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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE DELTA DENTAL PLAN OF OHIO, INC.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Amount

1 2

Percentage

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1 U.S.treasury Securities .................oocooiiiiiiiiiii,
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies ..........................
1.22  Issued by U.S. government sponsored agencies ..............
1.3 Non-U.S. government (including Canada, excluding
mortgage-backed securities) ...

1.4 Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:

1.41  States, territories and possessions general obligations .......
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations ..................
1.43  Revenue and assessment obligations .........................
1.44  Industrial development and similar obligations ................
1.5 Mortgage-backed securities (includes residential and commercial
MBS):
1.51  Pass-through securities:
1.511 Issued or Guaranteed by GNMA .......................
1.512 Issued or Guaranteed by FNMA and FHLMC .........
1513 Allother ...
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA

1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies shown in Line 1.521 ......

1523 Allother ...

Other debt and other fixed income securities (excluding short term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

hybrid securities) ...
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................
2.3 Affiliated securities ...
Equity interests:
3.1 Investmentsinmutual funds ...
3.2 Preferred stocks:
321  Affiliated ...
3.22 Unaffiliated ...
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
3.42 Unaffiliated ....................o
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52  Unaffiliated ....................c
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............coooiiiiiii
46  Mezzaninerealestateloans .......................
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $.. .
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract I0aNS ... ..o
Derivatives ...
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested assets ...
TOTAL Invested @SSets ..............ccocooiiiiiiiiiiiii i,

.. 200,860
.. 571,068

.. 128,277

10,008,993

5,233,623

4,627,662

1,750,000

............ 3.531

............ 0.554

............ 1.181

....... 5,233,623

......... 200,860
......... 571,068

......... 128,277
....... 4,627,662

10,008,993
......... 771,677

....... 5,233,623

......... 200,860
......... 571,068

......... 128,277
....... 4,627,662

10,008,993
......... 771,677

............ 3.554

............ 0.558

............ 0.528

... 148,237,485

... 147,265,162

... 147,265,162
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE DELTA DENTAL PLAN OF OHIO, INC.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ...~ =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

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

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines O minus 10) ...........................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

5.1 TOTALS,Part1,Column9 ...

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

interest

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

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

10.1 TOTALS, Part 1, Column 11 ...

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

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

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................ooo | 2,500,000
2. Cost of acquired:

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

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

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

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

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

52 TOTALS, Part 3, Column 9 ... e
6.  TOTAL gain (loss) ondisposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 ....................................| .. 750,000
8. Deduct amortization of premium and depreciation ............................oo
9.  TOTAL foreign exchange change in book/adjusted carrying value:

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

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

10.1 TOTALS, Part 1, Column 15 ...

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

10 1,750,000
12.  Deduct total nonadmitted amounts ........................ 972,323
13.  Statement value at end of current period (Line 11 minusLine12) ...................ooooo | L 777,677

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................ooooccc | 118,086,090
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 57,216,619
3. Accrual of Discount ... 21,431
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

42 Part2,Section 1, Column 15 ... ... 8,011

4.3 Part2, Section 2, Column 13 ... (1,889,523)

44 Partd, Column 11 e (799,553)|........ (2,681,065)
5. TOTAL gain (loss) on disposals, Part4, Column 19 .................. (119,705)
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 35,863,091
7. Deduct amortization of premium ... 226,642
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

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

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

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

9.1 Part 1, Column 14 oo

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

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

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)....| | 136,433,637
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 136,433,637
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE DELTA DENTAL PLAN OF OHIO, INC.

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. oo 5,906,571 |........... 5,890,625|........... 5,915,070 ........... 5,878,872
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... 5,906,571 |........... 5890,625|........... 5915,070|........... 5,878,872
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | 48,742 |.............. 48926(.............. 49917 .............. 45,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... 200,860 |............. 211,621 ............ 201,316 ............. 195,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ... e 6,363,630 |........... 6,486,620 |........... 6,486,382 |........... 5,996,326
8. United States .................. [ 32,329,962 |......... 31,901,168 ......... 32,332,105(......... 10,239,488
Industrial and Miscellaneous and 9. Canada ... | | L
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
1. TOTALS .............ooooooi|is 32,329,962 |......... 31,901,168 |......... 32,332,105|......... 10,239,488
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 44,849,765|......... 44,538,960 ......... 44,984,790 ......... 22,354,686
PREFERRED STOCKS 14.  United States .................. |, 562,319 |............. 556,668 |............. 555,851
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ..., 562,319 |............. 556,668 |............. 555,851
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[............. 562,319 |............. 556,668 |............. 555,851
COMMON STOCKS 20.  United States .................. ..o 71,650,461 ......... 71,650,461 |......... 67,682,168
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  Other Countries ............... [ 75640(.............. 75640(.............. 91,907
23. TOTALS ..o, 71,726,101 ......... 71,726,101 ......... 67,774,075
Parent, Subsidiaries and Affiliates 24, TOTALS ..o | 19,295,452 |......... 19,295452|......... 20,000,000
25.  TOTAL Common Stocks ......[......... 91,021,553 |......... 91,021,553 |......... 87,774,075
26.  TOTALStocks .................|......... 91,583,872|......... 91,578,221 ......... 88,329,926
27.  TOTAL Bonds and Stocks ... |........ 136,433,637 (........ 136,117,181 ........ 133,314,716




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE DELTA DENTAL PLAN OF OHIO, INC.

GoIs

SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

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

Non-Guaranteed
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90IS

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

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

AAAAAAAAAA 1,137,334
............. 99,162

AAAAAAAA 29,708,725
.......... 1,141,611

AAAAAAAAAA 1,923,961
.......... 1,278,105

............ 209,291
............ 104,813

............ 626,563
.......... 1,767,759

........ 33,605,875
.......... 4,391,449

........ 27,514,990
............ 971,403

........ 33,521,182
.......... 4,391,449

Hybrid Securities

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

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




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE DELTA DENTAL PLAN OF OHIO, INC.

L0IS

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Values By Major Types of Issues and NAIC Designations

Distribution of All Bonds Owned December 31, at Book/Adjusted Carryin

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

2,260,296
104,813

4,022,072
1,767,759

46,125,674
4,391,449

.. 46,040,981
4,391,449

100.00

4,214,280
255,487

40,006,606
971,403

.. 40,006,606
971,403

100.00

100.00

2,260,296
104,813

4,022,071
1,767,759

46,040,981
4,391,450

40,006,606
971,403

.. 46,040,981
4,391,450

Quality and Maturit
1 2 3
1 Year Over 1 Year Over 5 Years
or Through Through
NAIC Designation Less 5 Years 10 Years

9. Total Bonds Current Year
9.1 NAICT Lo (d)........ 1,902,141 ......... 33B/IT A4 ... 4,124,051
9.2 NAIC2 ..o [C) T 99,162|........... 1,141611 ... 1,278,105
9.3 NAICS .o (d)re |
94 NAICA .. (d)r e
9.5 NAICS ..o (d)r e
9.6 NAICE ..o (d)iii i
9.7 TOTALS oo 2,001,303 ]......... 34,958,724 |........... 5,402,156
9.8 Line9.7asa % of Column®6 ....................... ... 396 |................ 69.20|................ 10.69

10. Total Bonds Prior Year

101 NAICT ..o L 1,806,240 (......... 26,720,914 |........... 5,006,641
102 NAIC2 ..o 34143 227229 |............. 454,544
103 NAIC3 ..o e
104 NAICA ..o e
105 NAICSH ... [ L
106  NAICHE ......ooooeiiiiiiiiiiie i L [
107 TOTALS ..o L 1,840,383 ......... 26,948,143 |........... 5,461,185
108 Line10.7asa%ofCol.8 ..................ooooo | 449 (... 65.76|................ 13.33

11. Total Publicly Traded Bonds
14 NAICT o 1,890,823 (......... 33,770,013 |........... 4,097,778
112 NAIC2 ... 99,162|........... 1,141,611 ... 1,278,105
113 NAIC3 ..o e
14 NAICA ... L
115 NAICS ... L
16 NAICOE ..o L
17 TOTALS ..o L 1,989,985(......... 34911624 |........... 5,375,883
118  Line11.7asa%ofCol.6 ...........ooovvviiiii [ 395 69.22]......ooon. 10.66
11.9  Line 11.7 asa % of Line 9.7, Col. 6, Section 9 ... {................. 394 6911 ... 10.64

12. Total Privately Placed Bonds
121 NAICT 11,318 47100 (.............. 26,275
122 NAIC2 ... L
123 NAIC3 ..o L
124 NAICA ..o e
125 NAICS ..o e
126 NAICHE ......ooooiiiiii i L [
127 TOTALS ... 11,318 47100 (.............. 26,275
128 Line127asa%ofCol.6 ............coooveiini [ 1336 . 55.61 ). 31.02
12.9  Line 12.7 as a % of Line 9.7, Col. 6, Section 9 ... |................. 002]|................. 009................. 0.05

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

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

(c) Includes §............... 0 current year,

R 0 prior year of bonds with 5* designations and §............... 0 current year, $...............

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*"
means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......5,667,359; NAIC 2 §............... 0;NAIC38§............... 0;NAIC4S......... 0;NAIC58.............. 0;NAIC6§......... 0.
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80IS

Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

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

1 2 4 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
U.S. Governments
1.1 1ssuer OBIIgations ...t | 500,707 |......... 2,169,899 5233620 (.............10.36|.........5751,078 | ............. 1403 |......... 5233620 |.......c.cciinnn.
1.2 Residential Mortgage-Backed Securities ............ ... [ 7931 [ 30,058 (............33205|............61,884|............64103|.......... 197180 ... 039 75894 09 197,180
1.3 Commercial Mortgage-Backed Securities . ...... 143,402 143,436 ... 475768 .... . 475,768
14 Other Loan-Backed and Structured Securities ... [ T e
1.5 TOTALS Lo | 552,040 |......... 2,343392|.......... 901,085|.......... 194,049|.........1916,003|......... 5906568 |.............11.69|.........6526515|............. 15693 |......... 5,906,568
All Other Governments
21 Issuer Obligations ... | | L e e e e e e
2.2 Residential Mortgage-Backed Securities ..............oooviiiiiiiiiii i | e e e e e e e e e
2.3 Commercial Mortgage-Backed SECUMHIES ... . ... .o
24  Other Loan-Backed and Structured Securities ...
25 TOTALS ........cccoiiiiiiiiiiiiiiii,
U.S. States, Territories and Possessions, Guaranteed
31 IsSUEr OBlGAtioNS .. ...
3.2 Residential Mortgage-Backed SECUNtIES . ....... ...
3.3  Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ... e e -
35 TOTALS Lo
U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 1sSUr OBlIGations . ... ...
4.2  Residential Mortgage-Backed Securities ........
4.3  Commercial Mortgage-Backed Securities ... ..
44  Other Loan-Backed and Structured Securities ... R
45 TOTALS ..o
U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 IsSUEr OblIGAtionS ... .. ...t [ [ 872,758 997,668 |.............. 197 [.......... 709,558 | ... ... LT3 997,668 |............euunn
5.2 Residential Mortgage-Backed Securities ..............ocooiiiiiiiii i | 212768 | 828,001 5,365,962 5,103,966 |.............1246|......... 5,365,962 |..................
53  Commercial Mortgage-Backed SecUrities ..............oooiiiii i | | L e e e e
54  Other Loan-Backed and Structured Securities . ......... ..o | e e e e e e e e e
5.5 TOTALS ..o [ 212,768 |......... 1,700,759 |......... 1,259,074 |......... 1,757,994 |......... 1,433,036 |......... 6,363,630 |............. 12.60]......... 5813524 |............. 1419]......... 6,363,630 | ...............e
Industrial and Miscellaneous
6.1 Issuer OblIGations ... [ 202,480]....... 29,333,652 ......... 2995159 |.......... 2444491 ......... 2,382,462 ....... 35,158,202 (.............69.60(....... 26,705,129 (............. 8517 |....... 35,158,202
6.2  Residential Mortgage-Backed Securities ........ ...80837(.......... 202,079 ... ...53450............. 7303 .......... 412715 ... 082 186,792 .............. 046 .......... 412,715
6.3  Commercial Mortgage-Backed Securities ....... L. 128266|.......... 197,945 | ... L1417 .. 346818 ..............069].......... 396,770 ... Ce... 346,818
6.4  Other Loan-Backed and Structured Securities ... T e I .. 824913 ... 1,116,659 | ... o ... 14,789 2079589 L A2 1,197,702 ..............292|......... 1,994,896
8.5 TOTALS ..o [ 123649 |....... 30,850,335 .........3,202,066 | .......... 314,105].........2,394322|....... 37,997,324 | .............7522| ....... 28,486,393 |.............6952|....... 37,912,631
Hybrid Securities
7.4 Issuer Obligations ..o | e e e e e e e e
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities
74 Other Loan-Backed and Structured SECUMHES ...........ooivi e |
75 TOTALS .o e
Parent, Subsidiaries and Affiliates
8.1 ISSUEr OBlIGations . ... ...
8.2  Residential Mortgage-Backed Securities . ..
8.3  Commercial Mortgage-Backed Securities ........ ... | e e e e e e e e
84  Other Loan-Backed and Structured SECUMHES ... . ...

85

O AL S e
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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 Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
9.  Total Bonds Current Year
9.1 Issuer Obligations ................ccooooiiiiiiii 703187........ 32,440545(.......... 3,807,504 |............ 398,668|.......... 4,289,187 |........ 41,639,091 |.............. 8243]...... XXX | XXX | 41,639,091 ...
9.2 Residential Mortgage-Backed Securities ........................... [ 301,536 |.......... 1,060,137 |.......... 1,331,325 .......... 1,818,071(.......... 1,464,789 (.......... 5,975,857 |.............. 11.83...... XXX .o XXX oo 5,975,857 | ...
9.3 Commercial Mortgage-Backed Securities ..................c.oo.oo [, 171,668 |............ 341381 ... 144129|............ 133,582|............. 31,826|............ 822,586 (................ 163]...... XXX | XXX [ 822,586 (...
9.4 Other Loan-Backed and Structured Securities ....................... [............ 824913 |.......... 1,116,659 |............ 119,199]............. 14,789 .............. 4029].......... 2,079,589 |................ 412]...... XXX .| XXX oo [ 1,994,896 |............. 84,693
9.5 TOTALS oo 2,001,304 ........ 34,958,722 .......... 5402,157|.......... 2,365110|.......... 5,789,831|........ 50,517,123 |............. 100.00]...... XXX [ XXX [ 50,432,430 |............. 84,693
9.6 Line9.5asa% 0f Col. 6 .......oiviiiiiiiiiiiiie [ 396 ... 69.20[.............. 1069, 468, ... 1146)............. 100.00]...... XXX o, XXX . XXX oo [, 9983 ... 0.17
10.  Total Bonds Prior Year
101 Issuer Obligations ..............ocoiveiiiiiiii [ 1,195,626 |........ 24,956,973 |.......... 4,160,953 |............ 2753741 .......... 2,728,416 |...... XXX |, XXX [, 33,317,342 . ... 81.31|........ 33,317,337 ..o
10.2  Residential Mortgage-Backed Securities .......................... [ 219,868 (............ 906,769 |............ 933,265|.......... 1,657,359 (.......... 1,649,391 (... XXX .o XXX o 5,366,652 |.............. 13.10).......... 5,366,656 | ...
10.3  Commercial Mortgage-Backed Securities .....................coooo [ 131,500 |............ 303420(............ 271,705 ............ 302,897 (............. 86,791]...... XXX | XXX oo 1,096,313 | ... 268|.......... 1,096,313 ..o
104  Other Loan-Backed and Structured Securities ....................... [ ... 293,390 |............ 780,980 |............. 95262 |............. 22,901 ] ... 5169]...... XXX o] XXX oo | 1,197,702 ................ 292(.......... 1,197,702 ...
105  TOTALS ..o 1,840,384 |........ 26,948,142 .......... 5461,185|.......... 2,258,531|.......... 4,469,767 |...... XXX .| XXX oo | 40,978,009 |............. 100.00]........ 40,978,009 |.....................
106 Line10.5asa % of Col.8 .....ooooiviiiiiiiiiiiieiiiiiiiiii | 449 65.76 . ............. 1333 551 1091]...... XXX o, XXX oo L, 100.00]...... XXX oo [, 100.00 . oo
11.  Total Publicly Traded Bonds
111 lssuer Obligations .............ooooiviiiiiii [ 703,1871........ 32,440,546 |.......... 3,807,504 |............ 398,668 |.......... 4,289,186 |........ 41,639,091 |.............. 8243|........ 33,317,337 ... 81.31|........ 41,639,091 ]...... XXX ...
112 Residential Mortgage-Backed Securities ........................o. [ 301,536 .......... 1,060,138 .......... 1,331,325 .......... 1,818,070 (.......... 1,464,788 .......... 5,975,857 |.............. 11.83).......... 5,366,656 |.............. 1310 .......... 5975857 |...... XXX ...
11.3  Commercial Mortgage-Backed Securities ............................ [ 171,667 |............ 341,382 ............ 1441291 ............ 133,581 (............. 31,826 (............ 822,585, 1.63].......... 1,096,313 |................ 268 822,585(...... XXX ...
114 Other Loan-Backed and Structured Securities ....................... [ ... 813594 |.......... 1,069,559 |............. 92,925|............. 14,789 .............. 4029].......... 1,994,896 (................ 3.95).......... 1,197,702 ................ 292(......... 1,994,896 | ...... XXX ...
M5 TOTALS ..o L 1,989,984 |........ 34,911,625|.......... 5,375,883 |.......... 2,365,108|.......... 5,789,829|........ 50,432,429 |.............. 99.83]........ 40,978,009|............. 100.00]........ 50,432,429 |...... XXX ...
116 Line11.5asa%ofCol.6 .........ooooiiviiiiiii 395 . 69.22(.............. 10.66|................ 469 ............. 148 ... 100.00...... XXX | XXX | XXX o |, 100.00]...... XXX ...
11.7  Line11.5asa %of Line 9.5, Col. 6, Section 9 ...........ccooovviii |, 394 .. 6911 ... 1064 468, ... 1M146)............. 99.83]...... XXX o, XXX . XXX oo [, 99.83]...... XXX ...
12.  Total Privately Placed Bonds
121 Issuer Obligations .................oooooii e e L e e e [ e [ XXX
12.2  Residential Mortgage-Backed Securities ... | [ e e e XXX [
123 Commercial Mortgage-Backed Securities ..................c.coooo [ [ e e e e e e XXX
124 Other Loan-Backed and Structured Securities .......................[............. 11,318 ............. 47,100 ............. 26,275 . .. 84693 |................ 017 | XXX oo 84,693
125 TOTALS ..o L 11,318 47,100|............. 26,275 | L | 84,693 ... 017 | L | XXX oo [, 84,693
126 Line125asa%of Col.6 .........coooiiiiiiiii 1336 ..o 55.61(.............. 3102 e 100.00...... XXX | XXX | XXX | XXX o | 100.00
12.7  Line12.5asa % of Line 9.5, Col. 6, Section 9 ...................c.. | 002|................ 009]................ 005, ..o L 017]...... XXX .o XXX .o XXX .o XXX oo | 0.17
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prioryear ....................oooo 3,512,192 ........... 3512192 o
2. Cost of short-term investments acquired ....................oooo i 4,235180|........... 4235180 ..o e
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSalS ...........oovoiiiiiii e e | e e
6. Deduct consideration received on disposals ..o 2,080,013|........... 2,080,013 ..o e
7. Deduct amortization of premium ... e L
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[........... 5,667,359 |........... 5,667,359 | ... e
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ........................oo | 5,667,359 ........... 5,667,359 | ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SI11 Schedule DB Part A Verification .................ccoiiiiiiiiiiin.s, NONE
SI11 Schedule DB Part B Verification ..................ccooiiiiiiiiinns, NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE
SI15 Schedule E - Verification ....................ccooiiiii i NONE

