | oo, (] 16,461 0 58,787,094 0 ... 66,850 | ......... 66,850 | ..1,439,057 XXX
8399998. Total - Bonds - Summary Item from Part 5. 109 109 110 0 110 XXX
8399999. TORAL = BONGS. ... febi oL | cosean 58,854,053 |....... 57,535,150 |....... 61,048,779 | ......... 55,056,084 | .......... 2,735 | oo 13726 | oo, 0 [ 16,461 0 58,787,204 0 ... 66,850 | ......... 66,850 | ..1,439,057 XXX
Common Stocks - Industrial and Miscellaneous
00206R 10 2 [AT&TINC .| 08/12/2015. | BARCLAYS AMERICAN.........ccoovmvvnninriinniinniinns | o 7,320.000 | ........... 250,129 XXX | 258,835 | .....cccco... 245879 | ......... 12,956 | ..o | e [ e 12,956 258,835 | ..o [ s (8,706) | .......... (8,706) | ......... 8,643 XXX
00287Y 10 9 [ABBVIEINC .. 08/12/2015. | BARCLAYS AMERICAN........coooorviniririiinnieniiinns | v 6,154.000 | ........... 414,659 XXX | 232,744 | ............. 402,718 | ...... (169,973) | .vvevreecrienes [ e [ s (169,973) 232,744 | ..o | e 181914 |...... 181,914 | ... 7,137 XXX
022098 10 3 |ALTRIA GROUP INC .. | 08/12/2015. | BARCLAYS AMERICAN 6,009.000 XXX 205,448 296,063 | ........ (90,616) (90,616) 205,448 | ...ooovvvcvrcens | e 131,414 |........ 131,414 | ... 5,742 XXX
032654 10 5 |ANALOG DEVICES INC .. 08/12/2015. | BARCLAYS AMERICAN.........ooooverviinirieniinniisniiinns | v 10,537.000 | .. XXX | 509,510 | .covvvecen. 585,014 | ........ (75,504) | ....coooorcriies | e [ e (75,504) 509,510 [ | e 164,358 |........ 164,358 | ......... 6,993 XXX
039483 10 2 |ARCHER-DANIELS-MIDLAND CO.......coevvirrireriirniioerioreseieneniens .| 08/12/2015. | BARCLAYS AMERICAN........ccooorriiinrirniireniinnsiiens | cvivenens 8,181.000 | ........... 417,270 XXX 391,008 0 391,008 | ...oooviviini | e 26,261 | ......... 26,261 | ......... 2,291 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING .| 11/05/2015. | BARCLAYS AMERICAN [ [ 17,914.000 | ........1,549,309 XXX ce 1,019,767 | ... 1,493,490 | ...... (GRS [OOSR DO (A73,724) | oo | e 1,019,767 529,542 529,542 | ....... 32,732 XXX
071813 10 9 |BAXTER INTERNATIONAL INC ..| 06/01/2015. | VARIOUS. 20,957.000 | ........1,388,969 XXX v 1,454,816 | .......... 1,635,939 | ... (81,122) (81,122) | oo | e 1,454,816 | ....cccooovvvnens .(65,847) | ........ (65,847) | ....... 32,693 XXX
097023 10 5 |BOEING CO/THE .| 08/12/12015. | VARIOUS........cooeriirieriirierierieniesienieniesiesiesiens | cvrseiaa 2,192.000 | ..coovveee 326,186 XXX .281,080 | ..............284,916 | .......... (3,836) (3,836) 281,080 [ .ovveerererirenine | e 45,105 | ........45105 | ......... 3,667 XXX
12572Q 10 5 [CME GROUP INC .. 08/28/2015. | BARCLAYS AMERICAN........ccooimriinniiniinniisniiinns | v 18,277.000 | ........1,737,308 XXX . 127,007 | ..........1,620,256 | ...... (493,249) | ...oooorvcriienns [ e [ s (493,249) [ .ooooveriecns [ e 1,127,007 | .o | s 610,301 ..610,301 | ....... 52,065 XXX
166764 10 0 |CHEVRON CORP. .. 1 08/12/2015. | BARCLAYS AMERICAN........ccoovviviiniiiieiieiieiienins | o 2,101.000 XXX | 243,338 | ...covnn 235,690 | ........... 7,648 7,648 243,338 .(50,487) | ........(50,487) | ......... 4,496 XXX
17275R 10 2 |CISCO SYSTEMS INC .| 08/12/2015. | BARCLAYS AMERICAN JRO [ 11,972.000 | .. XXX 332,239 333,001 (763) (763) 332,239 [ .o | e 17,231 17,231 XXX