SI11 - SI15
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E01 Schedule A - Part 1 Real Estate Owned ....................c.ccviinnt. NONE
E02 Schedule A - Part 2 Real Estate Acquired ..................cciiiiiiinns, NONE
E03 Schedule A - Part 3 Real Estate Disposed .................cciiiiiinns. NONE
E04 Schedule B Part 1- Mortgage LoansOwned .......................c..un NONE
E05 Schedule B Part 2 - Mortgage Loans Acquired ...................ccvvunnn. NONE
E06 Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE

EO01 - E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Book/ Current Year's Total
Name of Adjusted Unrealized | Current Year's | Other-Than- Capitalized Foreign
Vendor or Date Type Carrying Valuation  |(Depreciation) orl  Temporary Deferred Exchange Commitment | Percentage
CUSIP Name or General NAIC Originally and Actual Fair Value Less Increase (Amortization)/ |  Impairment Interest and Change in Investment | for Additional of
Identification Description Code City State Partner Designation | Acquired | Strategy Cost Value Encumbrances | (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment Ownership
Surplus DTbentures - Affiliated
. 000000000 | Delta Dental of North Carolina Surplus Note ........|...... Raleigh .................. NC . | Delta Dental of North Carolina 12/10/2010 |.......... |...... 1,750,000 | ...... 1,750,000 | ...... 1,750,000 | ..o [ e L e e e
2499999 Subtotal - Surplus Debentures - Affiliated . 1,750,000 | ...... 1,750,000 [ ...... 1,750,000 | . .. XXX
4499999 Total - Unaffiliated ......... ... ... ... . e XXX
4599999 TOHAl = AFHBIEA . . .. ...\ ettt et e e 1,750,000 [ ...... 1,750,000 [ ...... 1,750,000 [ ... | [ XXX
4699999 TOtAlS ... ... .. 1,750,000 | ...... 1,750,000 | ...... 1,750,000 ..o e [ XXX
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
1 2 Location 5 6 7 8 9 10 11
3 4 Name of Date Type Actual Cost Additional
CUSIP Name or Vendor or Originally and at Time of  |Investment Made|  Amount of Percentage
Identification Description City State General Partner Acquired Strategy Acquisition | After Acquisition | Encumbrances | of Ownership
4899999 TOAIS ... ... e L XXX ...
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Name of Carrying Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign Carrying Value Foreign Realized Total
Purchaser Date Value Less Valuation or Temporary Deferred Change in Exchange Less Exchange Gain Gain
CUsIP Name or or Nature of Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment | Interest and BJ/AC.V. Change in | Encumbrances Gain (Loss) (Loss) on (Loss) on Investment
Identification Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJAC.V. on Disposal | Consideration | on Disposal Disposal Disposal Income
Surplus Debentures - Affiliated
000000000 ...... Delta Dental of North Carolina Surplus
NOE e Raleigh .................. NC ... | Partial Redemption ......... 12/10/2010 | 11/01/2015 | ....... 750,000 | ..o e | [ 750,000 ...... 750,000 [ .. | [ 150,000
2499999 Subtotal - Surplus Debentures - AffIlAtEd .. ... ... ..o e e 750,000 [ .o e e e e 750,000 ...... 750,000 | .o e [ 150,000
4499999 Total - Unaffiliated ......... ... .. o e | e L [ e e e e e e e e e
4599999 Total - Affiliated .. S 750,000 | . e e e e e 750,000 ...... 750,000 ... e e 150,000
N T e 750,000 ..o [ [ L e [ 750,000 ...... [N T T e 150,000

603
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Showmg all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

6] Year's

R Rate Other- Total

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

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

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

U.S. Governments - Issuer Obligations
912828HN3 ..... TSYINFLIXN/B ..o 105,282 117,080 247 [ 1,721 12/09/2009( 01/15/2018
912834NF1 ...... U S TREAS SEC STRIPPED INT PMT .. P ... 52,413 ...51,344 .52,518 106 12/08/2015( 02/15/2044
912810FTO ...... UNITED STATES TREAS BDS 04.500 . .. 296,860 .. 294,759 294,824 ,943) 08/05/2015| 02/15/2036
912810RJ9 ...... UNITED STATES TREAS BDS 3%11/1 ..... 545,728 543,022 545,716 . (13) 12/31/2015( 01/01/2044
912828RX0 ..... UNITED STATES TREASNTS ...... .. 402,051 400,248 400,707 (704) 01/31/2014| 12/31/2016
912828UJ7 ...... UNITED STATES TREASNTS ... .. 118,022 119,400 118,931 524 04/04/2014( 01/01/2018
912828WK2 ... .. UNITED STATES TREASNTS ... .. .99,974 100,003 100,000 .15 04/03/2014( 01/01/2016
912828XA3 ...... UNITED STATES TREASNTS ... .. . 555314 552,247 . 555,261 53) 12/21/2015| 01/01/2018
912828KQ2 ..... UNITED STATES TREASNTS 03.125 .. S 128,336 121,320 122,107 12/17/2012| 05/15/2019
912828RH5 ..... UNITED STATES TREAS NTS 1.375% ... .. 248,067 250,780 248,864 . 401 12/31/2013| 09/30/2018
912828WCO ..... UNITED STATES TREAS NTS 1.75%1 ..... .. .606,017 604,056 .606,010 (0 12/31/2015| 10/31/2020
912828M80 ..... UNITED STATES TREAS NTS 2%11/3 ... .. L 215,054 213,824 215,053 (1) 12/21/2015( 11/30/2022
912828G38 ... ... UNITED STATES TREAS NTS 2.25%1 ... .. L 150,069 149,924 150,070 oo 08/11/2015| 11/15/2024
912828PKO0 ... ... UNITED STATES TREAS NTS 2.25%1 L 260,168 255,528 257,025 (3,143) 02/19/2015| 11/30/2017
912810QY7 ..... USTREASURY .........ccoovvvnnn S 925,166 948,713 927,544 .. 1,447 12/29/2015( 11/15/2042
912828SX9 ...... US TREASURY ... ..| SD 150,797 148,325 150,456 (131) 05/14/2013| 05/31/2019
912828XB1 ...... USTREASURYN/B ... RPN P 377,250 375,041 377290 oo e 39 12/21/2015| 05/15/2025
0199999 Subtotal - U.S. Governments - Issuer Obligations ......................... 5,236,568 5,245,614 5,233,623 (3,803) XXX [0 XXX
U.S. Governments - Residential Mortgage-Backed S
36179QRZ6 ... .. GNMA PASS-THRU M SINGLE FAMILY 125,385 ..... 106.2580 124,972 128277 [ oo | 2892 (..o e e 4000 (..... 3.306 | MON . 3,958 102/18/2015| 10/20/2044
38378BYJ2 ...... GNMA REMIC TRUST 2012-86 L 26267 (..., 53540 | ... ... 15,025 ...23,148 | .. (2604) [ ...oooveii | 1281(..... 6.815| MON . 8,706 |109/12/2014| 12/16/2053
38378NF99 ...... GNMA REMIC TRUST 2014-50 ...51326|....... 6.3530 | ... ... 38,038 ... 45755 .. (4387) [ ............... | 1038 ]..... 4.806 | MON . . 12,433 [09/04/2014| 09/16/2055
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Securmes 202978 ... XXX ... 178,035 197,180 (4,099) XXX XXX XXX 25097 [ . XXX |.. XXX.
U.S. Governments - Commercial Mortgage-Backed
38373MW30 ..... GNMA .. e e e [ B e e e 212 o e (D e e 4549 (... . ... MON . 03/26/2010| 06/16/2028
38376GC24 ... .. GNMACMO 2011 ... oo e e [ 45928 L 99.9910 46,224 45982 | ... o8 e 1883 ]..... 1.980 | MON . 02/28/2011( 04/16/2032
38376GL57 ...... GNMACMO 2011 ... oo e e [ 028226 L 100.0970 23,122 /) N N () N I S 2210 ..... 2.150 [ MON . 03/30/2011| 12/16/2035
38378BQQAS5 ... GNMACMO 2012 ... oo e e [ ATT2T 99.9520 47,232 47660 ... [ (0 e 1899 ..... 1.787 | MON . 03/27/2012( 03/16/2040
38378B7E3 ...... GNMACMO 2013 ... oo e [ [ 113,634 96.3170 110,033 B 3 [ I P 1744 ... 1.809 | MON . 03/15/2013| 05/16/2046
38378KWUO ... .. GNMACMO 2013-96 ............ovvvvvnnnnnnn| oo [ fovvens [T 116007 | Lo 96.4130 113,118 B e 2 R 3 N P 1400 ..... 1.535 | MON . 07/18/2013| 11/16/2041
38376GYT1 ..... GNMA REMIC TRUST 2010-156 2039 . e e TRT08 99.2200 72,795 L3826 e ) s e e 2760 ..... 2.727 | MON . 11/30/2010| 03/16/2039
38378BSP5 ..... GNMA REMIC TRUST 2012-4620381 ............[... |... |.cooen [ 1o 055291 99.4670 54,452 L0B85207 [ e (I3 s e e 17711 ..... 1.657 | MON . 04/01/2012| 11/16/2038
0399999 Subtotal - U.S. Governments - Commercial Mortgage-Backed Securmes XXX L 466,976 } 475,768 XXX XXX XXX . XXX XXX
0599999 Subtotal - U.S. GOVEIMENES . ... ...ttt e XXX e 5890,625(....... 5878872 (....... 5906571 . ... e (7,900) | e XXX XXX XXX XXX | XXX
U.S. States, Territories and Possessions (Direct and Guaranteed) - Issue
5946106Y8 ...... MICHIGAN ST ... e e MFE ..o | 49917 108.7240 | .......... 48926 | .......... 45000 .......... 48742 | ..o (822) | oo e 4300 (..... 2267 | AO ... 07/24/2014| 04/15/2020
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations ....... XXX 48926 |.......... 45,000 .......... A8T742 | . oo e (822) | .o XXX XXX XXX XXX [0 XXX
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ........................ XXX e 48926 | .......... 45000 .......... 48742 | ..o (822) | .o XXX XXX XXX CXXX | XXX
U.S. Political Subdivisions of States, Territories and Possessio and Guaranteed) Issuer Obligations
167560PL9 ...... CHICAGO ILL MET WTR RECLAMATIO .......... P e I = 46,640 |..... 1147360 | ..........51631|.......... 45000 .......... 46470 | .o e B e e 5720 (..... 5543 |JD .. 11/05/2009| 12/01/2038
64966LM57 .. ... CITYOFNEWYORK .................. P U (PO (P .. ...99,089|.....105.1030|.......... 99,848 |.......... 95,000 98962 ... | (12T) s e 4.000]..... 3549 (JD .. 08/04/2015| 06/01/2026
812631GY9 ..... SEATTLE WASH DRAIN & WASTEWATE . S PO U ..39,882|.....109.6160 |..........43846(.......... 40,000 39933 | ... e 9 e 4650 ..... 4737 [ MN . 12/17/2009| 11/01/2021
968852F81 ...... WILLCNTY ILLSCHDISTNO122 ...............|... AU 10470 |.....109.1830 | .......... 10918 | .......... 10,000 10,330 ..o e B3 [ 4200 ..... 3470 [ AO .. 09/24/2013| 10/01/2020
968852G80 ... ... WILLCNTY ILLSCHDISTNO 122 ... v | ooeinn .5235(.....107.5660 |...........5378|........... 5,000 5165 ..o e B e e 4200 ..... 3470 | AO .. 09/24/2013| 10/01/2020
1899999 Subtotal - U.S. Political Subdivisions of States, Terntones and Possessmns (Dlrect and Guat
ISSUET OBIIGAtIONS . . ...\ttt 201,316 ... XXX ... |..oooois 211621 ......... 195,000 [ ......... 200,860 XXX XXX XXX XXX [0 XXX
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....[......... 201,316 | ... XXX ... |..oooiin 211,621 ......... 195,000 | ......... 200,860 XXX XXX XXX . XXX XXX
U.S. Special Revenue, Special Assessment - Issuer Obligations
02765UDCS ... AMERICANMUNPWROHIO ...............oooo | | oo | oo |IFE oot 25,000(.....116.5080 | .......... 20127 .......... 25000(.......... 25000 ... e s e 6424 |..... 6.528 | FA .. 12/09/2009| 02/15/2032
163103UG7 ..... CHELAN CNTY WAD PUD#1 ...... . .. ... 30,000 31651 |.......... 30,000 30,000 ... s s e 3603 ]..... 3635(JJ .. 11/05/2011| 07/01/2021
235241LT1 ... DALLAS TEXAREARAPID TRANSAL ... A P ... 30,294 33142 .......... 30,000 30257 | ..o e () s e 6250 |..... 6.267 [ JD .. 08/05/2009( 12/01/2034
29270CYM1 ..... ENERGY NORTHWEST WASHELECREV ........|... ... 86,114 85417 [ .......... 85,000 85579 ..o | (184 [ e 0680 (..... 0484 J4J .. 09/18/2012| 07/01/2019
3135G0GY3 ..... FEDERALNATLMTGCORP ........... A .. 256,349 250,938 ......... 250,000 251812 oo e (B2 | e 1250 (..... 0.651|JdJ .. 12/17/2012( 01/30/2017
3135G0AT78 ..... FEDERAL NATLMTGASSN ...........coovvvi] e .. 300,645 298869 ......... 300,000 300,579 .o e (BD) e e 1620 (..... 1578 | FA .. 07/07/2015| 02/21/2020
3137EACAS ..... FREDDIEMAC .....coiiiiiii s 174,965 187,366 | ......... 175,000 174988 [ ..o e T e e 3750 (..... 3.786 | MS . 12/09/2009( 03/27/2019
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
|dentification Description Code| N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date
57583UBX5 ... MASSACHUSETTS STDEVFIN ................. e e IFE 35,000 ..... 1031190 | .......... 36,092|..........35000|.......... 35000 ... e e e 3988 ..... 4027 [AO ... 05/01/2011{ 04/01/2017
79766DAZ2 ..... SAN FRANCISCO CA CITY & COUNTY .. R U P A P ...25000]..... 104.4540 | ... ... 26,114 . L.25000 ) e s e [ 3779 ..... 3814 [ MN .. 07/01/2011{ 05/01/2018
88213ADHS5 ... TEXAS ST A&M UNIV SYS BRD OF RGTS . ...39,650 [...... 97.6370 |..........39,055 89853 [ e 3 e 4250 ..... 4.349 | MN .. 08/01/2015| 05/15/2045
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations .. . . 1,003,017 | ... XXX ... |....... 1,017,771 997,668 XXX L L. XXX XXX . XXX Lo XXX
U.S. Special Revenue, Special Assessment - Residentia - 2d Securities
14986DAH3 .. ... CD2006-CD3MTGTR ..o e e IFE 86,099 ..... 101.3710 | .......... 81,097 |..........80000|.......... 85686 |...........ooon | (23A) | e 5650 ..... 4.808 | MON . 07/09/2015{ 10/15/2048
3137EADB2 ..... FEDERAL HOME LN MTG CORP REFRN . . 267924 | ..... 101.3890 | . 263,611 267,329 | .o e (BTB) [ e 2370..... 1.884 [ JJ .. 11/02/2015| 01/13/2022
3128MDG23 ... FHLMC ....... . 15,549 [ ..... 101.6760 15,636 15,533 [ .o e (12 e 2500 ..... 2.354 | MON . 08/18/2014| 07/01/2027
3137AUPFO ... FHLMC 55193 |....... 7.5690 44,005 36,002 i | (13823) [ [ 1.641 ... (10.796) | MON . 09/02/2014| 06/25/2022
312932ZG4 ... FHLMC A8 6143 .. 22,197 |..... 110.6970 23,939 22,116 | o e (D) [ e 5000..... 4.846 | MON . 09/14/2009| 05/01/2039
312934M58 . ... FHLMC A8 7580 ... 25279 ..... 109.2630 27,205 25209 | .o | () [ e 5000 ..... 4.957 | MON . 08/01/2009| 07/01/2039
312936KB2 ...... FHLMC A89290 ...... 20,604 |..... 110.0030 21,885 20485 | i e O) [ e 5000..... 4.774| MON . 11/03/2009| 10/01/2039
3137A1TK9 ... FHLMC CMO 2010 - 3725 . 6350 ..... 102.8440 6,246 6256 | ... e (M) s e e 3500]..... 2.517 | MON . 10/06/2010| 09/15/2024
3137AA5U3 ..... FHLMC CMO 2011 ... 13237 (..... 103.0490 13,193 13104 [ oo (18 e 3500]..... 2.698 | MON . 05/27/2011| 07/15/2025
3128MJGBO ... FHLMC GO 8193 .............. 12,460 | ..... 112.9900 13,450 12375 oo e (18 [ 6.000]..... 5.654 | MON . 08/01/2009( 04/01/2037
312928BY5 ... FHLMC PC GOLD CASH 30 . 188223 | ..... 105.7370 192,699 187,901 [ (18D [ 4.000]..... 3.782 [ MON . 01/07/2014( 12/01/2043
3128MD3A9 ..... FHLMC PC GOLD COMB 15 ... 42070 | ..... 103.4310 42,017 1042 e (9B) s e 3.000]..... 2.500 | MON . 09/01/2014( 04/01/2029
312941309 ...... FHLMC PC GOLDCOMB 30 ..... L47.993 | ... 109.8140 47,594 ATB2T | e (120 s e 5.000]..... 4171 [ MON . 08/07/2014( 08/01/2040
31202SA83 ...... FHLMC PC GOLD CASH30 ..... 105918 | ...... 96.3650 103,082 105993 ... 2T 2500 ..... 2.599 [ MON . 02/25/2013| 02/01/2043
m 31292SB25 ...... FHLMC PC GOLD CASH 30 ... 175,939 | ..... 105.7430 178,781 75577 | oo e (190) [ e | 4.000..... 3.717 | MON . 01/17/2014| 01/01/2044
8 3128MMRN5 . ... | FHLMC PC GOLD COMB 15 ... 149,346 | ... 103.1560 150,577 148,912 | oo e (222 [ e 3000..... 2.686 | MON . 01/07/2014| 01/01/2029
b 3128M8NAS ... FHLMC PC GOLD COMB 30 ... 58,769 | ..... 111.1830 59,843 58,464 | .o | (M) [ [ 5500 ..... 4.720 | MON . 11/20/2013| 08/01/2040
- 3128MJQ78 ... FHLMC PC GOLD COMB 30 ... 176,358 | ..... 103.0970 181,763 176,343 | oo e @) [ | 3500..... 3.543 | MON . 12/11/2013| 02/01/2042
3128MJS35 ... FHLMC PC GOLD COMB 30 ... 183,420 |..... 100.0290 192,369 183,889 | ... [ 283 e | 3000..... 3.424 | MON . 12/11/2013| 07/01/2043
3128MJT26 ... FHLMC PC GOLD COMB 30 ... 172,093 | ..... 107.9110 173,584 71520 | oo e B [ e | 4500..... 3.980 | MON . 01/17/2014| 01/01/2044
3128MJT67 ..... FHLMC PC GOLD COMB 30 ... 153,876 | ..... 103.0230 157,080 163,798 [ .. @) [ 3500 ..... 3.469 | MON . 02/18/2014( 02/01/2044
3128MJT75 ... FHLMC PC GOLD COMB 30 ... 143,146 | ..... 105.7630 145,050 142,848 ... B [ 4.000]..... 3.692 | MON . 02/18/2014( 02/01/2044
3128MJTH3 ... FHLMC PC GOLD COMB 30 ......... 69,918 ..... 105.7370 .70,947 89754 | e (T8) s e 4.000]..... 3.707 | MON . 11/08/2013| 10/01/2043
3128MJTU4 ... .. FHLMC PC GOLD COMB 30 ......... 92,804 |..... 103.0230 . 95,789 292807 | e T e 3500 ..... 3.561 | MON . 01/07/2014( 01/01/2044
312940EU9 .. ... FHLMC PC GOLD COMB 30 5.000 20 56,383 |..... 109.8050 . 59,872 055996 | ..o e (B8) | e 0333]..... 0.141 [ MON . 05/13/2010{ 04/01/2040
3132JA6NO ...... FHLMC PC GOLDPC30YR ........ 202,497 | ..... 103.0460 . 207,401 2202421 e (0) s e e 3500 ..... 3.494 | MON . 01/17/2014{ 06/01/2043
3132UNZ26 ...... FHLMC PC GOLD PC 30YR ......... 17,432 ... 103.0350 121,737 7466 | oo e 1B s e | 3500..... 3.597 | MON . 09/10/2013| 09/01/2043
3132MAVHT ... FHLMC PC GOLD PC 30YR 4.000 20 101,018 |..... 105.8390 99,817 101,028 | oo e 10 e | 4.000..... 3.457 | MON . 05/31/2015| 11/01/2044
3137A5LST ...... FHLMC REMIC SERIES 3795 ...... 6,871(..... 100.8300 6,746 7,004 o [ @) e e 3500..... 2,028 | MON . 01/25/2011| 03/24/2015
31398VJAS5 ...... FHLMC REMIC SERIES K-006 ... 66,989 |....... 3.3480 46,289 36,469 | .. | (19865) [ [ 1193 .... (9.903) | MON . 08/01/2014 01/25/2020
3137ASNKG ... FHLMC REMIC SERIES K-019 ... 65734 |....... 8.4740 52,337 M4BT | e (18,083) [ | | 1.876 | ... (10.391) | MON . 08/01/2014| 03/25/2022
3137AYCF6 ..... FHLMC REMIC SERIES k-025 ... 53,073 | ....... 4.7470 42,428 35,081 | ..o | (12892) [ [ 1.026 | .... (9.467) | MON . 11/14/2014| 10/25/2022
3137B4WCG ... FHLMC REMIC SERIES K-033 . 55301 | ....... 2.0390 46,316 38438 | i | (12288) [ e 0432 .... (6.632) | MON . 09/02/2014| 07/25/2023
3137A8FP8 ..... FLHMC CMO 2011 .. 12,857 | ..... 103.0800 12,846 12732 . o @A) 3500 ..... 2.923 | MON . 05/05/2011| 02/15/2025
31416TDX4 ..... FNAAO117 ...... 24965 ..... 108.0730 27,156 2979 | ... e 2 e 4500 ..... 4.626 | MON . 08/01/2009( 07/01/2039
31418BL38 ...... FNMA ... ....... 89,124 | ..... 105.8750 89,005 89377 | ... 283 e 4.000]..... 3.517 | MON . 07/14/2015{ 01/01/2045
31417CBY5 ... .. FNMA PAB 5463 . 72,162 | ..... 100.4130 69,569 71867 | .o e (BB) s e 3.000]..... 2.700 | MON . 07/20/2012| 06/01/2042
31398MAQ9 ..... FNMA 20109 .... 12,327 ..... 102.6010 12,488 12259 oo e ) e 3500]..... 3.266 | MON . 01/29/2010{ 01/25/2024
31403DUBS ..... FNMA P745878 ... 18442 ..... 111.8620 19,564 18257 [ B e 5500 ..... 5.068 | MON . 03/11/2010{ 10/01/2036
31410KXY5 ... FNMA P889995 ... 15,103 [ ..... 111.7020 15,930 14,957 [ oo e (2B) | e 5500 ..... 5.052 | MON . 02/16/2010| 09/01/2038
31410XGC4 ... FNMA P900295 ... 5334 |..... 112.8470 5,749 5,287 [ o e @) e e 6.000..... 5.647 | MON . 08/01/2009| 09/01/2036
31416A4WT ... FNMA P994637 ... 14,856 | ..... 111.3510 15,306 715 [ e B8 e [ 5500 ..... 4.823 | MON . 08/08/2011 11/01/2038
31416H4V4 ... FNMA PAAO835 .. . 7,058 |..... 109.9860 7,639 7,035 i e @) e e 5.000..... 4.937 | MON . 08/01/2009| 01/01/2039
31416SWB3 ... FNMAPAABTAY ..ot 13176 [ ..... 108.2140 13,841 133 e (12 e 4500..... 4.295 | MON . 07/15/2010 07/01/2039
31417LBR5 ..... FNMAPACTBA7 ...t 8241|..... 107.5020 8,706 BAT6 | oo e (D) e e 4500..... 4.275| MON . 08/28/2009| 09/01/2024
31417LD36 ...... FNMA PAC1921 .... T 24678 ..... 105.8710 25,936 24641 e (D) e e 4.000]..... 3.986 | MON . 07/14/2010{ 09/01/2039
31417NAQ4 ... FNMA PAC3614 . ... T 5913|..... 104.6820 6,19 5910 ... s e e e 4.000]..... 4.055 [ MON . 08/01/2009( 08/01/2024