189054 10 9 |CLOROX COMPANY. .| 11/05/2015. | BARCLAYS AMERICAN.........ccoomemiimniinriinnniirsniiiens | v 15,285.000 | ........1,853,276 XXX 1,325,416 | ......1,692,850 | ... (267,433) (267,433) | covooereerrnens [ v 1,325,416 | ..coooevecicn | o 527,859 |........ 527,859 | ....... 41,039 XXX
191216 10 0 |COCA-COLA CO/THE .| 08/12/2015. | BARCLAYS AMERICAN.........ocoommviininrinniiniiinns | covennns 4,379.000 | ........... 181,252 XXX 167,059 | ........... 184,881 | ....... (IR 7.) U IR O (17,823) 167,059 | ..o | e 14,193 14,193 | ......... 2,478 XXX
194162 10 3 |COLGATE-PALMOLIVE CO. ..| 06/01/2015. | BARCLAYS AMERICAN 22,335.000 | ........1,494,055 XXX ,261,255 | ..........1,545,359 | ...... (284,104) (284,104) | ..ooovcecns | e 1,261,255 | ...oovvoecricaes | e 232,800 |........232,800 | ....... 16,284 XXX
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260543 10 3 |DOW CHEMICAL CO/THE ..| 08/12/2015. | BARCLAYS AMERICAN ..2,485.000 112,952 XXX 129,412 0 129,412 (16,460) | ........(16,460) | . 1,044 XXX
263534 10 9 |DUPONT (E.l.) DE NEMOURS .. | 08/12/2015. | VARIOUS. cereenn3,280.000 XXX 201,042 | ..o 286,716 | ........ (86,362) | ...vovverieerienis | e | e (86,362) 201,042 [ .o | e 58,444 XXX
291011 10 4 |EMERSON ELECTRIC CO .1 08/12/2015. | VARIOUS..........ooroirriiiriiicriisniiesieseisesesssiiesines | cvvieenns 5,029.000 XXX .286,251 | ..............310,440 | ........ (24,189) (24,189) 286,251 | ..o [ s (7,813)] . XXX
30231G 10 2 |EXXON MOBIL CORP. .. | 08/12/2015. | BARCLAYS AMERICAN 2,393.000 XXX 214,772 ) ) 214,772 en(23197) | XXX
370334 10 4 |GENERAL MILLS INC .| 08/12/2015. | BARCLAYS AMERICAN.........ccoovrvinrineiinniiniiinns | v 6,628.000 XXX 279,304 | ............353471 | ... (74,167)|. ) 279,304 | ..oovoiens | e 97,762 XXX
427866 10 8 |HERSHEY CO/THE .| 03/02/2015. | BARCLAYS AMERICAN. 15,741.000 | .......1,614,748 XXX 443,379 | .........1,635,962 | ...... (192,583) | . ) 11,443,379 L A71,369 | XXX
452308 10 9 [ILLINOIS TOOL WORKS .. | 03/02/2015. | BARCLAYS AMERICAN........ccovvvrminiinnininnirninnns | s 15,813.000 ....1,575,264 XXX .1,397,199 | .........1,497,491 | ... (100,292) | . )| .. 1,397,199 178,065 |........ 178,065 XXX
458140 10 0 [INTEL CORP .| 08/12/2015. | VARIOUS. XXX 162,082 | ...........277,582 | ...... (115,500) ) 162,082 |..oooocvvcriiens [ e 78,085 .78,085 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP..........cccoouvimrinrinnean .. | 08/12/2015. | VARIOUS. XXX 362,790 | .............327,939 | ...... 34,850 362,790 ......(26,482) | ........(26,482) XXX
460146 10 3 |INTERNATIONAL PAPER CO .| 08/12/2015. | VARIOUS. . XXX .129,930 0 129,930 <(11,905) | .......(11,905) XXX
478160 10 4 |JOHNSON & JOHNSON .| 08/12/2015.| BARCLAYS AMERICAN. ..2,039.000 XXX .162,252 (60,966) 152,252 .50,006 .50,006 XXX
494368 10 3 |KIMBERLY-CLARK CORP .. | 08/12/2015. | BARCLAYS AMERICAN v | veeennn2,129.000 XXX .236,355 (9,630) 236,355 4,384 ..4,384 XXX
500754 10 6 |KRAFT HEINZ CO/THE .. 08/12/2015. | BARCLAYS AMERICAN........cooooriiniririiinnisniiinns | v 1,852.000 XXX 182,770 0 132,770 | oo | e 11,890 11,890 XXX