31417QRZ9 ..... FNMA PAC5003 . ... .. 41875 |..... 108.2470 44778 AMTTT o (D) e 4500 ..... 4.458 | MON . 01/13/2010{ 01/01/2040
31419A4N4 ... .. FNMAPAE 0828 ........ 77752 ..... 103.4130 77,617 TTA45 | o e (BB) s e 3500 ..... 3.235 [ MON . 05/01/2012( 02/01/2041
31419FD6O ...... FNMA PAE4624 4% 2040 ... 33636 |..... 106.0550 36,555 716 | ..o e 2T e 4.000]..... 4.270 | MON . 04/13/2011{ 10/01/2040
3138AV3Q6 ..... FNMAPASSTHRU ............. 38,154 | ..... 103.4250 38,663 38054 ... e @A) | e 3500]..... 3.367 | MON . 11/12/2011| 10/01/2041
31412PXCO ... FNMA PASS THRU LNG 30 YEAR .. 38,040 | ..... 109.4620 41,298 37970 | oo e (12 [ e 4500 ..... 4.493 | MON . 04/13/2010| 06/01/2039
3138EMT84 ..... FNMA PASS-THRU INT 15 YEAR .. 24,198 ..... 101.3220 24,231 28070 | oo e @) [ e 2500..... 2.322| MON . 09/01/2014| 12/01/2028
3138WFM94 ... FNMA PASS-THRU INT 15 YEAR ... 200,306 | ..... 100.9060 198,058 200,257 | v | A9) [ e 2500..... 2.210 | MON . 09/28/2015| 09/01/2030
3138YR6TO ..... FNMA PASS-THRU INT 15 YEAR ... 196,693 |..... 100.9060 194,703 196,672 | oo e @O e e | 2500..... 2.220 | MON . 09/28/2015| 07/01/2030
3138AVP66 . .... FNMA PASS-THRU LNG 30 YEAR ... 42,804 |..... 107.0850 43,153 2703 [ e I | [ 4.000..... 3.528 | MON . 08/01/2014 10/01/2014
3138EG2X1 ..... FNMA PASS-THRU LNG 30 YEAR ... e 16,796 | ..... 106.4570 16,916 ABT60 [ e (@2B) | e 4.000..... 3.575 | MON . 08/01/2014| 09/01/2014
3138EMFVS ..... FNMA PASS-THRU LNG30YEAR .............. P T R L et FTeee 127,169 | ..... 103.6500 | ......... 128,127 127,020 | o e A0 [ | 3500 ..... 3.295 | MON . 08/07/2014| 12/01/2043
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP G | Bond Desig- Actual Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
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3138MFSZ1 ..... FNMA PASS-THRU LNG30YEAR .............. AP N 1o 83.881]..... 100.4490 | .......... 85311 |.......... 84930 |..........83914 | ... 2 3.000]..... 3.127 | MON . 09/01/2014( 11/01/2042
3138X3XL1T ...... FNMA PASS-THRU LNG 30 YEAR ... A PO O 1... R P ...89592..... 1036440 | ..........90522|.......... 87340 | ..........89499 | ... ... | (BB) [ 3500]..... 3.324 | MON . 08/05/2014( 09/01/2043
3138XGNF6 ..... FNMA PASS-THRU LNG30YEAR ........ooo|vee |oen [erninn 1., 90,070 | ..... 1064340 | .......... 90,626 [ .......... 85147 | ..ot .. 89888 | i e (BT [ e | 4.000..... 3.575| MON . 09/01/2014| 12/01/2043
31410LFB3 ...... FNMA PASS-THRU LNG30YEAR ........coo|voe |oen [ereninn 1., 48,043 |..... 109.7590 | .......... 48531 | .......... 4216 | .o AT003 | e (108) | [ [ 4500..... 3.827 | MON . 09/01/2014| 08/01/2041
31416NCWO ... FNMAPASS-THRU LNG30YEAR ........o.ooo|voe |oen [ereninn 1., 12,984 | ..... 109.1500 | ... 13,017 [ 11,926 (.o 12944 | e ) [ e 4500..... 3.821| MON . 08/01/2014 04/01/2039
314167L49 ...... FNMA PASS-THRU LNG30YEAR ........o.oo|voe |oen [vrninn 1., 282181 ..... 109.2050 | ..........28231 | .......... 25851 ..o 28004 | e B [ e 4500..... 3.684 | MON . 08/01/2014 08/01/2039
31417DU27 ... FNMA PASS-THRU LNG30YEAR ........ooon|vee |oe [erennnn 1., 20503 (..... 100.2320 | ..........20814 | .. ... ... 20,766 | ..o 20512 | e e B e e | 3.000..... 3.133 | MON . 08/01/2014| 11/01/2042
3N417QVZ4 ... FNMAPASS-THRU LNG30YEAR ........o.ooo|voe |oen [ereninn 1., 2079 ..... 1104740 | ..o 21853 | 19,653 ..o 20716 | | (8B) [ [ 5000..... 4.150 | MON . 08/07/2014 11/01/2039
31418ABA5 ... FNMA PASS-THRU LNG30YEAR ........ooo|voe |oen [erennnn 1., 38,199 |..... 1034170 | .......... 38570 [ .......... 37296 | ..o 38162 i e @D e e 3500..... 3.337 | MON . 08/01/2014| 12/01/2041
31417B5T0 ...... FNMA PASS-THRU INT 15 YEAR 25 .| . | [ 1.. 57,086 | ..... 1016170 | .......... 56,294 [ .......... 55398 | ..o 56,690 |t e (M) [ e 2500..... 2.074| MON . 07/01/2012 06/01/2027
3138EL5L3 ...... FNMAPASS-THRULNG30YEAR ............... ... | |.ooet. 1.. 122915 ..... 108.0030 | ......... 124449 | ... ..... 15227 (... 122504 oo @) 4500 ..... 3.997 [ MON . 01/07/2014( 12/01/2043
3138Y6ND2 ... FNMA PASS-THRU LNG 30 YEAR4.0 . .........| ... | ... |0 1.. 27,348 (... 105.8540 | ..........27,043 | .......... 25547 | oo 27508 | e 159 e | 4.000..... 3.412| MON . 04/06/2015| 12/01/2044
31418BNG7 ..... FNMA PASS-THRULNG30YEAR4.0 ............[... |[... |....... 1.. 107,343 | ..... 105.8780 | ......... 107,188 |......... 101,237 (..o 107,548 o 205 e 4.000]..... 3.525 [ MON . 07/14/2015{ 02/01/2045
31418BPB6 .. ... FNMA PASS-THRULNG30YEAR4.0 ............[... |... |....... 1.. 81492]..... 105.8810 | .......... 80947 |.......... 76451 | ... 81839 | L AT 4.000]..... 3.463 | MON . 03/06/2015( 03/01/2045
31418UBC7 ..... FNMAPASS-THRULNG30YEAR4.5 ............ ... |... |....... 1.. 42579 |..... 108.1580 | .......... 45323 |.......... 4904 ... 42442 (@B) | e 0466 |..... 0.371 | MON . 06/14/2010{ 05/01/2040
3137IM7H4 ... FNMA PASS-THRU LNG 30 YEAR5.0 ... ve |oen [evnnnnn 1., 20812 ..... 109.9860 | ..........22,037 [ .......... 20,036 | ..o 20818 | e e @A) e 5000 ..... 4.737 | MON . 01/13/2010| 02/01/2037
31418AWTT ... FNMA PASS-THRU SF15105-1253. ..o | voe oo [ovennns 1., 159,589 | ..... 102.7050 | ......... 156,590 | ......... 152,466 | ... 159,623 o e 33 e 3000..... 2.227 | MON . 03/01/2015| 08/01/2028
31418AES3 ..... FNMAPMA 1044 ... | o [ 1., 11479 ... 1004160 | ......... 109,246 | ......... 108,793 | oo 86 [ e BA) | e 3.000..... 2.829 | MON . 06/07/2012| 04/01/2042
38378BQJ1 ... GNMA REMIC TRUST 2012-2720530 ............ | .o |oeenne. 1... 39916 |....... 56710 | ... 37481 [ 38894 [ e (1222) | e 1.220 | .... 12477 | MON . 07/21/2015| 04/16/2053
36192CAE5 ... GS MTG SECS TR2013-GC10 ......... [ U PO DR AFE oo | 4971 | 98.7480 | .......... 49374 | . ......... 50,000 | ..o 4TI e BT e e 2940 (..... 3.112| MON . 08/01/2014| 01/10/2023
m 92937EABO ..... WFRBS COML MTG TR2013-C11 ............... T T FE ..o 58,089 |...... 99.9730 |..........57484|.......... 57,500 | ..........58034 | ... [ @) 2030..... 1.923 | MON . 08/05/2014| 03/17/2045
- 2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mortgage -Backed Securities 5483365(... XXX ... [.......5468849....... 5,001,326 |....... 5365962 |............... |.ooein. (78,409) LOXXX L | XXX | XXX XXX [0 XXX
S 3199999 Subtotal - U.S. Special Revenue, Special ASsesSment . .............oouiiiiiiiiiiiiiiiiaian 6,486,382 ... XXX ... |.......6486,620|....... 5,996,326 |....... 6363630 (............... |........ (80,123) XXX L L. XXX XXX . XXX Lo XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00440EAS6 ... .. ACE INAHLDG INC SRNT 3.15%25 ............. AP N MFE ... 79,986 | ...... 98.8310 | ..........79085|.......... 80,000 |..........79986 | ... [ (D 3150 |..... 3477 | MS 03/06/2015{ 01/01/2025
00507UASO ... ACTAVIS FUNDING SCS SRNT 3.8% . Y P [P (P 2FE ... ... ...26904...... 994890 |..........26862|.......... 27,000 ......... 26910 | ..o e B 3.800]..... 3.881 | MS 03/03/2015{ 01/01/2025
008117APS ...... AETNAINC SRNT2.75%22 ......... O O I P 2FE .. 80,400 ...... 971440 | .......... 79658 |.......... 82,000 |..........80,770 | ... [ BT 2750 ..... 3.019 [ MN 01/17/2014{ 11/15/2022
008916AMO ... AGRIUMING ... [ | [ 2FE . 36,708 ...... 894570 | ..........31310 | .......... 35,000 | ..ot 36,667 | e BO) [ e | 4900 ..... 4.645| JD 08/01/2014| 06/01/2043
009089AAT ...... AIR CANADA 2013-1202611154.1 ... [ | [, 1FE . 13257 (L. 99.8750 | .......... 13552 . ......... 13,569 [ ..o 13,268 | | T [ 4.425(..... 4.522| MN 05/31/2015| 11/15/2026
010392FL7 ...... ALABAMA PWR CO SR-2014ANT 44 . ........o..f.oo | | oone, 1FE . ...50,238...... 951270 | .......... 47564 | . ......... 50,000 | ...t 50231 e e @) e 4450 (..... 4.165 | FA 08/21/2014 08/15/2044
020002BB6 ...... ALLSTATE CORP SB-B DB FXD/FL53 . [ R PO DU 2FE .. ..108,353 | ..... 102.8000 | ......... 102,800 |......... 100,000 | ...t 108,301 [ [ (BT | e 5750 (..... 5.308 | JJ 03/06/2015| 01/01/2053
021441AEQ ...... ALTERA CORP SR GLBLNT2.5%18 ..... I TR PO OO 1FE .. ...81,285(..... 100.8160 | .......... 80,653 | .......... 80,000 | ...ove i 81,250 | o e B8) [ e | 2500..... 1.947 | MN 12/02/2015| 11/15/2018
025816AXT7 ...... AMERICAN EXPRESS CO NT 6.15%17 I TR DU U 2FE .. .. 101,937 | ... 107.0620 | ..........91,003 | .......... 85,000 | ..o 91193 | e BBA9) [ e | 6.150(..... 1.687 | FA 01/24/2014 08/28/2017
02687QDGO ... American Intl GroupInc ................ AP N 2FE .. L. 79341 107.7200 | .......... 75404 | .......... 70000 ... 74563 | e (2152) L 5850 |..... 2570 [ JJ 01/17/2014{ 01/16/2018
029912BD3 ..... AMERICAN TOWER CORP . S U O R 2FE . ...86840..... 1042890 | ..........83431|.......... 80,000 |..........84090 | ...........ooon [ (B949) [ 4500 ..... 1.939 | JJ 08/01/2014( 01/15/2018
031162BH2 . .... AMGENINC ... e | e 2FE . L8811 L 108.2080 | .......... 86566 |.......... 80,000 |..........87,852 | ... [ (M) 5650 ..... 5.040 [ JD 02/06/2014( 06/15/2042
031162BM1 ... AMGEN INC SRNT 3., A U N R 2FE .. ... 48607 |..... 1041870 | .......... 46884 |.......... 45000 | .......... 48253 ... e (BBA) | e 3870 ..... 2.553 [ MN 04/21/2015{ 11/15/2021
03523TBHO ..... ANHEUSERBUSCH ......... R U I P 1FE .. 111876 .. 1156050 | ......... 104045 ......... 90,000 |......... 104508 | ...........ooon [eeeeen (3528) Lo 6.875]|..... 2497 | MN 11/19/2013| 11/15/2019
037833AT7 ...... APPLEINCSRGLBLNT44 ....... A U O 1FE . ..101.231 ... .. 100.8560 | ......... 100,856 |......... 100,000 [ ......... 101,223 (..o @) e e 4450 ..... 4422 | MN 11/01/2015| 05/06/2044
04363UACO ..... ASCIANO FINANCELTD GTDSRNT ... | oos | oo [ 2FE . ...98161..... 107.7050 | .......... 96935 |.......... 90,000 |.......... 95131 | ... e AT 5.000]..... 2413 [ AO 08/08/2014( 04/07/2018
00208RCAS ..... ATETING ..o, e e e 2FE .. L9513 L 100.6810 | .......... 95647 [ .......... 95,000 | ...t ti95,089 | i e (@) [ e | 2370..... 2471 | MN 01/17/2014 11/27/2018
00206RCL4 ..... AT&TINC GLBLNT 2.45%20 ............. ol e e 2FE .. ..54972( .. 98.4820 | ..........54,165| . ......... 55,000 | ..o BA9T6 | e A e | 2450 ..... 2475|JD 05/01/2015| 06/30/2020
064058AD2 ..... BANK NEW YORK MELLON CORP PERP .. I TR PO U 2FE . ..100,080 | ...... 98.0000 | ..........98,000|......... 100,000 | ...t 100,084 [ i [ A e 4950 ..... 5.006 | JD 04/24/2015| 12/31/2049
0B6836AAS ... BAPTIST HEALTHSOUTHFLA .......ooovvvves | e [on |t 1FE . 31,019 (L 108.2140 | .......... 32464 [ .......... 30,000 | ..ot 30827 | e Q9 [ e 4590 ..... 4217 | FA 10/13/2011| 08/15/2021
084664BX8 ... .. BERKSHIRE HATHAWAY FIN CORP SR ... [ R PR OO 1FE .. .. 40216 [ ..... 100.0560 | ..........40,022 | .......... 40,000 | ...t 40,000 [ i e (1B1) | e [ 0950 ..... 0572 | JJ 07/25/2014| 01/01/2016
055451AL2 ...... BHP BILLITON FINUSALTD ............. N P VU PO 1FE .. 95772 93.9300 |..........89234 | . ......... 95,000 | ...t 98,081 | [ (BT [ e | 3250 ..... 3.061 | MN 01/21/2014 11/21/2021
12189TAYO ... BURLINGTN NORTH SANTAFE ........ooooen |oen [on |oennnn 2FE . 49307 [ ... 1051670 | .......... 47,325 | .......... 45,000 | ... ATB63 | e (1B44) | e [ 5650 (..... 1.166 | MN 03/01/2015| 05/01/2017
12189LAGE ... .. BURLINGTONNORTHSANTAFE ............... ... ... [0 2FE . ...93562..... 101.9400 | .......... 91,746 |.......... 90,000 |..........98353 | ... e BT) e 4950 |..... 4755 | MS 01/28/2014( 09/15/2041
14040HBF1 ... .. CAPITAL ONE FINL CORP SR GLBL N U O 2FE .. .. 143510 ... 100.6470 | ......... 140906 |......... 140,000 ... 143129 [ 99 e e 3750 ..... 3.468 | AO 03/09/2015( 04/24/2024
149123BV2 ...... CATERPILLARINC ............ R P (P P 1FE .. ...83619]..... 106.1680 | .......... 84934 | ......... 80,000 |..........82938 | ... e (B00) [ L 3900 ..... 3.192 [ MN 01/28/2014( 05/27/2021
124857AH6 ... CBS CORP NEW ... A U P 2FE .. ...25404..... 100.0310|.......... 25008 |.......... 25000 |..........25168 | ... [ (166) [ 1950 |..... 1.275| JJ 07/28/2014( 01/01/2017
125509B87 ...... CIGNACORP ................. R OO I R 2FE .. .. 185257 | ... 103.3590 | ......... 134367 |......... 130,000 [ ... 134107 [ e (B02) | e 4.000]..... 3.459 | FA 08/01/2014( 02/15/2022
172967HMS ... CITIGROUP INC SR NT 2.55%19 . % U U PO 2FE .. ...90,063 |..... 100.4060 | ..........90,365 | .......... 90,000 | ..t 90,042 | o e D) [ e 2550 ..... 2,552 | AO 04/04/2014 08/01/2019
12572QAE5 ... CMEGROUPINC ... JUUR DU U 1FE .. ...89,134 (... 100.6450 | .......... 90,581 | .......... 90,000 | ..t 89313 | e e 90 [ e 3000..... 3.152| MS 01/24/2014| 09/15/2022
125896BN9 ... CMS ENERGY CORP SR GLBLNT44 ... JUUR DU U 2FE . 91,031 ... 1014890 | ..........91,340 [ .......... 90,000 | ..ot 90,996 | e [ (D) [ e 4870 ..... 4.855 | MS 02/25/2014 03/01/2044
20030NBH3 ..... COMCAST CORP NEW SRNT 4.25%33 ..........|... .o |.eeine. 1FE . ...88325(...... 98.2620 | ..........88436|.......... 90,000 | ...t 88455 | o e B9 e | 4250 ..... 4.444| ) 01/27/2014| 01/15/2033
20825CAP9 ... CONOCOPHILLIPS SR GLBLNT5.9%3 ...........| .o [oon |oevne. 1FE . ...31400 | ...... 97.7860 | .......... 24447 | .......... 25,000 ..o 31263 e e (3T [ e 5900 ..... 4.195| JJ 03/11/2015| 01/01/2038
210795QB9 ..... CONTINENTAL AIRLNPTTR2012-2 ..o e o | 1FE . L. T1553 (... 102.5000 | .......... 73,552 | .......... TAT58 | oo TET2 | e A e 4.000..... 4.085 | AO 07/28/2014| 10/29/2024
219350AW5 ... CORNINGINC ... [ [ | 2FE . L. 91140 (... 93.8690 | ..........84482| . ......... 90,000 | ..ot 91,966 | o [ B e e 4750 (..... 4.661| MS 01/27/2014 03/15/2042
22160KACY ..... COSTCO WHSL CORP NEW SRNT 5.5 RO UU I R 1FE .. ...83688..... 1052600 | ..........78945 | ......... 75000 | ... 77,895 | L e (2384) [ 5500 ..... 2272 | MS 01/28/2014( 03/15/2017
126408GV9 ... .. CSXCORP ........................ A PO O 2FE .. ...88607..... 105.7540 | .......... 84603 |.......... 80,000 |..........85997 | ... [ (B015) [ 4250 ..... 2772 | JD 01/27/2014( 06/01/2021
23317HAAO ... DDR CORP SRNT 4.625%22 ...... S U O 2FE ... ... ...53,067..... 103.3110|..........51656|.......... 50,000 |..........52741 | ... e (B2) [ 4620 ..... 3.628 | JJ 03/09/2015{ 01/01/2022
247367AX3 ...... DELTA AIRLINES PT 2002-120240 .............. T T R 2FE ... | 35039 ..... 1132500 .......... 33557 |.......... 20631 |..........34221 | ... e (B8 [ 6720 ..... 3.143 | JJ 07/28/2014| 02/01/2024
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25459HAT2 ..... DIRECTVHLDGSLLC ... oo e | 2FE 039,316 L 108.3010|..........37,905|..........35000|.......... 38290 [ ............... [.oeiiiiiin. (727) 08/01/2014( 03/15/2020
25459HAU9 ..... DIRECTV HLDGS LLC/DIRECTV SR . e | 2FE BT 149 111.6130 | ... .. (1,476) 03/09/2015{ 01/01/2019
25459HBF1 ..... DIRECTV HLDGS LLC/DIRECTVSR ..........o.|ow [oe |eeeoes |2FE oo |ooie ... 87,086 | ... . 100.6320 .32 01/24/2014| 01/01/2022
25746UBP3 ... DOMINION RESINCVANEWSR-B ............. .o oo |ooveees |2FE oo |0 90,316 | . 96.6690 ... (35) 02/09/2015| 09/15/2022
29379VACT ..... ENTERPRISE PRODS OPERLLCSRN ..o |ooe |oe [eevven |2FE oo |ovin. ... 88,828 .. .. 109.8650 (2,323) 02/01/2014 01/31/2019

314275AC2 ... .. FEDERATED RETAILHLDGS INCSR ...
341081FAQ ...... FLORIDAPWR & LT CO 1STMTG. ... Y R S
3135G0ZR7 ..... FNMA ..o o R O O P
369550AT5 ...... GENERAL DYNAMICS CORP .. BN UU
36962G6S8 . ... GENERALELECCAPCORP ......... P P P T
369604BM4 .. ... GENERAL ELECTRIC CO PERP SR -A B P
38141EAG6 ... ... GOLDMAN SACHS GROUPINC ........
38141GCU6 ... GOLDMAN SACHS GROUP INCSRGLB ...

07/28/2014( 01/01/2037
03/11/2015{ 01/01/2038
07/06/2015{ 09/06/2024
07/28/2014( 01/01/2042
05/13/2015( 01/09/2023
12/03/2015| 12/31/2049
12/12/2012| 06/15/2020
03/11/2015( 01/01/2033

412822AD0 . ... HARLEY DAVIDSON INCSRGLBLNT ........... (... [... |....... |IFE......[..........54697 |..... 100.4750 07/23/2015( 07/28/2025
419838AA5 ...... HAWAIIAN AIRL TR 2013-1202707 .............. (... ..o |.oveeees |2FE oo e 32612000 97.5000 03/03/2015( 07/15/2027
437076BA9 ... ... HOME DEPOTINCSRNT42%43 ...............|... [... [....... [IFE......|..........75482..... 100.1740 09/23/2015{ 01/01/2043
44107TASS ... HOST HOTELS & RESORTSLP SR-B ... o e | 2FE . 85534 L 107.3430 02/09/2015{ 03/15/2022
458140AJ9 INTELCORP ........................... e e JIFE 99T 103.5820 07/15/2014{ 10/01/2021
464288513 ...... | ISHARES H/Y CORP BOND FUND (IBOXX) . e e ] 2,809,572 L 80.5800 1MM2/2015 ..........
464287226 ... ... | ISHARES LEHMAN AGG BOND (CORE US) ... ol e [ 5682064 | L 108.0100 06/10/2014 .. R
m 464287176 ... ... | ISHARES LEHMAN US TIPS BOND FUND .. ol e [ 1,345,835 | L 109.6800 03/15/2013
-_ 24422ERH4 .. ... JOHN DEERE CAPITALCORP ..................f... [ |ooeeeos |FE oo f oo, 61456 (... .. 101.7670 12/12/2012{ 10/15/2021
o 46625HKKS . ... JPMORGAN CHASE & COPERPNT5. ...........f... ..o |.ovveees |2FE oo e 93000 (... 99.6250 04/14/2015( 01/01/2050
w 46625HJX9 ...... JPMORGAN CHASE & CO SR GLBLNT .. e e JIFE .. 99,898 L 101.4820 06/17/2014( 05/13/2024
494368BQ5 ... .. KIMBERLY-CLARKCORP ........... e e JIFE 54842 96.5300 02/24/2015( 03/01/2025
501044CK5 ... KROGER CO SR GLBL NT6.9%38 e e | 2FE 19753 L 123.5550 07/28/2014( 01/01/2038
55261FAGY ... .. M&TBANKCORP ................cooooeeeeindf e [oon |oveeen |2FE oo foen 109,125 105.2500 03/30/2015( 12/29/2049
55907RAAG ... .. MAGELLAN MIDSTREAMHLDGSLPSR ......... [... ... |.ooooon |2FE oo oo 7775 99.9700 01/22/2014( 01/01/2021
5T1T48AZ5 ... .. MARSH & MCLENNAN COSINCSRGL ..........|... [... [..oooos [2FE ..o ] 75,090 | L 100.1320 09/11/2015{ 03/14/2026
581557BC8 ... .. MCKESSONCORPNEW ............ccooooiiin | oo [ovn v [2FE oo 031702 L0 99.9500 07/28/2014( 01/01/2044
581557AZ8 ...... MCKESSON CORP NEW SRNT 2.7%22 . e | [ | 2FE o 67,080 | L 95.2110 07/27/2015{ 12/15/2022
585055BR6 ... .. MEDTRONIC INCSRGLBLNT22 ....... sl e [ JIFE L T62T | L 101.0920 09/23/2015{ 03/15/2022
58772PADO ... .. MERCEDES-BENZ ............... e e JIFE 139,983 | L 99.4460 07/22/2015{ 12/16/2019

59018YJ69 ...... MERRILL LYNCH & CO R U P
59156RAP3 ... .. METLIFEINC ...... A R PP
59156RBG2 ... .. METLIFE INC .. B PP P

01/24/2014( 08/28/2017
01/24/2014( 12/15/2036
07/28/2014( 01/01/2043

59156RBP2 ... .. METLIFE INC .. B v e [ | 2FE 099,625 L 101.7500 06/09/2015( 12/29/2049
594918AT1 ...... MICROSOFTCORP ............ sl e e [IFE 48,933 | L 97.0750 01/17/2014( 05/01/2023
59562VAMO .. ... MIDAMERICAN ENERGY HLDGS ol e e [ 2FE 06,440 (L 116.6140 11/01/2015| 04/01/2036
617446707 ...... MORGAN STANLEY .............. coo e [ |2FE 089,986 L 100.1330 01/21/2014( 04/25/2018
637432NG6 .. ... NATIONAL RURAL UTILS COOPFIN ... e e JIFE 95277 L 99.5810 11/02/2015| 11/01/2025
302570AX4 ...... NEXTERA ENERGY CAPITAL .......... oo [ | 2FE 101,300 76.0880 12/18/2014| 06/15/2067
682134AC5 ... .. OMNICOM GROUP INC SR NT 4.45%2 e [ | 2FE 32882 L 106.6450 07/25/2014{ 01/01/2020
69371RK54 ..... PACCAR FINANCIALCORP ......... e e JIFE 090,857 | L 100.1970 07/09/2014( 03/15/2017
T1644EAJ1 ... .. PETRO-CDASRNT ... .. . sl e e [IFE 87,800 109.3380 01/24/2014( 05/15/2038
71654QAX0 ... .. PETROLEOS MEXICANOS .. e e e | 2FE ] 55,833 L 100.8700 10/14/2014| 01/21/2021
693475AK1 ...... PNC FINANCIAL SERVICES ....... e [ |2FE 110,250 106.3750 12/18/2014| 07/29/2049
73936Q835 ...... POWERSHARES INT CORP BOND . e e 1,820,288 L 25.2200 1/12/2015{ ..........
74005PAZT7 ..... PRAXAIRINC ................... P I I T I | O P (X 1V 101.2270 05/13/2014( 09/01/2021
767201ANG ..... RIOTINTOFINUSALTD ... e fee [ [IFE 84260 100.1420 01/27/2014( 05/20/2021
78008TLBS ...... ROYAL BANK OF CANADA . . v e [ JIFE 8333 100.6430 01/28/2014( 07/20/2016
78355HJY6 ...... RYDER SYSTEMINC ...... e e e | 2FE 050,383 )L 98.3740 05/28/2015( 03/02/2020
816851AT6 ...... SEMPRAENERGY ........ e e | 2FE 8409 96.7680 01/24/2014( 10/01/2022
826418BD6 .. ... SIERRA PACIFICPOWERCO ........ ol e | | 2FE 056,005 L 101.7610 10/12/2012| 05/15/2016
828807CF2 ...... SIMON PPTY GROUP LP NT 4.375%2 ... e e e [IFE 38,838 | L 108.4230 07/25/2014{ 01/01/2021
84755TAET ..... SPECTRAENERGY CAPITAL ........ e | 2FE 54822 85.5540 03/01/2013| 03/15/2023
854502AF8 ...... STANLEY BLACK & DECKERINC .. e e e | 2FE ] 108,450 (L 105.0000 12/18/2014| 12/15/2053
00254ELM2 ... .. SWEDISH EXPORT CREDITSENIOR ............|... [... [....... [IFE ... . ........66,190|..... 100.8200 07/29/2014( 01/01/2017
886546AD2 ... .. TIFFANY&CO ... | | | 2FE 28720 92.5470 05/14/2015{ 01/01/2044
887317AK1 ...... TIMEWARNERINC ............cooooveevioi|onn | oo |oveenns |2FE Lo 89370 107.4890 01/24/2014( 03/29/2021
89153UAF8 ..... TOTALCAPCDALTDSRGLBLNT2 ...........o|ovn | oon |oovnns [TFE oo | 43,969 | ... 95.9550 07/25/2014( 01/01/2023
89417EAG4 ..... TRAVELERS COMPANIES INCSRNT ........... |... | ... |.ooowns [TFE oo 039,073 | 106.2340 06/14/2012( 11/01/2020
909317BES ...... UNITED AIRLINES PT CERT 2009-2 ... e e e JIFE AT TR L 105.5000 05/31/2015( 01/15/2017
91324PCC4 . ... UNITEDHEALTHGROUP ...................... oo e [ JIFE L B38T0 [ L 98.9370 08/01/2014( 03/15/2023