50076Q 10 6 |KRAFT FOODS GROUP INC .| 07/06/2015. [ VARIOUS........coooririnrinrinriniisrinsississinsiesinniens | v 25,787.000 ....2,203,306 XXX 416,569 | ........... 1,615813 | ...... (199,244) | ..o [ e [ e (199,244) | oo | e 1,416,569 | ...oooovvvrcers | e 786,737 |........786,737 XXX
532457 10 8 |ELILILLY & CO. .| 08/12/12015. | VARIOUS. ..6,435.000 .506,240 XXX .348,198 ..443951 | ... (95,753) (95,753) 348,198 | ..covvoieiiiens | e 158,042 |........ 158,042 6,214 XXX
539830 10 9 |LOCKHEED MARTIN CORP ..| 08/12/2015. | BARCLAYS AMERICAN. ..1,227.000 .251,923 XXX .106,774 ...236,283 (129,510) [ oo [ [ (129,510) 106,774 | ..ovvvcec | 145,149 |. 45,149 XXX
577081 10 2 [MATTELINC .. 03/02/2015. | BARCLAYS AMERICAN..........oooouriiinninniinniiiniiinns | v 19,024.000 | .. XXX 652,921 588,698 | ........ 64,223 64,223 652,921 ..(146,778)| ...... (146,778) XXX
580135 10 1 [MCDONALDS CORP. .| 12/07/2015. | BARCLAYS AMERICAN........cooomvrvimnriieniinniiiniiinns | v 15,621.000 | ........1,756,214 XXX 1,463,688 | ......... 21,308 21,308 | | e 1,484,996 | ....ccoooovviccni | o 271,218 |. XXX
58933y 10 5 [MERCK& CO.INC .. 1 08/12/2015. | BARCLAYS AMERICAN........cooovviiiirinnieienieiienins | e 5,283.000 | ........... 315,018 XXX ..300,022 | ........ (81,094) (81,094) 218,928 | ..ororeienes | e 96,090 | .........96,090 | ......... 5,699 XXX
594918 10 4 |MICROSOFT CORP .| 11/05/2015. | BARCLAYS AMERICAN.........ocooisrivinniniennieniiinns | v 19,831.000 ....1,024,538 XXX | e 545851 | L 921,150 | ...... (375,599) | .ovooreeriienes [ e [ s (375,599) 545,551 | ..o | o 478,988 |.......478,988 | ...... 16,165 XXX
637071 10 1 [NATIONAL OILWELL VARCO INC ..| 08/12/2015.| BARCLAYS AMERICAN. ..2,639.000 | .. .105,496 XXX 0 147,255 41,758) | . XXX
674599 10 5 |OCCIDENTAL PETROLEUM CORP..........cccoovirriiiriiins .. 08/28/2015. | BARCLAYS AMERICAN.........oooooorvvinniinicnniieniiinns | o 17,600.000 | ........1,281,112 XXX | 1471905 | 1,418,736 53,169 53,169 | ..o | e 1,471,905 | ..oovvin ..(190,793) | ...... (190,793) | ....... 36,893 XXX
681919 10 6 |OMNICOM GROUP. . 12/23/2015. | VARIOUS........oooiriiirieriiicriereisesiieseiesiisesiieniins | v 19,980.000 | ........1,511,836 XXX 1,544,907 (117,462) | oo | e 1,430,283 |....cccoocvvveres | 20081,553 | ..81,653 | L 37,730 XXX
713448 10 8 |PEPSICO INC. .. 1 08/12/2015. | BARCLAYS AMERICAN........ccovvvnrierierienirenienirenins | e 2,113.000 | ..coovveee 206,444 XXX ceveer 154,587 | . ...199,805 154,587 51,857 | ......... 3,728 XXX
717081 10 3 |PFIZERINC .1 08/12/2015. | VARIOUS.........ooroiiririiicrierisenieseiesiieseiieniias | v 13,164.000 | ........... 458,183 XXX | 419,142 | .o 410,059 | .......... 9,083 419,142 | v | 039,042 | 39,042 | ......... 6,765 XXX
718172 10 9 [PHILIP MORRIS INTERNATIONAL .. | 08/12/2015. | BARCLAYS AMERICAN 3,073.000 258,433 XXX 271,549 | 250,296 | ......... 21,253 21,253 271,549 e (13,116) | e (13,116)| ......... 7,700 XXX
74251V 10 2 |PRINCIPAL FINANCIAL GROUP .| 08/12/2015. | BARCLAYS AMERICAN 2,514.000 | ........... 138,544 XXX 129,725 0 129,725 8,819 8,819 955 XXX