90345WADS ..... US AIRWAYS 2012-2APIT ........ ... T A 05/31/2015| 12/03/2026
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921937835 VANGUARD TOTAL BOND MARKET ............. A PR PRUUUIE I IPUURY RO 5723137 (...... 80.7600 | ....... 5773209 [ ... | 5723137 [ oo e 148,611 |06/10/2014| ..........
92203J407 ...... | VANGUARD TOTAL INTL BOND ETF .. . * AP e 4402532 ... 52.8800 | ....... 4,394,222 s 4402532 .. .. .. 11,218 {12/15/2015 ..........
92343VBR4 VERIZON COMMUNICATIONSINC ... | | [ooeiin L. 89671 (..... 109.9330 | ... ... 93,443 ...90,054 | .. 4,378 101/27/2014| 09/15/2023
92343VBTO .. ... VERIZON COMMUNICATIONSINC ... | | [ooeinns L. 48972 ... 118.7210 | ... ... 47,488 ... 48915 | .. .. 384 |12/23/2015| 01/01/2043
927804FB5 ...... VIRGINIA ELEC & PWR CO SR GLBL P R U L..33224 ... 122.5560 | ... ... 30,639 ... 33,026 (.. 1,500 (03/11/2015( 01/01/2037
949746PM7 .. ... WELLS FARGO&CO ............. P [P (VU P .. 110,500 | ..... 103.8750 | ... .. 103,875 ..110,300 | .. 7,980 |112/18/2014| 03/29/2049
94974BEVS ... .. WELLS FARGO & CO .. P [P (VU P ... 70,046 | ..... 109.0130 | ... ... 70,858 ...68,282 .. 2,990 |12/12/2012| 04/01/2021
94974BGE4 ... .. WELLS FARGOCO ...........c...e P R U L. 24828 (. ..., 97.2880 | ... ... 24322 ...25400 .. 1,163 [11/01/2014 | 11/04/2044
96332HCG2 ..... WHIRLPOOL CORP SERA MTN BE SR Y PR U P ...53489(...... 98.3240 | ... ... 49,162 ...53403 (.. 2,318 109/01/2015| 01/01/2043
96950FAN4 ... .. WILLIAMS PARTNERS L P SR GLBL . AN (U PUUR [ S ...25998 | ...... 67.0230 | ... ... 16,756 S ...25983 .. .. .. 1,350 [02/20/2015| 03/04/2044
976826BG1 ... .. WISCONSINPOWER &LIGHT .................. oo | JIFE 24846 ..... 109.5850 | .......... 27,396 |..........25000|.......... 24936 ... e 16 e | 5000 | L. B3 U L e BTE L 1,250 [07/07/2009| 07/15/2019
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obllgatlons AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 29,572,033 ... XXX ... |...... 29,068,557 | ....... 7414273 | ...... 29,490,846 XXX L L. XXX XXX |....... 82,180 | ....... 700,695 |. XXX Lo XXX
Industrial & Miscellaneous (Unaffiliated) - Re5|dent|al Mortgage -Backed Securities
02660TCSO ..... AMERICAN HOME MTG 2004-420450 ........... | ... ... |..cooon. MFE ..o oo 54894 99.7270 | ...\t 54,778 54896 | ... e 2 i e 4390 (..... 4446 |MON .| ......... 201 |........... 350 |09/10/2015| 05/25/2045
34530DAF6 ..... FORD CREDIT AUTO OWN TR 2013-C .. Y VOO [ MFE ... .........105653(..... 100.2910 | . 105,306 ..105450 | .. .. (196) | .oovveeeeiee i | 1910 ..... 1.638 | MON . .. 1,401 [12/04/2015| 03/15/2019
30290HAES ..... FREMFMTGTR2012-K708 ..........ccooveeec e [ oo, 2FE ......|..........78633]|..... 101.8000 76,350 L T1512 . .. (120 [ [ 3890 (..... 1.659 | MON . 1,910 [04/23/2015| 01/25/2019
466247GD9 ... .. JP MORGAN ACCEPT 2004-A520341 ........... [... |... [....... 2FE ......|..........695895|..... 101.3740 70,397 69,600 | .. .. PP 2 O [P 2680 (..... 2.647 | MON . 1,187 [03/17/2015| 12/25/2034
46641YAAT .. ... JPMORGANMTGTR2014-2 .......cooveevva e | [t MFE ... o 79430 ... 101.0160 ... 71876 TOMB | . e 18 e 3.000..... 2.374 | MON . 1,546 04/23/2015| 06/25/2029
760985H79 ...... RESIDENTIAL ASSET SEC 2003-RZ5 . PO PR VDU [ 2FE ... |0 13320) .. 100.0000 ... 13,188 183422 .o e 9B e 5470(..... 5.237 | MON . .. 731 [11/03/2014| 09/25/2033
T 921796MZ8 ... .. VANDERBILT MTG INC 2003-A2026 ............. PP VU 1FE ...... | ... L1225 100.6400 ... 11,963 12389 oo e 263 [ e 6210 (..... 5.245 | MON . .. 750 |12/16/2014| 05/07/2026
o 3399999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Residential Mongage-Backed Securities .......... | Lo XXX 409,858 AM2TAT | oo e XXX L. XXX XXX 7875]. XXX Lo XXX
~ Industrial & Miscellaneous (Unaffiliated) - Commercijal Mortgag e-Backed
059513AG6 ..... BANC AMER CMBS 2007-4 20510210 ............ PP VU 2FE 73,166 73,009 (1387) oo e s 5808 (..... 1.582 [ MON . 1,728 |07/09/2015( 08/10/2017
07387BAL7 ...... BEAR STEARNS CMBS 2005-PWR9 .. P (VU PO DU 1FE .. 4,556 4700 | .. .. e @) e 4980 (..... 4592 | MON . .. 22708/01/2014| 09/11/2042
07388YAGT ..... BEAR STEARNS CMBS 2007-PWR16 ............[... |... |.oooe. 1FE . 52,047 50278 | ..o e BB18) e e 5900 (....(2.292) [ MON . 2,894 111/18/2014| 06/11/2040
30290WAGO ... .. FREMF MTG TR 2012-K23 20451025 ............ ... ... |....o0s 2FE . 82,653 84485 . ... e B e e 3660 (..... 3.887 | MON . 2,375103/10/2015| 08/25/2022
30291EAGY ..... FREMF MTG TR 2013-K7122045052 ............ ... ... ...t 2FE . ... 74,193 ... 74848 | .. .. e (B) e e 3370 ..... 3.411| MON . 1,931 |03/16/2015| 12/25/2019
30261UALS ..... FREMF MTG TR 2013-K7132046042 ............ ... [... |..... .. 2FE .. | ...59,344 ...57,766 ...59,498 | .. .. 154 AAAAA 3.165(..... 3.572 | MON . .. 1,451 (03/11/2015| 04/25/2020
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mongage Backed Securities .......... | oo 352,396 ... XXX ... |......o.s 344381 |......... 344550 | ......... 346,818 (4,669) XXX XXX XXX | 1,094 |........ 10,606 . XXX |.. XXX .
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Struct ities
02665UAA3 .. ... AMER HOMES 4 RENT TR 2014-SFR2 ........... PP VU MFE ... | oot 98,088 | ..... 1006160 | .......... 98,697 |..........98093|.......... 98,066 | .....ovvviviiin | (D) e e 3790 (..... 3.816 | MON . 09/10/2014| 10/17/2036
03061UAFO ..... AMERICREDIT AUTOMOBILE REC TRUST . PP PPV PUUA PO 1FE ...... | ... ..103,344 | ... .. 100.9470 .. 100,947 100,557 [ e (24T s e e 3.030f..... 0.564 | MON . 08/06/2014| 06/08/2016
05522RCUO ...... BA CREDIT CARD TR2015-2A2020 ............. ... |... [... ... 1FE . 144,983 | ...... 99.3220 144,017 B T [ 1< X I O [P PN 1360 |..... 1.334 | MON . 04/22/2015| 09/15/2020
13975EAFO ..... CAPITALAUTORECEIVABLES ............coooo [ | oo [t 1FE . 109,828 | ...... 99.9070 109,898 109,960 [ ..ovvvvieeen i B e e 1740 | ..... 1.814 | MON . 02/13/2015| 10/22/2018
14041NEX5 ..... CAPITAL ONE MULTI ASSET EXECUTION . P I U I 1FE .. 99,942 (..... 100.7840 100,784 99,947 | .o e B e 2750 (..... 2.798 | MON . 07/16/2015| 05/15/2025
14313KAC2 ..... CARMAX AUTO OWNERABS .......... AP OO O P 1FE .. 9648 (...... 99.9540 9,646 9650 [ ooiiiii e s e 0520 (..... 0.512 | MON . 10/03/2012| 03/15/2016
149806AB7 ...... CAZENOVIACREEKFDG12015-12 .....coooeeenn [ | oo [t 1FE . 84693 (..... 100.0000 84,693 84693 | ... e s e 2773 ..... 2.737 | MON . 07/01/2015| 12/10/2023
161571FT6 ...... CHASE ISSUANCE TR 2012-10A201 ............ [... | .o [t 1FE . 99,969 | ...... 99.6650 99,665 99,982 | ..o e 10 e 0470 (..... 0.481 | MON . 09/11/2014| 12/16/2019
161571GL2 ....... CHASE ISSUANCE TRUST ... | [ 1FE . 125,000 | ...... 99.9750 124,969 ) P [ [ [ 0370 (..... 0.371 | MON . 04/01/2014| 05/15/2018
17119RAF9 ... .. CHRYSLER CAP AUTORECV2013-A ............f .o | | evnenn 1FE . 50,555 | ...... 99.7150 49,858 50,305 ..o e (190) [ e 2280 ..... 1.926 [ MON . 09/08/2014| 07/15/2019
17119RAGT ..... CHRYSLER CAP AUTORECV2013-A ............f .o | | v 2FE . 100,777 | ..... 100.2840 100,284 100441 [ ..o e (B30 [ e 2930 ..... 2.533 | MON . 03/06/2015| 12/15/2017
34530TADG ..... FORD CREDIT AUTOLEASE2015-A ..o oo oo | oevint 1FE . 124997 | ...... 99.5390 124,424 124998 [ ..o e T e e 1130 (..... 1.138 [ MON . 04/28/2015| 06/15/2017
34530AAES ... .. FORD CREDITAUTOOWNERTRUST ...........|voe [ooe [oevnnt 1FE . 9,962 (...... 99.7240 99,724 99814 [ ..o B9 e 1.010(..... 1179 [ MON . 08/14/2014| 05/15/2018
43814FAC6 ..... HONDAAUTORECV2013-4 ..o [ e | | 1FE . 65,028 | ...... 99.8960 64,971 65,034 [ ... e e e 0690 {..... 0.701 | MON . 10/23/2013| 09/18/2017
44890WAC4 ..... HYUNDAIAUTORECVTR2015-A20 ..........oofoun | oen | v, 1FE . L 149978 | ... 99.5950 | ... .. 149,393 149,986 ... | B e e 1.050 (..... 1.061 [ MON . 01/14/2015| 04/15/2019
595481AC6 ..... MID-STATE CAPITAL 2005-1 20400 . .. B U PUUE BT 2FE .. ...45390 | ..... 109.9410 | ... ...46,545 45329 | oo e BB e e 7080 (..... 6.109 | MON . 10/06/2014| 01/15/2040
80283HAE2 ..... SDART .. A U PUUE BT 1FE .. L 71925 .. 101.2510 | ... ...70876 TO978 | oo e (AT e e 3250 (..... 1.537 | MON . 03/13/2015| 06/15/2017
89236TBBO ..... TOYOTAMOTORCRED .... P PR VDU [ 1FE .. ...90,100 | ..... 100.2100 | ... ... 90,189 90,062 | ... e (200 | e e 2100 (..... 2087 | ... 01/24/2014| 01/01/2019
981464DB3 ...... WORLD FINANCIALCCMT .......... A (U IPUUR [P 1FE .. ..100453 | ..... 100.0850 | ... .. 100,085 100,306 [ ...oovvvieeen e (A2 | e 1760 |..... 1.645 | MON . 08/01/2014| 05/17/2021
98161DAD2 ... .. WORLD OMNI AUTO LEASE 2014-A2 ... AU U PO T 1FE . L..84994 | ... 99.6910 | ... ... 84737 85030 | ..o e (BB) e e 1160 |..... 1.124 | MON . 09/10/2014| 09/15/2017
98158LACT ..... WORLD OMNI AUTO TR 2014-A 2019 ... Y IPUUR U 1FE .. .. 124298 | ... 99.7370 | ... .. 123,987 L S A T [ 0940 (..... 0.948 | MON . 04/15/2014| 04/15/2019
98152EAG4 ... .. WORLD OMNIMSTRTR2013-12018 ............ ... |... [.ooiin 1FE ...... | ... ..100,074 | ...... 99.9830 | ... ..99,983 100,023 [ ..o e B3) e e e 0530 f..... 0.503 | MON . 09/01/2014| 02/15/2018
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan-| Backed and Structured Securities ......|[....... 1,994,026 |... XXX ... 2,078,372 2,079,581 XXX L0 XXX XXX . XXX XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ............... ... [ 32,332,105 | ... XXX ... [...... 31,901,168 32,329,962 | ... e (B1031) | LOXXX L | XXX | XXX XXX [0 XXX
7799999 Subtotals - Issuer Obligations . ............oouiie i [ 36,062,851 | ... XXX ... |...... 35,592,489 35971739 | oo e (48204) | Lo XXX L[ XXX | XXX CXXX | XXX
7899999 Subtotals - Residential Mortgage-Backed Securities . ................ooovuiiiiiiiiiiniiiiiini | 6,099,993 [ ... XXX ... [....... 6,056,742 5,975,859 LOXXX L | XXX | XXX XXX [0 XXX
7999999 Subtotals - Commercial Mortgage-Backed Securities . . ..827920 (... XXX ... ....811,357 ..822586 | .. . (4,667) LOXXX L Lo XXX XXX . XXX XXX
8099999 Subtotals - Other Loan-Backed and Structured Securities 1,994,026 | ... XXX ... 2,078,372 2,079,581 (3,807) CXXX L XXX L XXX CXXX | XXX
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code] N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date
8399999 Grand Total - BONGS .. ... ...ut ettt e 44984790 | ... XXX ... [...... 44,538,960 | ...... 22,354,686 | ...... 44849765 | ... | (140,120) | ..o | XXX [ XXX XXX 137,893 | ...... 1,096,665 | . XXX |.. XXX.
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b3

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total
Nonadmitted Unrealized Current Other-Than- Change Foreign
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
Industrial and Miscellaneous (Unaffiliated)
05382A203 .... |AVIVAPLC SECS 8.25%41 ............ ... 1,800.000 |.........2500 [ .............. RP1ILFE ..| 12/18/2014
19075Q862 . ... | COBANK ACB FXD/FLTG SER PFD ... ...1,000.000 |....... 100.00]...... 100.500 | .. P2U ...... 01/08/2015
253868707 ..... DIGITALRLTY TRINCPFD-E ......... ... 3,000.000.........25.00....... 25830 .. P2U ...... 03/16/2015
25746U869 . ... | DOMINION RES INCVANE CRPUNI . .| .... ... 1,400.000 | ... RP1ILFE ..| 04/14/2015
29364W405 ....|ENTERGY LALLC 1ISTMTGBD SER .. |.... ... 2,000.000 ... RP1LFE . .| 03/05/2015
29364N835 . ... | ENTERGY MISS INC 1STMTGBD ... |.... ... 2,000.000 ... RP1ILFE ..| 03/17/2015
G7498P309 .... | RENAISSANCERE HOLDINGS LTD PFD) . ... ... 4,000.000 ... P2U ...... 01/22/2015
78409G206 .... [SCETRUSTIV ........................ .. 2,150.000 P2U ...... 08/17/2015
8499999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ..........................coo i XXX . [, XXX
8999999 Total Preferred STOCKS .......... .. ... XXX . |. XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 Fair Value Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date
Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
Industrial and Miscellaneous (Unaffiliated)
00300A104 ABERDEEN ASSETMGMT ......oevviiiiiiiiiiiieie oo | | e 1,644.000 L 10/16/2015
004239109 ....... | ACADIA REALTY TRUST REIT . Ao e 1,878.000 | .. L.........] 11/01/2015
HO023R105 .......|ACELIMITED ..o [ [ ... 802.000 | .. L.........] 10/27/2015
001055102 AFLAC Corp. ..... e e ...985.000 | .. L.........| 08/19/2015
009279100 ....... AIRBUSGROUP .................. v e 1,206.000 | .. L.........| 12/31/2015
014491104 ....... ALEXANDER AND BALDWIN INC .. [ PUTRUTR PUUUR T 1,128.000 | .. L.........] 10/20/2015
G0177J108 ....... ALLERGANPLC ................... . Y IUUTU DUDRUREN DU 243.000 | .. L.........] 111612015
018805101 ....... ALLINZ SESPDADR .... IS PUTUUUR PR ......1,534.000 .. L... .| 10/23/2015
022637104 ....... AMADEUS ITHOLDING ... | | | 418.000 L 10/16/2015
02341R302 ....... AMCORLTDAUS ... | | | 759.000 L 12/04/2015
024013104 ....... AMERICAN ASSETS TRINCCOM ........... I PUTUUTR PURTR T 1,297.000 | .. L.........] 110172014
024835100 ....... AMERICAN CAMPUS CMNTYS INC COM ...... el 1,298.000 | .. L.........| 12/02/2015
025932104 ....... AMERICAN FINANCIAL GROUP INC ..o oo | | 401.000 | .. L.........| 11/20/2015
026657306 ....... AMERICAN HOMES 4 RENT ......... i e 2,187.000 | .. L.........| 1212112015
032511107 ANADARKO PETE CORP ... [FUTUTTRTRRURINY FUUU UDRU R 1,111.000 | .. L.........] 07/01/2015
03524A108 ....... | ANHEUSER-BUSCHINBEV ............... [ PUTUIRN DU ..124.000 | .. L.........| 12/31/2015
03938L104 ARCELORMITTAL SA. LUXEMBOURG ...........ccooovvvei] o |enenn L.........| 12/31/2015
046353108 ....... ASTRAZENECAPLC SPNDADR ....... [P FEURUTE PO L.........| 12/31/2015
052528304 ....... AUSTNWZBGADR ..o e e L.........| 08/07/2015
Y0486S104 ....... AVAGO TECHNOLOGIES ............ U PUUUUR I . L.........| 10/16/2015
m 053484101 AVALONBAY COMMINICATION INC . [UUT PUDUUEN PUUUUEN PRI 1,058.000 | .. L.........|] 11/01/2015
- 05382A104 .......[AVIVAPLC ......... e e 1,147.000 | .. L.........| 12/31/2015
N 054536107 AXA-SPONS ADR .. I FUTTRUR PUUU I 1,730.000 | .. L.........| 12/31/2015
056752108 BAIDUINC ................... IS ORI PO T 82.000 |.. L.........| 10/16/2015
69367U105 ....... | BANK MANDIRI TBK-UNSPON .. N PETUUUES PUDORN U 1,711.000 | .. L.........| 10/16/2015
06738E204 ....... | BARCLAYSPLCADR ........... [ EUURU DU T 2,153.000 | .. L.........] 12/01/2015
072730302 ....... BAYERAGSPADR .................. U UDUUREN P .......250.000 .. L... .| 12/31/2015
072743206 ....... BAYERISCHE MOTORENWERKE ..........ccoovviiiiii [ | | 637.000 L 12/31/2015
055434203 ....... BGGROUPPLCSPADR ..o [ [ [ 1,698.000 L 12/31/2015
05565A202 ....... BNP PARIBAS SPNADR ... . [UUTDTURTE POURURTN PN P 1,534.000 | .. L.........] 12/31/2015
101121101 ....... BOSTONPPTYSINC ........... [EUTURTUTRUTE PUDUURN P 1,490.000 | .. L.........] 11/01/2015
105105209 ....... BRAMBLES LTD SHSADR ......... JUUE PURTR PRI ...710.000 | .. L.........| 10/16/2015
105527107 ....... BRFSAADR ................. e e ...726.000 | .. L.........| 102212015
120738406 BUNZLPLCADR ...... TN FETR P o......463.000 .. L.........] 10/16/2015
12541W209 . ......| C.H. Robinson Worldwide ......................oooc [ [ [ 1,617.000 | .. L.........] 12115/2015
133131102 CAMDEN PPTY TR SHBEN INT . e [ e 1,138.000 | .. L.........] 12/02/2015
136375102 ....... CANADIANNATLRYCO ........ T [ TR DU L.........| 10/16/2015
142795202 CARLSBERGAS ........... [UUTTRUUTY PUTUIR P L.........| 10/16/2015
151350109 .......| CENOVUS ENERGY INC ... [ T PO L.........] 10/16/2015
15639K300 ....... | CENTRICAPLC RTURURRT TR P L.........| 12/31/2015
39945C109 .......|CGIGROUPINC ........... e e L.........| 10/16/2015
16208T102 CHATHAMLODGING ... e e . L.........| 102012015
166764100 ....... CHEVRONTEXACOCORP .................. U PUURUTE PRUTON P 1,657.000 | .. L.........| 1202312015
204319107 ....... CIE FINANCIERE RICHEMONT SASHSPE ... oo oo o 2,136.000 | .. L.........] 111612015
171778202 ... CIELOSASPADR ..o [ e [ 1,392.000 | .. L.........| 102212015
172967424 ....... CITIGROUP INC COMNEW ..... POV PUTUUUEN POUN PO 2,412.000 | .. L... .| 09/23/2015
12562Y100 ....... CKHUTCHISONHOLDINGS ... [ e [ 4,167.000 L 12/31/2015
126132109 ....... CNOOCLTD ... [ | e 170.000 L 11/03/2015
191085208 ....... COCA COLA AMATIL SPD ADR . e ...919.000 | .. L.........| 10/16/2015
20449X302 ....... COMPAS GROUPPLCSHS ..... IS URUTEN PO 1,424.000 | .. L.........| 10/16/2015
225401108 ....... CREDITSUISSEGP SPADR ........ocovvviiiiii [ [ [ 7,060.000 | .. L.........| 12/31/2015
229663109 CUBESMART COM ... [ e e 2,933.000 | .. L.........] 10/20/2015
23317H102 .......[DDRCORP COM ..........oviiiiiiiiiiiiiiiiieeeia | | 3,747.000 | .. L.........| 102012015
24872B100 ....... | DENSO CP UNSPONSORED ADR ...... IS PUTUURR PR ...450.000 | .. L.........| 10/16/2015
251542106 ... DEUTSCHE BOERSE AGSHS ... Y FUUT PO .2,987.000 | .. L.........] 10/23/2015
25157Y202 DEUTSCHE POSTAGSHS ... e o......541.000 .. L... .| 10/16/2015
25179M103 ....... DEVONENERGY CORP ..o | | 954.000 L 07/01/2015
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date

Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
25960P109 ....... DOUGLAS EMMETTINC ... [ e [ 1,329.000 |......... 41,438 ...... 31180 |......... 41438 |......... 30,706 |............... |.oiiiinn 1,116 L 12/05/2013
26613Q106 ....... DUPONT FABROS TECHNOLOGY INCCOM ........o.oovef e e o 2,127.000 | .. 3207 L.........| 102012015
292104106 EMPIRE STREALTY ..o [ e [ 2,496.000 12,99 ... L.........|] 11/01/2015
29265W207 .......[ ENEL SOCIETAPERAZIONI .........oooooiiiiiii | | | e 8,457.000 .. 1,200].... L.........] 12/31/2015
26875P101 ....... [EOGRESOURCESINC ............ccoooiiiiiiiiiis oo | | 818.000 AT L.........] 11/02/2015
29472R108 ....... [ EQUITY LIFESTYLE PPTYSINCCOM ........ccooovvienon | | v | e 1,128.000 . 1,605(.... L.........| 04/01/2015
29476L107 EQUITY RESIDENTIAL SHBEN INT ..o [ [ [ 4,292.000 | .. . 9,056 .... L.........|] 11/01/2015
294821608 ....... ERICSSONLMTELCLBADR ........ooiiiiiiiiiii [ e [ 2,692.000 | .. L0557 L.........] 10/16/2015
30224P200 ....... EXTENDED STAY AMERICA INC .. e e [ 3,241.000 1,268 ... L.........| 1212212015
307305102 ....... FANUCLTD-UNSP ..o [ | | 404.000 LT L.........| 10/16/2015
313747206 ....... FEDERAL REALTY INVTTRSHBENINT ..o [oeen | eneeen 1,255.000 L... .| 11/02/2015
344419106 ....... FOMENTO ECNMCOMEX SPADR ........oooovviia oo [ [ 98.000 L 10/16/2015
345550107 ....... FOREST CITY ENTERPRISES INCCLA ... [ [ [ 3,571.000 L 12/02/2015
369604103 ....... GENERALELECTRICCO ... [ [ [ 7,868.000 L.........| 05/26/2015
370334104 GENERALMILLSINC ..o e e 1,617.000 L.........| 09/23/2015
37427X104 ....... | GETINGE AB SHS PERADVISORYAGR ........cooevoii] v | onnnnn 906.000 L.........] 102712015
37733W105 .......| Glaxosmithkline PLC ... e | 740.000 L.........| 12/31/2015
38141G104 .......| Goldman Sachs Group InC ..............cooovvvevennoinn oo [oiins 469.000 L.........| 12/15/2015
38489R100 ....... | GRAMERCY PROPERTY TRUSTINC ..........ccoooevveii o [ [ 7,205.000 L.........| 12/18/2015
39137B109 ....... [ GREATWALLMOTORCO .........coovvviiiiiiiiias | | | e 1,550.000 L.........] 102212015
40049J206 ... GRUPO TELEVISASAADR ......oooiiiiiiiiii [ | | 869.000 L.........] 111612015
43300A104 Hilton Worldwide Hidgs ... | 1,754.000 L.........| 102012015
437076102 ....... [HOMEDEPOTINC .........ovovviiiiiiiniiieieiie | | | 228.000 L.........| 07/02/2014
44107P104 ....... HOST HOTELS & RESORTSINCCOM .......oooviiii o e 3,920.000 L.........] 10/20/2015
443510607 ....... HUBBELLINCCLBPAR ... [ e ..492.000 L.........| 1212412015
455807107 ....... INDUSTRIAL AND COMMRCL BNK ... [ [ [ 2,363.000 | .. L.........| 12/31/2015
45662N103 ....... INFINEONTECHS ..o e [ [ 1,263.000 | .. L.........| 12/31/2015
456837103 ....... Ing Group NV Netherlands .................ccoovvviinoii oo [ [ 2,371.000 | .. L.........| 12/31/2015
458140100 INTELCORP ......cooiiiiiiiiiiiiiieee [ [ [ 2,187.000 | .. L.........] 09/01/2015
45857P509 ....... [ INTERCONTINENTALHOTELS ... | | 343.000 | .. L.........| 12/31/2015
46115H107 ....... INTESA SANPAOLO SPONADR ... e o [ 1,530.000 L.........| 12/31/2015
G491BT108 ...... INVESCOLTD ..o [ [ [ 3,241,000 L.........| 12/23/2015
465562106 ....... ITAU UNIBANCOBANCOMULT SA ..o e o [ 1,931.000 L.........] 09/01/2015
478160104 JOHNSON & JOHNSON ... | | | 1,808.000 | .. L.........] 102712015
46625H100 ....... [ JPMORGANCHASE & CO ........ovovvviiiiiiiiis | | | e 2,553.000 | .. L.........| 01/20/2015
4812A4831 ....... [ JPMORGAN TRIINTLVASMASH ... | | | 47,264.000 | .. L.........| 12/31/2015
48137C108 ....... [ JULIUSBAERGROUP ADR ..........cooovviiiiiiiie | | | e 1,869.000 | .. L.........] 10/16/2015
485785109 ....... KASIKORNBANK ... e e 1,048.000 | .. L.........] 10/16/2015
48241F104 ....... KBCGROUPE SA ... [ e L.........| 12/31/2015
493267108 ....... KEYCORPNEW ..ot e e L.........| 09/02/2015
495724403 ... ... KINGFISHERPLCSPADR ..o [ e L.........] 111612015
500458401 ....... KOMATSU NEW NEW SPNSDARD .........ooiiviean [eee e L.........] 10/16/2015
500472303 ....... KONINKLIJKE PHILIPS ELNV ... [ e L... .| 12/31/2015
501044101 ....... KROGER COMPANY ... [ e L 11/116/2015
532457108 ....... LILLY ELIAND COMPANY ... [ e e L 10/13/2015
539439109 ....... LLOYDS TSBGRP SPDADR .......cvovviiiiiiiiiiiien [ e L.........| 12/31/2015
554382101 ....... MACERICHCO COM .......oviiviiiieiiieee [ e . . L.........| 102012015
58155Q103 ....... MCKESSON CORP ... e e ...398.000 | .. L.........| 09/02/2015
G5960L103 ....... MEDTRONICPLC ... [ e ... 1,612,000 | .. L.........] 07/09/2015
G60754101 ....... MICHAEL KORSHLDGSLTD SHS ... [ | e 937.000 | .. L.........] 11/05/2015
594918104 ....... MICROSOFT CORPORATION .......ooviiiiiiiiie [ [ [ 2,144.000 L.........| 03/12/2015
606822104 ....... Mitsubishi UFJ Financial ..............ccococoviiiiiis [ [ [oens 10,189.000 L.........| 12/31/2015
60871R209 ....... MOLSON COORBREW COCLBPERADVIS .........ooo | veee | | 559.000 L.........] 11/05/2015
636274300 ....... NATIONALGRIDPLCSPADR ... [ e e ...476.000 | .. L.........| 12/31/2015
641069406 ....... NESTLE SASPONSORED ADR ... [ e ........280.000].. L.........| 12/31/2015
65339F101 ....... NEXTERAENERGY INCSHS ..o [ [ 1,145.000 | .. L.........| 10/27/2015
654744408 ....... NISSANMTRLTDSPNADR ... [ e e 1,493.000 | .. L.........| 12/31/2015
654902204 ....... Nokia Corp Sponsored ADR ... [UURSUURIN PUSSUU FUSUI I 5,173.000 | .. L... .| 12/31/2015
65557A206 ....... NORDEABANK ... [ | 1,367.000 L 12/31/2015
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Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date

Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
656531605 ....... NORSKHYDRO ... [ e [ 6,418.000 [......... 24,164 |....... 3.765|......... 24164 |......... 31936 |............... | BBT | 9073) .o e (9,073) L 09/01/2015
66987V109 ....... Novartis AG ..ot [ e oo, 167.000 .. (1198) [ .o e (1,198) L.........| 10/16/2015
670100205 ....... NOVONORDISKASADR ... | e e ...249.000 | .. 38T 3,181 L.........| 10/16/2015
N6596X109 ....... NXP SEMICONDUCTORS N.V.PERADVISO ...............fcceen |onnne. ...438.000 | .. (187) | oo [ (187) L.........] 11/01/2015
674599105 OCCIDENTALPETECORP CAL ... [ e [ 2,042.000 (22,062) [ ... |t (22,062) L.........] 111972015
68389X105 ....... [ ORACLE CORPORATION .........cooovviiiiiiiniin | | | e 2,950.000 (12,366) [ .....coeovee | (12,366) L.........| 12/23/2015
69924R108 ....... | PARAMOUNT GROUPINC ... e e e 3,435.000 | .. (1347) [ oo [ (1,347) L.........| 08/03/2015
69331C108 ....... [PG&ECOM ... e | | e 1,298.000 | .. LD 77 |. L.........] 11/02/2015
720190206 PIEDMONT OFFICE REALTY TRINCCOM ... oo o 4,934.000 | .. 2227 | 2227 |. L.........] 10/20/2015
693475105 ....... PNCBANKCORP .......oiiiiiiiiieiieiieee [ e eee....743.000 .. C303T | 3,031 L.........| 102712014
737464107 ....... POST PROPERTIES INC ... i e [ ...675.000 | .. T2 e 712 L... .| 11/16/2015
693506107 ....... PPGINDUSTRIES ..ot oo | | 991.000.........97,931|...... 98820 |......... 97,931 [........ 106,263 | ............... |eoeoe 39 (8332 .o e (8,332) L 09/04/2015
73942H100 ....... PRADA ... e e 1,188.000 |.......... 7,401 |....... 6230 |.......... 7401 |......... 15989 | ............... | 218 GATE) oo e (5,175) L 10/16/2015
74340W103 .......|PROLOGISINC COM ........oovvviiiiiiiiiiiii e e [ 4,129.000 @77 e [ (377) L.........| 102012015
743476202 ....... | PROSIEBENSAT.IMEDIA ........oooiiiiiiiiia [ [ [ 1,470.000 207 e 2,147 L.........| 10/16/2015
74435K204 .. ..... |PRUDENTIALPLCADR ..........cooiiiiiiiiiie [ [ [ 2,440.000 6,558) | ......ooiin | (6,558) L.........| 12/31/2015
74460D109 ....... | PUBLIC STORAGE COM ..........ccoovviiiiiiiiee [ [ [ 923.000 53194 ... 53,194 L.........| 1212112015
74463M106 .......| PUBLICIS GROUPE SPONADR ..........ovovvviieniin [ e [ 1,702.000 (1,930) [ .o e (1,930) L.........| 10/16/2015
75281A109 ....... | RANGE RESOURCES CORPDEL .........ccovvvvvvineies [ e [ 1,544.000 | .. B0 | | (30,911) L.........| 09/02/2015
759530108 ....... | RELXPLC PER ADVISORY AGREEMENT .............oooofoeei oo [onnnnn 2,134.000 | .. 14560 | ..o e 14,560 L.........] 10/16/2015
76131N101 ....... | RETAIL OPPORTUNITY INVTS CORP COM ..........ooooofoeoan oo [onnnnn 1,953.000 | .. 2086 .o [ 2,036 |. L.........] 10/20/2015
76169C100 ....... |REXFORDINDLRLTY .......ooiiiiiiiiiiiie [ e [ 3,486.000 | .. 2695 | o [ 2,695 L.........| 102012015
767204100 Rio Tinto PLC Spnsrd ADR ..o [ [ [ 1,044.000 | .. (BA93) .o e (8,193) L.........| 12/31/2015
74965L101 ....... RLJLODGING TRCOM ... e e e 1,640.000 | .. (19422) | ... |t (19,422) L.........] 03/03/2015
771195104 ....... ROCHEHLDGLTD ..o [ e e 2,121.000 | .. 1232 [ 1,232]. L.........| 12/31/2015
773903109 ....... Rockwell Automation Inc. ... [ [ 243.000|.........24934(..... 102610 (......... 24934 |......... 25301 |.........cocoo oo e (B67) .o [ (367) L.........| 1212312015
780259107 ....... ROYALDUTCHSHELPLC .......oviiiiiiiiieees [ e . 1,489.000 | .. (14,816) [ ....coovveoves | (14,816) L.........| 12/15/2015
780259206 ....... ROYALDUTCH SHELLPLC ... [ | | 695.000 (4542) [ ..o (4,542) L.........| 12/31/2015
780641205 ....... ROYALKPNNVSPADR ........ooovviiiiiiiiie e e 7,010.000 CA958 | 4,958 L.........] 08/07/2015
783513203 ....... RYANAIRHOLDINGSPLCSHS ..o e e ...230.000 | .. 6,065 ... [ 6,065 | . L.........] 10/28/2015
803054204 ....... SAPAGSHS ... .o e eee....373.000.........29,504|...... 79100 | ......... 29504 |......... 25158 | ... | 1239 BATT o e 3177 L.........| 10/16/2015
806857108 ....... SCHLUMBERGERLTD ... [ e [ 1,263.000 | .. (11,994) [ ..o | (11,994) L.........| 10/13/2015
80687P106 ....... SCHNEIDERELECSA ... [ [ [ 2,254.000 | .. (4458) ... (4,458) L.........] 111612015
816851109 ....... [SEMPRAENERGY ... e | 1,234.000 | .. (16,533) [ ..o | (16,533) L.........] 12115/2015
81783H105 ....... [ SEVENAND IHOLDINGS CO .........ovvvvviiiiiiieii] e | ...896.000|.........20474|...... 22850 |......... 20474 |......... 15528 | ...........o.o | B0B e 3582 i [ 3,582 L.........| 12/31/2015
82481R106 ....... [ SHIREPLC-ADR .........ooviiiiiiiiiiiiiiiiieies [ | .... 74000 |.. (1871 oo e (1,671) L.........| 12/31/2015
828806109 ....... [ SIMON PROPERTY GROUPDEL ...........oovvviiie oo | e .1,919.000 | .. 22866 ... | 22,866 L.........] 12/02/2015
83084V106 ....... [SKYPLC ..o e e ...764.000 | .. 6,006 ..o [ 6,006 | . L.........] 10/16/2015
83175M205 SMITH-NPHW PLC SPADRNEW ........oooviiiiiiiiin [ e ...688.500 | .. SO (701) L.........| 10/16/2015
83364L109 ....... SOCIETE GENERALSPADR ..o e e 1,823.000 | .. (352) | o (352) L.........| 10/23/2015
835699307 ....... SONY COMP. ... [ e 1,181.000 | .. 4780 (... 4,780 L.........| 12/31/2015
862121100 ....... STORECAPCORP ... e e 1,979.000 | .. L4006 4,006 L.........] 10/01/2015
86562M209 ....... SUMITOMO MITSUI-UNSPONS . e e 2,893.000 8B 881 L... .| 12/31/2015
867224107 ....... SUNCORENERGY-NEW .......cooviiiviiiiiiieie [ | | 830.000|.........21,414|...... 25800 | ......... 21414 .........26915| . ........cooees | 820 (4440) ..o (4,440) L 10/16/2015
870123106 ....... SWATCHGROUP ... [ | | 746.000 | ......... 12,921 | ...... 17320 | ......... 12,921 [ ......... 15875 ... | 23 (2954) [ ..o (2,954) L 10/16/2015
87165B103 ....... [ SYNCHRONY FINLCOM .........coovviiiiiiiiai | | | e 1,510.000 e (2026) [ (2,026) L.........] 12/01/2015
87160A100 ....... [ SYNGENTAAGADR ......coovvviiiiiiiiiiiiiiiii e | | e 1,241.000 LMB3A 11,534 L.........| 11172015
874039100 TAIWAN S MANUFCTRINGADR ... e | | e 1,217.000 |......... 27,687 |...... 22750 | ......... 27,687 [ ......... 20,911 | ......ooooiies | e B3 [ 854 . 854 L.........| 10/16/2015
875465106 ....... TANGER FACTORY OUTLET CENTER ..o | | | e 1,474.000 A4 (2,442) L.........] 11/01/2015
87612E106 ....... TARGETCORP ... | | | 745,000 | .. (3542 | (3,542) L.........| 09/02/2015
876664103 ....... TAUBMAN CENTERSINC COMREITS .........coovvvveiii] e | | e 1,337.000 | .. A28 1,216 L.........| 12/02/2015
87927Y102 ....... TELECOM ITALIA SPASPON ADR (NEW) ... | | | e 1,812.000 | .. 2080 [ 2,060 L.........| 12/31/2015
881624209 ....... Teva Pharmaceutical INd ADR ... oo | | e 2,251.000 M4 12,114 L.........| 12/31/2015
883556102 ....... THERMO ELECTRONCORP ... [ | | 505.000 |.........71,634|..... 141850 ......... 71,634 |......... 46541 | .............. | 182 8363 ... [ 8,363 | . L.........] 051272014
89151E109 TOTALSA.SPADR .......ooviiiiiiiiiiiiiiiiie e e 1,348.000 BT788) | (8,768) L.........| 12/31/2015
892331307 ....... [ TOYOTAMOTORCORPADR .........oevviniiiiiiiiiiin [ | | 662.000 L (T98) e (798) L.........| 12/31/2015
HA42097107 .......[UBSAG ... e e 1,279.000 1986 1,986 .... L.........] 10/16/2015
913017109 UNITED TECHNOLOGIES CORPORATION .........coooovoifoeeeen oo o 1,620.000 v (21959 [ (21,959) | .... L... .| 10/21/2015
911271302 ....... UNTD OVERSEASBKSPNADR ..............oooovveiei oo | |, 719.000|.........19,808]...... 27550 |......... 19,808 |......... 24,834 | .............. | 768 (5497) .o (5,497) L 10/16/2015
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date
Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
91529Y106 ....... UNUMGROUP ... e | 813.000 1111112015
92276F100 ....... [VENTASINCCOM .........cooovviiiiiiiiiiiiiiie | | | e 2,608.000 ...| 11/01/2015
92343V104 ....... [ VERIZON COMMUNICATIONS .........ccoovviivininii] oo | | e 2,198.000 ...| 1212412014
92857W308 .......[ VODAFONE GROUP .............cooviiiiiiiiieiae | | | e 1,872.000 ...| 08/07/2015
929042109 ....... VORNADO REALTY TRUST COMPANY ... oo | | 353.000 ...| 10/20/2015
949746101 ....... WELLS FARGO & CONEW ..o e | | e 3,187.000 ...| 11/05/2015
95040Q104 ....... WELLTOWERINC ... e | | e 2,760.000 | .. ...| 12/02/2015
928907106 ....... WHGROUPLTD ... e | | e 2,466.000 | .. ...| 11/02/2015
977868306 ....... WOLSELEY ... e e e 4,681.000 ...| 1213112015
92937A102 ....... WPPPLCNEW/ADR ... e | | 323.000 ...| 10/16/2015
G98290102 ....... [ XLGROUP .......oiiiiiiiiiiiiiiee [ e [ 2,598.000 .| 12/23/2015
98433102 ....... YAHOO JAPANCORP ..o e | | e 3,433.000 10/16/2015
98956P102 ....... ZIMMERHOLDINGS INC ..o e | | 422.000 09/02/2015
654624105 ....... Nippon Telephone Adr ...........ovoviiiiiiiiiies [ L F. . 1,439.000 | .. .| 08/24/2015
904784709 ....... Unilever NV NY Reg Shs N LFLfL....426000]. ... 10/16/2015
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ............................. o XXX
Parent, Subsidiaries and Affiliates
MNM217 ... GLM HOLDING COMPANY ... [ [ [ 1,500.000 |..... 14,962,332 | ... 9,974.890|..... 14,962,332 ..... 15,000,000 | .....oveies e e [ (37,667) ..o | (37,667) | ............. K., 02/13/2015
111111126 ... RENAISSANCE HOLDING COMPANY ..o [ | |, 500.000]...... 4,333,120 ... 8,666.240|...... 4,333120...... 5,000,000 | ..........coooon | [ (36,790) [ ... | (36,790) | ............... K........ 04/27/2008
9199999 Subtotal - Parent, Subsidiaries and Affiliates ............................ 19,295452 (... XXX .. |..... 19,295452 | ..... 20,000,000 |...........oo o (74457) [ ............... ... (74457) [ ............... XXX |0 XXX ..
Mutual Funds
057071870 ....... BAIRD CORE PLUSBOND FUND ..........ooveiiii [ e ....275418.087 | ...... 2,988,286 ...... 10850 ...... 2,988,286 ...... 2,951,395 (79444) | ............0 | (79,444) 12/28/2015
057071409 ....... BAIRD SHORT TERM BOND FUND e e e ....294743.958 | ...... 2829542 |....... 9600(...... 2,829542|...... 2,857,114 (20,642) | ... | (20,642) ...| 12/28/2015
M1111134 ... DELTA DENTAL INSURANCE COMPANY ..........ooooeiii|vee | | 166.000 | ......... 10,020 ...... 60.361(......... 10,020 |......... 10,020 | oo o L I ...| 01/01/2002
233203827 ....... DFAUSLARGE CAPVALUE .........ccoovviiiiii [ [ [ 95,043.054 | ...... 2929227 |...... 30820 ...... 2929227 |...... 3,115,201 . (287,636) [ ... | (287,636) ...| 12/16/2015
23320G323 ....... DFAWORLD EXUS GOVT FXD-INS ... o e ....309,597.523 | ...... 3,006,192 ....... 9.710|...... 3,006,192 ...... 3,000,000 | ... e e 6192 ... 6,192 . ...| 12/16/2015
256210105 ....... Dodge & COX ... [ e ....207,229.393 | ...... 2,754,079 ...... 13290]...... 2,754,079 ...... 2,699,917 C(101,542) | (101,542) ...| 06/10/2014
31420B300 ....... FEDERATED INST HIGH YLD BOND . i ....230,908.173...... 2,098955....... 9.090(...... 2,098955]...... 2,328,092 e (IT1282) (171,242) .| 12/01/2015
464287614 ....... ISHARES RUSSELL 1000 GROWTH ........coovvvvveinen v [ | 21,122.000...... 2,101,217 | ...... 99480 1...... 2,101,217 ... 1,821,060 .....ooveien | 28264 BI742 (.. 81,742 08/06/2014
464287598 ....... Ishares Russell 1000 Value Indx Fd ..................cooo oo [ | e 30,612.000...... 2995690 ...... 97.860...... 2995690 ...... 2,850,328 | ... 32132 (149,565) | ........ocoovn [oenn (149,565) 10/15/2015
464287630 ....... Ishares Russell 2000 Value ..................coooveeeioion oo [ | oenn 10,872.000 |........ 999,572 ...... 91.940(........ 999,572 ...... 1,097,076 C(108291) [ (108,291) | ... ...| 03/03/2015
464287309 ....... ISHARES S & P 500/BARRAGROWTH ..........oooovvvvin|ves oo | e 18,555.000 | ...... 2,148,669 | ..... 115.800...... 2,148669...... 2,100,962 LTI 77,931 ...| 12/04/2014
464287648 ....... ISHARES TRUST RUSSELL 2000 GROWTH ...........oooi|veens [ [onies 7,866.000 | ...... 1,095,576 | ..... 139280 ...... 1,095,576 | ........ 795,534 . (16,508) | .o e (16,508) ...| 10/15/2015
4812C1330 ....... JP MORGAN SHORT DURATBOND-SL ..o o [ ....257,138.280 | ...... 2,779,665 ...... 10.8101...... 2,779,665 ...... 2,807,091 o (12,895) | (12,895) ...| 1212912015
592905848 ....... METROPOLITANWESTHYBOND ..........cooooviii [ e ....235187.668 | ...... 2142560 ....... 910 |...... 2142560 ...... 2,420,583 , e (141,13) | oo [ (141,113) ...| 02/03/2014
68381F607 ....... OPPENHEIMERMAINSTS/MC-l ..o [ e 95,809.590 | ...... 2,460,390 ...... 25680 ...... 2,460,390 | ...... 2,060,686 | .........oeoven [t 285,798 | .... (466,724) | ... | (466,724) ...| 12/09/2015
693390700 ....... Pimco Funds ..........ooooiiiiiii e [ [ e 65,563.4% |........ 660,224 | ...... 10.070|........ 660,224 |........ 721,354 e BB2TT . . (38,682) .. e (38,682) ...| 03/15/2013
808524201 ....... SCHWAB US LARGE_CAP ....... e e e 42,260.000 | ...... 2,052,568 | ...... 485701 ...... 2,052,568 |...... 1,952,194 .. 29485].... A3 (1,143) ...| 10/15/2015
78464A400 ....... SPDR S&P 500 GROWTHETF ..o [ [ [ 21,405.000...... 2,144,139 | ..... 100170 ...... 2,144,139 ...... 2,101,072 .. 336231.... L TR2T9 71279 .... ...| 12/04/2014
921909784 ....... VANGUARD (NEW) TOTAL INTERNATL ST ..o e | e 23,848.020...... 2,311,827 ...... 96.940...... 2,311,827 |...... 2,436,487 .. 66,083].... . (167,890) [ ... | (167,890) | ... ...| 10/14/2014
921937504 ....... VANGUARD BOND INDEXFUNDINC ..o | e [ ....719,385442|...... 7,654,261 ...... 10640 ...... 7,654,261 ...... 7,760,451 139,713 ... (121,673) | ..o o (121,673) ...| 111122015
922040100 ....... Vanguard Institutional Index Fund .....................o | | | 47617154 | ...... 8,886,313 |..... 186620 ...... 8,886,313 |...... 5,867,615 .. 992341 ... v (97B1B) [ (97,615) .| 03/19/2014
92206C680 ....... VANGUARD RUSSELL 1000 GROWTH ..o oo | [onnes 21,632.000...... 2,206,468 | ..... 102.000]...... 2,206,468 |...... 251174 | i L T789R2 ..o | 77,892 10/15/2015
9299999 Subtotal - Mutual FUNDS ......... ... 59,255440| ... XXX .. |..... 59,255,440 | ..... 55905406 | ............... |...... 1,500,266 ... (1,667,569) (1,667,569) XXX
Money Market Mutual Funds
M1111118 ... BBIF Money Fund ... | 990,862.000 | ........ 990,862 ....... 1.000]........ 990,862 |........ 990,862 | ..........oon e [ L e L 12/31/2015
9399999 Subtotal - Money Market Mutual Funds ... 990,862 |... XXX .. [........ 990,862 |........ 990,862 | ... | XXX |0 XXX ..
9799999 Total COMMON SOCKS ... ...\t 91,021,553 ... XXX .. |..... 91,021,553 | ..... 87,774,075 | ............... |...... 1712347 ..o .o (1,889,523) ... .. (1,889,523) | ... XXX |.. XXX ..
9899999 Total Preferred and COmMMON SOCKS ... .. ...ttt [ 91,583,872 XXX ... 91,578,221 ..... 88,329,926 | .......... 2,056|...... 1,738,303 |............... . (1881512) | . (1,881431) | XXX, |.. XXX..