742718 10 9 |PROCTER & GAMBLE CO/THE .| 08/12/2015. | BARCLAYS AMERICAN . XXX 124,619 | e 149,934 | ........ (25,315) (25,315) 124,619 ...(375)] . ...(375) XXX
747525 10 3 |QUALCOMM INC .| 08/12/2015. | BARCLAYS AMERICAN v | 1,861,000 | .. XXX e 129,200 0 129,200 n(12,749) | ... (12,749) XXX
755111 50 7 |RAYTHEON COMPANY. .. 08/28/2015. | BARCLAYS AMERICAN.........coooiviviinniinniinniisniinns | v 14,257.000 | ........1,494,797 XXX | 830,983 | ..........1,542,180 | ...... (T11,997) | o [ e [ s (711,197) 830,983 | ... | o 663,814 |........ 663,814 | ....... 27,095 XXX
773903 10 9 |ROCKWELL AUTOMATION INC. .. | 08/12/2015. | BARCLAYS AMERICAN 2,821.000 | ..ocooveee 340,163 XXX 325,329 | ...........313,695 | ....... 11,634 | oo | e 11,634 325,329 [ oo | e 14,834 | ... 14,834 | ......... 3,591 XXX
871829 10 7 |SYSCO CORP. .. 08/27/2015. | BARCLAYS AMERICAN.........ccocieriinniinniicniiisniiinns | v 38,481.000 ....1,536,622 XXX ,298,390 | ..........1,527,311 | ... (228,920) (228,920) | ..o | e 1,298,390 238,231 238,231 | ....... 34,202 XXX
87612E 10 6 |TARGET CORP .| 08/12/2015. | BARCLAYS AMERICAN ..4,986.000 XXX 3176 | ...l 378,487 | (67,311) (67,311) 311,176 XXX
882508 10 4 |TEXASINSTRUMENTS INC .| 08/12/2015. | BARCLAYS AMERICAN ..5,718.000 XXX cereenn 197,440 | 305,713 L (108,273) | .cveeoreveeienes [ o [ v (108,273) 197,440 XXX
88579Y 10 1 |3MCO .| 12/23/2015. | BARCLAYS AMERICAN 9,502.000 | ........1,475,971 XXX 1,269,157 | ... 1,561,369 | (302,212) (302,212) [ covooeveriiecns [ e 1,259,157 XXX
911312 10 6 [UNITED PARCEL SERVICE-CL B .. 1 08/12/2015. | BARCLAYS AMERICAN........cccvvvinrinrienieiienieniinins | e 2,108.000 | ........... 213,138 XXX 170,346 | ............234,346 | ........ (63,999) . ...(63,999) 170,347 | oo | s 42,792 42,792 XXX
913017 10 9 |UNITED TECHNOLOGIES CORP........cccoooomvrircriirrrirnees .| 08/12/12015. | VARIOUS. 2,934.000 331,478 XXX 261,918 | ...........337,410 | ....... (75,493) | . ceevrennn(75,493) 261,918 [ .o | e 69,560 .69,560 XXX
92343V 10 4 |VERIZON COMMUNICATIONS INC.......cccoevvviiniiiiiicninns .. | 08/12/2015. | BARCLAYS AMERICAN 5,082.000 243,449 XXX .226,505 | ..............237,736 | ........ (11,232) | oo s | e (11,232) 226,505 XXX
931142 10 3 |WAL-MART STORES INC .1 08/12/2015. | VARIOUS.........coroirirenriisneierisseiesiissiienines | v 1,733.000 | ........... 123,796 XXX 122,662 | ... 148,830 | ... (26,168) (26,168) 122,661 . 1,134 XXX
94106L 10 9 |WASTE MANAGEMENT INC . | 08/12/2015. | BARCLAYS AMERICAN 5,697.000 302,446 XXX | s 278,673 | ............292,370 | ........ (13,697) | ..oocvvecrincriens | o | v, (13,697) 278,673 | ..o | o 23,774 | ......... 23,774 XXX
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS................u v s | canieas 34,394,206 XXX e 28,271,841 ..32,148,882 | ...(5,069,870) | .... ......(5,069,870) 0 28,271,841 0 [.6,122,366 |.....6,122,366 | .....616,753 XXX
9799997. Total - COMMON SEOCKS = PAI 4...........ieeiiiei ik bbb | e 34,394,206 XXX 28,271,841 ..32,148,882 | ...(5,069,870) .....(5,069,870) 0 28,271,841 0 [.6,122,366 |.....6,122,366 | ....616,753 XXX
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9799998 Total - Common Stocks - Summary Item from Part 5. XXX 1,891,966 0 . .1,891,966 ..(529,890) | ......(529,890) | .......34,336 XXX
9799999. Total - Common Stock XXX ......30,163,807 | ......... 32,148,882 | ...(5,069,870) | .......cocneeev. 0 e 0 ... (5,069,870) 0 30,163,807 0 |.5,592,476 |.....5,592,476 | .....651,089 XXX
9899999. Total - Preferred and COMMON SIOCKS. ........uuuuieiiiiiii i eobt e | cosean 35,756,282 XXX e 30,163,807 ..(5,069,870) | .ooovvevveenn0 | o0 [ (5,069,870) 0 30,163,807 0 [..5,592,476 |.....5592,476 | ....651,089 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...............c..iiuiiiiiiiieiieiieieieee ettt ettt snissisninnes | conioa 94,610,335 XXX 91,212,586 ..(5,067,135) | ... 13,726 | o0 | (5,053,409) 0 88,951,011 0 ].5,659,326 |....5,659,326 | ..2,090,146 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Paid for
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJAC.V. Changein | Gain (Loss) Interest and
CUSIP Identification 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 Dividends
Bonds - Industrial and Mi:
36164N FE 0 |GE CAPITAL INTL FUNDING IF ‘ 10/26/2015 | SPIN OFF......cocciiiiiciicciicciicciicciccnicnians 10/28/2015 109 109 110 0
3899999. Total - Bonds - Industrial and Miscellaneous 109 109 110 0 0 0 0 0 0 0
8399998. Total - Bonds 109 109 110 0 0 0 0 0 0 [0 [0 [ | i 0
Common Stocks - Industrial and Mi
071813 10 9 |BAXTER INTERNATIONAL INC .. | 03/02/2015 | BARCLAYS AMERICAN. 06/01/2015 . X 71,844 75,847 0
163851 10 8 |CHEMOURS CO/THE ..| 07/01/2015 | SPIN OFF 08/03/2015 crerenn3,972.400 49,358 42,034 49,358 0
231021 10 6 |CUMMINS INC .| 03/02/2015 | BARCLAYS AMERICAN.................. 12/23/2015| BARCLAYS AMERICAN..........ccoovvvmrirans | oo 10,807.000 1,549,457 | ........ 1,041,716 ....1,549,457 0
674599 10 5 [OCCIDENTAL PETROLEUM CORP........cccoevvmiiniiniiciinnieninnins .| 03/02/2015 | BARCLAYS AMERICAN 08/28/2015| BARCLAYS AMERICAN.. 2,273.000 | ..ccovenees 176,726 | ............ 164,499 176,726 0
871829 10 7 |SYSCO CORP. . | 03/02/2015 [ BARCLAYS AMERICAN 08/27/2015 | BARCLAYS AMERICAN.. .1,041.000 40,578 41,983 40,578 0
9099999. Total - Common Stocks - Industrial and Miscellaneous. 1,891,966 ...1,362,076 .1,891,966 0 0 0 0 0 0
9799998. Total - Common Stocks ,362,076 .1,891,966 0 0 0 0 0 0
9899999. Total - Preferred and Common Stocks. 1,891,966 | ......... 1,362,076 | ...........1,891,966 0 0 0 0 0 0
9999999, Total - Bonds, Preferred @nd COMIMON STOCKS.............cc.iiueviieeeereeeseeiesessesessesessesessesessess eaeeesseesesessssesssseseseessseessseesassesasseseseessseessseesssseesssesaseesassesassessssessseessssessssesassesaseesessesassessssessssessssensssenensensssensnsensnsennssnnas | seesinis 1,892,076 | ......... 1,362,185 ....1,892,076 0 0 0 0 0 0
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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
99C000 16 5 | ProGentury Insurance company [ l 21903 | 2iB1 | YES 43,260,976 138,500.000 | ..........100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 43,260,976 XXX XXX
1899999. Total - Common Stocks 0 43,260,976 XXX XXX
1999999. Total - Preferred and Common Stock 0 43,260,976 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: §..........0.

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

CUSIP Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

4
Total Amount of

Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date

Intangible Assets

Included in Amount
Shown in Column 7,
Section 1

5

Number of Shares

6

% of Outstanding

NONE

E16
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SCHEDULE DA - PART 1

ecember 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Owned D
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Exempt Money Market Mutual Funds
38142B 70 8 | GOLDMAN SACH FIN SQ TRIN-SV...ccocuiiiiiiiriiirricisiseisieiisiiesienns | ceviennins .1 12/30/2015. | DIRECT......coviiiiiirierieiieriesiesiesesiesississississins | ceveee XXX..... 89,350 89,350 0,010 | 0.010 [MAT... | oo [ o
4812C2 68 4 |JPMORGAN US GOVT MMKT-INST......oooosiiiiiiissiissiissiessissiessissiissies | o . [12/30/2015. [ DIRECT.......oiiiisiicsiiiesisssissi s | e XXX..... 6,181,601 6,181,601 273 ......0.090 | ...... 0.090 [MAT...
8899999. Total - Exempt Money Market Mutual Funds 6,270,951 0 0 0 0 6,270,951 273 0 XXX XXX XXX
Class One Money Market Mutual Funds
00142W 86 8 [INVESCO ADV PREMIER PORTFOLIO-INST CL.....cccooosiiiiiiniiissiissiies ‘ AAAAAAAAAAA | | 12/30/2015. [ DIRECT.......oiiiiiieinisiiiesissi s | cveeas XXX..... 4,619,952 .. 370 .....0.240 | ... 0.240 |MAT... |...
8999999. Total - Class One Money Market Mutual Funds 0 0 0 0 ,619,952 370 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 0 0 0 0 .10,890,903 643 0 XXX XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
JPMORGAN CHASE BANK, N. A COLUMBUS, OH 284,861 | XXX
PRIVATE BANK BLOOMFIELD HILLS, MI R 3,001,344 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 3,286,205 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 3.286.205 | XXX
0599999. Total Cash XXX XXX 0 0 3,286,205 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 2,620,010 |4. April 4,551,536 | 7. July. 2,712,384 | 10. October. 6,222,651
2. February. 3,893,641 | 5. May. 1,166,851 | 8. August 3,216,202 | 11. November. 4,073,682
3. March 5,860,867 | 6. June 3,158,513 | 9. September. 5,277,520 | 12. December. 3,286,205
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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.
4. ArKansas........oooreeneererinens
5. California..
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Del
9. District of Columbia
10, Florida. ..o
11.  Georgia.
12.  Hawaii
13, Idaho [0 S
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas.
18.  Kentucky.
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22. Statutory Deposit 799,958 851,125
23.  Michigan... Statutory Deposit 75,266 92,473
24.  Minnesota.
25.  Mississippi
26.  Missouri
27.  Montana...
28.  Nebraska..
29.  Nevada
30.  New Hampshire.
31, New Jersey.
32.  New Mexico.. Statutory Deposit 233,048 249,747
33. New York.. Statutory Deposit 2,763,447 3,056,168
34, North Carolina..
35. .
36. Statutory Deposit 2,847,647 3,068,409
37.
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina.. Statutory Deposit 219,544 230,588
42.  South Dakota
43.  Tennessee....
44.
45.
46. .
47, Virginia........cceeeneseees
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands.........MP | ............
57.  Canada. CAN | oo
58.  Aggregate Alien and Othel XXX XXX 0 0 216,897,176 |............. 219,784,390
59. Total XXX XXX 2,847,647 3,068,409 220,988,439 224,264,491
DETAILS OF WRITE-INS
5801. Reinsurance Collateral Deposit (NSIC, SNIC & USIC). 216,897,176 | ............ 219,784,390
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 0 216,897,176 | ............. 219,784,390

E28
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