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

0, the total $ value (included in Column 8) of all such issues §............... 0.
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SCHEDULE D - PART 3

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

1 2 6 7 8 9
Number Paid for
CusIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
36179QRZ6 ... | GNMA PASS-THRU M SINGLE FAMILY ... [ . 02/18/2015 . [Undefined ... XXX [, 181,363 [............. 170,118 ... 416
912834NF1 ... |US TREAS SEC STRIPPED INTPMT ... [ . 12/08/2015 . |Undefined ... XXX [ 52413 ............. 125,000 (...l
912810FTO ....| UNITED STATES TREAS BDS 04.500 ..........oiviiiiiiiiie [ . 08/05/2015 . [Bank of America ...............ocooieiiii [ XXX 120613 (.............. 95,000 ................ 1,672
912810RJ9 ....[ UNITED STATES TREAS BDS 3%11/1 ..o . 12/31/2015 . [ Bank of America ..............coooiiii XXX 800,589 |............. 800,000 |................ 7,517
912828XA3 ... |UNITED STATES TREASNTS ... [ . 1212172015 . | Bank of America ... XXX [ 785215 ............. 785,000 .............. 1,529
912828WCO ...| UNITED STATES TREAS NTS 1.75%1 ... - 12/31/2015 . {Undefined ... XXX 606,017 |............. 605,000 ................ 1,553
912828M80 ... | UNITED STATES TREASNTS 2%11/3 ... - 1212172015 . |Undefined ... XXX [ 215,054 |............. 215,000 ...t 258
912828G38 ... [ UNITED STATES TREAS NTS 2.25%1 ... oo . 08/11/2015 . [Bank of America ................ccooiiiiiiii [ XXX o 174,960 (............. 175,000 (... 525
912828PK0 ... | UNITED STATES TREASNTS 2.25%1 ... . 02/19/2015 . |Undefined ... XXX [ 260,168 |............. 250,000 ...
912810QY7 ... |USTREASURY ... ..o . 12/29/2015 . |MERRILLLYNCH ... XXX [ 136,146 |............. 140,000 [..........coooiiiinn
912828XB1 ... [USTREASURY N/B ... .. ..o . 12/21/2015 . [Undefined ...................cco XXX 377,250 ............. 380,000(................ 3,135
0599999 Subtotal - Bonds = U.S. GOVEIMMENTS ... ... e e e 3,709,788|........... 3,740,118 .............. 16,605
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
64966LM57 ... | CITY OF NEW YORK ... . 08/04/2015 . [Undefined ......................oocn XXX 99,089 (.............. 95,000 (.................. 517
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and GUAIANEEET) . ......... ... [ 99,089 .............. 95,000 (.................. 517
Bonds - U.S. Special Revenue, Special Assessment
14986DAH3 ...| CD 2006-CD3MTG TR ... | . 07/09/2015 . |Undefined ... XXX [ 15579 .............. 15,000 ... 31
m 3137EADB2 ...| FEDERAL HOME LN MTG CORP REFRN ... [ - 11/02/2015 . |Undefined ... XXX [ 207,503 |............. 200,000 ...
3 3135G0AT78 ... [ FEDERAL NATL MTG ASSN ... L . 07/07/2015 . {Undefined ... XXX o [, 300,645(............. 300,000 ..o
3132MAVH1 .. | FHLMC PC GOLD PC 30YR4.00020 ..........oooivieiiiiiieiee [ . 05/31/2015 . |Undefined ... XXX [ 103,868 .............. 96,971 ...
31418BL38 ... [ FNMA o [ . 07/14/12015 . [Undefined ... XXX [ 95428 |.............. 90,013 (... 130
3138WFM94 .. | FNMAPASS-THRU INT15YEAR .. ... [ . 09/28/2015 . |Undefined ... XXX [ 203,291 ............. 199,205 (... 401
3138YR6TO ... [ FNMAPASS-THRU INTA5YEAR .. ..o [ . 09/28/2015 . [Undefined ..............ocooiiii XXX [, 200,978 |............. 197,158 ... 397
3138Y6ND2 ... | FNMA PASS-THRULNG 30 YEAR 4.0 ... [ . 04/06/2015 . [Undefined ... XXX [ 30,765 (.............. 28,740 ... 42
31418BNG7 ...| FNMAPASS-THRULNG 30 YEAR 4.0 ... [ . 07/14/2015 . |Undefined ... XXX [ 1M3125(............. 106,690 |.................. 154
31418BPB6 ... | FNMA PASS-THRULNG 30 YEAR 4.0 ... [ . 03/06/2015 . [Undefined ...............cooiii XXX [ 90,480 (.............. 84,883 (.................. 104
31418AWT1 .| FNMA PASS-THRU SF15105-1253. ... . 03/01/2015 . |Undefined ... XXX [ 179,671 (............. 171,652 (... 243
38378BQJ1 ... | GNMA REMIC TRUST 2012-27 20530 .........ooviiiiiieeie e [ . 07/21/2015 . {Undefined ... XXX [ 39916 oo [ 519
88213ADH5 ...| TEXAS STA&M UNIVSYSBRDOFRGTS ..o [ . 08/01/2015 . |Undefined ... XXX oo [ 39,650 |.............. 40,000 (................... 57
3199999 Subtotal - Bonds - U.S. Special REVENUE, SPECIal ASSESSMENt ... ... ittt e e oot et e e et 1,620,899 (........... 1,530,312 ..o 2,078
Bonds - Industrial and Miscellaneous (Unaffiliated)
00440EASG ... | ACE INAHLDG INC SRNT 3.15%25 ... [ . 03/06/2015 . |MERRILLLYNCH ... XXX [ 79,986|.............. 80,000 ........oiii
00507UASO ... [ ACTAVIS FUNDING SCS SRINT 3.8% .....oovviieiiiiieiee e [ . 03/03/2015 . [McDonnell ... XXX [ 26,904 (.............. 27,000 (...
009089AA1 ... [ AIR CANADA 2013-1 20261115 4.1 ... . 05/31/2015 . [Undefined ..............ocooiii XXX [ 66,758 | .............. 68,331 ...
020002BB6 ... | ALLSTATE CORP SB-BDB FXD/FL53 ..o [ . 03/06/2015 . | VENDOR CODE 1000 NOTINTABLE ...............coooeoiii] i XXX [ 108,353 |............. 100,000 |...............e. 415
021441AEQ ... [ ALTERACORP SR GLBL NT2.5%18 ... [ . 12/02/12015 . {Undefined ... XXX [ 81,285(.............. 80,000 (...........oovnnn 122
02660TCSO ... | AMERICAN HOME MTG 2004-4 20450 .............ccoooiiiiiiii . 09/10/2015 . |Undefined ... XXX [ 57,021 .............. 57,057 ... 56
031162BM1 ... [ AMGEN INC SR INT 3.875%21 ... ..ot [ . 04/21/2015 . {Undefined ... XXX [ 48,607 (.............. 45000 (............... 770
037833AT7 ....|APPLEINC SR GLBLNT 44 ... .. . 11/01/2015 . {Undefined ... XXX o 101,231 100,000 ................ 2,200
00206RCL4 ... | AT&T INC GLBL NT 2.45%20 ..........cooiiiiii i [ . 05/01/2015 . | Bank of America ..o XXX [ 54972 ............. 55,000 ......ccoiiii
05522RCUO ...[ BA CREDIT CARD TR 2015-2A2020 ..........oooviiiiiiiie e [ . 04/22/2015 . {Undefined ... XXX [, 144,983 1............. 145,000 (...
059513AG6 ... | BANC AMER CMBS 2007-4 20510210 .........ooooviiiiiiiiieee [ . 07/09/2015 . |Undefined ... XXX [ 74397 ... 70,000 ... 152
064058AD2 ... [ BANKNEW YORKMELLON CORPPERP ...........coooiiiiiiiiiii [ . 04/24/12015 . [Undefined ... XXX [, 100,080 (............. 100,000 (.......ooveiiii 9
12189TAYO0 ... | BURLINGTN NORTH SANTAFE ... . 03/01/2015 . | VENDOR CODE 1000 NOTINTABLE ...............coooooiii] it XXX [ 49,307 .............. 45000 (.................. 869
13975EAFQ ... | CAPITALAUTORECEIVABLES ... . 02/13/2015 . |Undefined ... XXX [ 25098 (.............. 25000 (...t 35
14040HBF1 ... | CAPITALONE FINL CORP SR GLBL ..o . 03/09/2015 . | VENDOR CODE 1000 NOT INTABLE .............cooooiiif i XXX [ 51,253 |.............. 50,000 (.........coivnin 719
14041NEX5 ... | CAPITAL ONE MULTIASSET EXECUTION ..o | . 07/16/2015 . |Undefined ... XXX [ 99,942 ............. 100,000 [.......cooviiiiit
149806AB7 ... | CAZENOVIA CREEK FDG 12015-12 ..o . 07/01/2015 . {Undefined ... XXX o 100,000 (............. 100,000 ..o
17119RAGT ...| CHRYSLER CAP AUTORECV 2013-A ... . 03/06/2015 . |Undefined .....................ooo XXX 100,777 |............. 100,000 |.................. 212
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20825CAP9 ... | CONOCOPHILLIPS SR GLBL NT5.9%3 ..o . 03/11/2015 . | VENDOR CODE 1000 NOT INTABLE ..............cooooif it XXX [ 31,400 (.............. 25,000 (... 496
23317HAAQ ... [DDR CORP SRINT 4.625%22 ..o . 03/09/2015 . | VENDOR CODE 1000 NOTINTABLE ...............coooooiii] it XXX [ 53,067 |.............. 50,000 ...........oeene 366
25459HAUY ... | DIRECTV HLDGS LLC/DIRECTV SR ... . 03/09/2015 . | VENDOR CODE 1000 NOT INTABLE .............oooooiiif it XXX [ 57149 (.............. 50,000 (................ 1,314
25746UBP3 ... [DOMINION RESINCVANEW SR -B ... . 02/09/2015 . |Undefined ... XXX [ 90,316 |.............. 90,000 |.........oene 1,011
341081FAQ ....| FLORIDAPWR & LT COISTMTG 5. ... [ . 03/11/2015 . | VENDOR CODE 1000 NOT INTABLE .............ccoooooiif it XXX [ 33913 ... 25,000 (... 186
3135G0ZRT7 .. | ENMA L . 07/06/2015 . |Undefined ... XXX [ 100,833 (............. 100,000 [.......cooviiiiit
34530TADG ... | FORD CREDIT AUTO LEASE 2015-A ... [ . 04/28/2015 . |Undefined ... XXX [ 124997 ............ 125,000 (...
34530DAF6 ... | FORD CREDITAUTO OWN TR 2013-C ..o [ . 12/04/2015 . {Undefined ... XXX [ 80,498 |.............. 80,000 (..........oevi 59
30290WAGO .. | FREMF MTG TR 2012-K23 20451025 ... [ . 03/10/2015 . |Undefined ... XXX [ 84,389 |.............. 85,000 ...............e 104
30290HAES ... | FREMF MTG TR 2012-K708 .........ooiiiiiiiiieiiii e . 04/23/2015 . [Undefined ..o XXX [ 78,633 ... 75,000 (... 219
30291EAGY ...| FREMF MTG TR 2013-K7122045052 ............coooiiiiiiiii [ . 03/16/2015 . |Undefined ... XXX [ 74854 ... 75000 ... 105
30261UALS ... | FREMF MTG TR 2013-K713 2046042 ..o [ . 03/11/2015 . |Undefined ... XXX [ 59,344 . ............ 60,000 (................... 79
36962G6S8 ... | GENERAL ELEC CAP CORP ... [ . 05/13/2015 . [McDonnell ... XXX [ 25485(.............. 25000 (... 278
369604BM4 ...| GENERAL ELECTRICCOPERP SR-A ... ..o [ . 12/03/2015 . |Undefined ... XXX [ 116,490 (............. 123,000 ...
38141GCU6 ...| GOLDMAN SACHS GROUP INCSRGLB .........ooooiiiiiiece . 03/11/2015 . | VENDOR CODE 1000 NOTINTABLE ..........coooovviii] o, XXX [ 31419 25,000 ....ccooiiii 132
412822AD0 ... [ HARLEY DAVIDSON INC SR GLBLNT ..o e . 07/23/2015 . |Undefined ... XXX [ 54697 |.............. 55,000 ......ccoiii
419838AA5 ... | HAWAIIAN AIRL TR 2013-1 202707 ..o | e . 03/03/2015 . [Undefined ..............ocooiiii XXX 9799 ... 9677 (... 53
437076BA9 ... |HOME DEPOT INC SRINT 4.2%43 ... | . 09/23/2015 . [ Bank of America ..............cocoiiiiii [ XXX [ 40,368 .............. 40,000 (... 826
44107TAS5 ... [HOSTHOTELS & RESORTSLPSR-B ... . 02/09/2015 . |Undefined ... XXX [ 55534 |............. 50,000 |................ 1,072
44890WAC4 .. | HYUNDAIAUTO RECV TR2015-A20 ... e . 01/14/12015 . {Undefined ... XXX o [, 149,978 ............. 150,000 ..o
464288513 ....[ISHARES H/Y CORP BOND FUND (IBOXX) ......oovoiiiiiiiiiii i [ e . 11/12/2015 . | Bank of America ... XXX 1,000,618 | ..o
466247GD9 ... | JP MORGAN ACCEPT 2004-A520341 ..o | . 03/17/2015 . [Undefined ... XXX [ 78,087 (.............. TTNT | 91
46641YAAT ... [JPMORGANMTG TR2014-2 ... . 04/23/2015 . |Undefined ... XXX [ 89,782 .............. 87141 ... 196
46625HKKS ... [ JPMORGAN CHASE & COPERP NT 5. ... . 04/14/2015 . |Undefined ... XXX [ 93,000|.............. 93,000 ..o
494368BQ5 ... | KIMBERLY-CLARK CORP ...t . 02/24/12015 . [Undefined ... XXX [ 54842 (.............. 55,000 (......coiviiiiii
55261FAGY ... |M&TBANK CORP ... ..o . 03/30/2015 . |Undefined ... XXX [ 109,125 (............. 100,000 |...............e. 824
571748AZ5 ....| MARSH & MCLENNAN COSINC SRGL ..ot [ . 09/11/2015 . {Undefined ... XXX [ 75,090 (.............. 75,000 (... 16
581557AZ8 ....| MCKESSON CORP NEW SRINT 2.7%22 ........coooiiiiiiiiiii [ . 07/27/2015 . |Undefined ... XXX [ 67,060 (.............. 70,000 ... 236
585055BR6 ... |MEDTRONIC INCSRGLBLINT 22 ..o [ . 09/23/2015 . |Undefined ... XXX [ 76271 ... 75000 ... 85
58772PADO0 ... [MERCEDES-BENZ ... . ... . 07/22/12015 . {Undefined ... XXX o [, 139,983 (............. 140,000 | ..........oooiii
B59156RBP2 ... |METLIFEINC ... .. . 06/09/2015 . |VARIOUS ... ..o XXX [ 99,625|............. 100,000 (.............oooees 80
59562VAMY ... MIDAMERICAN ENERGY HLDGS ... ..o [ - 11/01/2015 . [McDonnell ... XXX [ 96,440 (.............. 80,000 (...........oovnnn 449
637432NG6 ... [ NATIONAL RURAL UTILS COOP FIN ... e - 11/02/2015 . |Undefined ... XXX [ 95277 ... 95,000 ........coiiin 69
302570AX4 ... [NEXTERA ENERGY CAPITAL ..o [ . 06/30/2015 . [Undefined ..............ocoooiiii XXX [, 101,300 | ............. 101,300 ..o
693475AK1 ... |PNC FINANCIAL SERVICES ... . 06/30/2015 . [Undefined ...............coooiii XXX o [, 110,250 | ............. 110,250 ...
73936Q835 ... | POWERSHARES INT CORPBOND ..........cooiiiiiiiiiiiiie [ . 11/12/2015 . | Bank of America ..o XXX [ 01,201 o
78355HJY6 ... [RYDER SYSTEMINC ... . 05/28/2015 . [Bank of America ...............ocooiiiiii XXX [ 50,383 |.............. 50,000 (.........coivnin 357
80283HAE2 ... | SDART ... . 03/13/2015 . |Undefined ... XXX [ 71925 ... 70,000 ... 19
854502AF8 ....| STANLEY BLACK & DECKERINC .........ooooiiiii . 06/30/2015 . [Undefined ...............cooiiii XXX o [, 108,450 (............. 108,450 [ .......ocoeiii,
886546AD2 ... | TIFFANY & CO ... L . 05/14/2015 . | Bank of America ..o XXX [ 28720(.............. 30,000 ... 176
909317BE8 ... | UNITED AIRLINES PT CERT 2009-2 ..........oiviiiiiiiiiiie e [ . 05/31/2015 . |Undefined ... XXX [ 57,408 |.............. 47488 |......................
90345WADG .. [ US AIRWAYS 2012-2A PIT ..o L . 05/31/2015 . [Undefined ..............ocooiiii XXX [ 72518 ... 67,926 (...
92203J407 .... | VANGUARD TOTALINTLBOND ETF ..o [ . 12/15/2015 . | Bank of America ...............coooiiiiii XXX o 4402532 (. ..o
92343VBTO ... | VERIZON COMMUNICATIONS INC ... [ . 12/23/2015 . [Bank of America ..o XXX [ 42,605(.............. 35,000 (.......cccoinnnnn 318
927804FB5 ....| VIRGINIAELEC & PWR COSRGLBL ... . 03/11/2015 . | VENDOR CODE 1000 NOTINTABLE ...............coooooiii] it XXX [ 33224 ... 25000 (... 504
949746PM7 ... |WELLS FARGO & CO ..o . 06/30/2015 . |Undefined ... XXX [ 110,500 | ............. 110,500 ...
96332HCG2 ...| WHIRLPOOL CORP SERAMTNBE SR ........oooiiiiiei e . 09/01/2015 . |Bank of AMENiCa .............oovviiiieeieiiieie | XXX 5439 ... 5,000, 2
96950FAN4 ... | WILLIAMS PARTNERSLP SRGLBL .........ooooiiiii [ . 02/120/2015 . |Undefined ... XXX [ 4159 |.............. 40,000 (................ 1,026
369604BM4 ... | GENERAL ELECTRICCOPERP SR-A ... L . 12/03/2015 . [Undefined ... XXX [ 116,490 (............. 116,490 (...
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........... ... 10,853,648 |........... 4,630,527 (.............. 16,307
8399997 Subtotal - BONAS - Part 3 ... ... 16,283,424 |........... 9,995,957 |.............. 35,507
8399998 Summary item from Part 5 fOr BONAS .. ... ... [ 6,547,994 |........... 6,302,166 |.............. 19,196
8399999 SUDIOTAL = BOMAS ... e e e | 22,831418]......... 16,298,123 .............. 54,703
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
19075Q862 ... | COBANK ACB FXD/FLTG SERPFD .......oooiiiiiiiiieiiiiie . 01/08/2015 . [Undefined .............ccooooiiiiiii 1,000.000|............. 101,216 | ..., 10000
253868707 ... [DIGITALRLTY TRINCPFD-E ... . 03/16/2015 . |Undefined ... 3,000.000|.............. 77520 ... 25|
25746U869 ....| DOMINION RESINCVANE CRPUNI ... . 04/14/12015 . [Undefined ... 1,400.000(.............. 69,413 ... 50 i
29364W405 ... [ENTERGY LALLCISTMTGBD SER ..o . 03/05/2015 . |Undefined ... 2,000.000|.............. 51,900 ... 25|
29364N835 ....[ ENTERGY MISSINC 1STMTGBD ........oooivviiiieiiiiiiiiieeeee | - 03/17/2015 . [Undefined .............cooooiiiiii 2,000.000|.............. 51,960 ... 250
G7498P309 ... | RENAISSANCERE HOLDINGSLTDPFD .......ooiiiiiie [ . 01/22/2015 . |Undefined ... 4,000.000(............. 100,240 (................... BOf.
78409G206 ... |SCETRUST IV ... . 08/17/2015 . |Undefined ... 2,150.000|.............. 53825|.................. 25|
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .......... ... 506,074 ....... XXX
8999997 Subtotal - Preferred SIOCKS - Part 3 ... ... .. e | 506,074 |....... XXX o[
8999998 Summary ltem from Part 5 for Preferred STOCKS ... | 373,784 |....... XXX o[
8999999 SUbtOtal - Prefermed StOCKS . ... . . 879,858 |....... XXX oo
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00300A104 ....| ABERDEEN ASSET MGMT ... oo [ . 10/16/2015 . [MERRILLLYNCH ... [ 561.000|................ 6,809]....... XXX [
004239109 ....| ACADIAREALTY TRUSTREIT ..o [ . 11/01/2015 . |MERRILLLYNCH ... [ 341.000|.............. 11,283 ... XXX [
HO023R105 ... [ACE LIMITED ... . 10/27/2015 . [MERRILLLYNCH ... L 628.000.............. 69,597 ....... XXX [
001055102 .... | AFLAC COIp. .. .uiiii e . 08/19/2015 . |MERRILLLYNCH ... [ 1,022.000.............. 63,446 (....... XXX [
T 009279100 ....|AIRBUS GROUP ... L . 1213172015 . |MERRILLLYNCH ... [ 583.000|.............. 10,188 1....... XXX [
w 014491104 .... | ALEXANDER AND BALDWIN INC ... [ . 10/20/2015 . [MERRILLLYNCH ... [ 382.000(.............. 15,372|....... XXX [
N G0177J108 ....| ALLERGANPLC ... ..o L - 11/16/2015 . |MERRILLLYNCH ... 243.000|.............. 72,825|....... XXX [
018805101 .... [ ALLINZSE SPD ADR .. ... it [ . 10/23/2015 . [MERRILLLYNCH ... L 775.000.............. 13,155|....... XXX [
022637104 ....| AMADEUS ITHOLDING ... [ . 10/16/2015 . |MERRILLLYNCH ... 91.000|.............e 4,008]....... XXX [
02341R302 ....|AMCORLTD AUS ... o . 12/04/2015 . |MERRILLLYNCH ... [ 222.000| ... 8571 ....... XXX [
024835100 .... | AMERICAN CAMPUS CMNTYSINC COM .......ooiiiiiiieiee [ . 12/02/2015 . [MERRILLLYNCH ... [ 351.000.............. 14,0091....... XXX [
025932104 ....| AMERICAN FINANCIAL GROUPINC ... . 11/20/2015 . |MERRILLLYNCH ... [ 401.000(.............. 29,383 (....... XXX [
02665T306 ....| AMERICAN HOMES 4 RENT ... [ . 12/21/2015 . [MERRILLLYNCH ... L 1,406.000 (.............. 23,055(....... XXX [
032511107 ....| ANADARKO PETE CORP ..........ooiiiii i L . 07/01/2015 . |MERRILLLYNCH ... [ 482.000(.............. 39,953 |....... XXX [
03524A108 ....| ANHEUSER-BUSCH INBEV ............ooiiiiiii i - 12/31/2015 . [MERRILLLYNCH ... L 124.000(.............. 15,563 ....... XXX o [
03938L104 ... | ARCELORMITTAL SA. LUXEMBOURG ...........cooiiiiiii [ . 12/31/2015 . [MERRILLLYNCH ... L 2,011.000|.............. 20,167 ....... XXX [
046353108 ....| ASTRAZENECAPLC SPND ADR ..o - 1213172015 . |MERRILLLYNCH ... [ 618.000|.............. 20,787 (....... XXX [
052528304 ... [AUSTNW ZBG ADR ...t L . 08/07/2015 . [MERRILLLYNCH ... [ 150.000 | ................ 3,333|....... XXX [
Y0486S104 ... [AVAGO TECHNOLOGIES ... ... . 10/16/2015 . |MERRILLLYNCH ... 41.000(................ 5002f....... XXX [
053484101 .... | AVALONBAY COMMINICATION INC ... [ . 11/01/2015 . [MERRILLLYNCH ... | 39.000(........oovnn 6,879(....... XXX [
05382A104 ... .| AVIVAPLC ... o - 1213172015 . |MERRILLLYNCH ... [ 1,279.000(.............. 20,961 1(....... XXX [
054536107 ....| AXA-SPONS ADR ... - 1213172015 . |MERRILLLYNCH ... [ 668.000|.............. 16,932 ....... XXX [
056752108 ... [BAIDUINC ... L . 10/16/2015 . [MERRILLLYNCH ... 22000 (... 3,376....... XXX [
69367U105 ....| BANK MANDIRI TBK-UNSPON ....... ... e . 10/16/2015 . |MERRILLLYNCH ... [ 899.000|................ 6,405(....... XXX [
06738E204 ....[BARCLAYS PLC ADR .. .. oo L . 12/01/2015 . [MERRILLLYNCH ... [ 472.000(................ 7252(....... XXX [
072730302 ....|BAYERAG SPADR ... . 1213172015 . |MERRILLLYNCH ... 65.000................ 8,921(....... XXX [
072743206 ....| BAYERISCHE MOTORENWERKE ... . 1213172015 . |MERRILLLYNCH ... 637.000|.............. 23,002{....... XXX [
055434203 ....|[BG GROUP PLC SP ADR .......ooiiiiiiiii e 1213172015 . [MERRILLLYNCH ... [ 986.000|.............. 14,389 ....... XXX [
05565A202 ....| BNP PARIBAS SPNADR ..o L . 1213172015 . |MERRILLLYNCH ... [ 370.000|.............. 10,617 ....... XXX [
101121101 ... |BOSTON PPTYS INC .......ooiiiiiiieei e [ - 11/01/2015 . [MERRILLLYNCH ... [ 237.000|.............. 28,6011....... XXX [
105105209 ....|BRAMBLES LTD SHSADR .........oiiiiiii i - 10/M16/2015 . |VARIOUS ... 951.000|.............. 13,307 ....... XXX [
10552T107 ... |[BRFSAADR .. .o . 10/22/2015 . [MERRILLLYNCH ... [ 297.000 ..o 5203]....... XXX o [
120738406 .... |[BUNZLPLC ADR .. ..o . 10/16/2015 . [MERRILLLYNCH ... | 83.000(................ 2,354|....... XXX [
12541W209 ... | C.H. Robinson Worldwide ... . 12/15/2015 . |MERRILLLYNCH ... [ 799.000|.............. 50,016]....... XXX [
133131102 ... |CAMDEN PPTY TRSHBEN INT ... . 12/02/2015 . [MERRILLLYNCH ... [ 271.000.............. 206171....... XXX [
136375102 ....| CANADIANNATLRY CO ... . 10/16/2015 . |MERRILLLYNCH ... 73.000| ... 4393 ... XXX [
142795202 ....|CARLSBERG AS .. ... i . 10/16/2015 . [MERRILLLYNCH ... [ 479.000(................ 7576]....... XXX [
151350109 ....| CENOVUSENERGY INC ... . 10/16/2015 . |MERRILLLYNCH ... 512.000]................ 7450(....... XXX oo [
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15639K300 ....| CENTRICAPLC ... . 12/31/2015 . [MERRILLLYNCH ... L 1,836.000 (.............. 25,0491 ....... XXX [
39945C109 ....| CGIGROUP INC ..o L . 10/16/2015 . |MERRILLLYNCH ... [ 275.000|.............. 10,279]....... XXX [
162087102 ....| CHATHAM LODGING .. ... . 10/20/2015 . [MERRILLLYNCH ... [ 481.000(.............. 12,8501....... XXX [
166764100 ....| CHEVRONTEXACO CORP ..o . 12/23/2015 . |MERRILLLYNCH ... [ 1,657.000(............. 163,922 (....... XXX [
204319107 ....| CIE FINANCIERE RICHEMONT SASHSPE ... . 11/16/2015 . [MERRILLLYNCH ... L 2,136.000|.............. 16,2801 ....... XXX [
171778202 ....|CIELOS ASPADR ... . 10/22/2015 . |MERRILLLYNCH ... [ 790.000|.........coene 9,004(....... XXX [
172967424 ... | CITIGROUP INCCOMNEW ... . 09/23/2015 . |MERRILLLYNCH ... 511.000|.............. 25,627 1....... XXX [
12562Y100 ....| CKHUTCHISON HOLDINGS ..o 21213172015 . [VARIOUS ..o L 4,801.000.............. 75,753 |....... XXX [
126132109 ....| CNOOCLTD ..o . 11/03/2015 . |MERRILLLYNCH ... [ 170.000.............. 19,228 ....... XXX [
191085208 ....| COCA COLAAMATIL SPD ADR ... ..o [ . 10/16/2015 . [MERRILLLYNCH ... [ 203.000 ..o 1,363 |....... XXX [
20449X302 ....[COMPAS GROUP PLCSHS ... ... . 10/16/2015 . |MERRILLLYNCH ... 278.000|.........coeee 4543 ... XXX [
225401108 ... [CREDIT SUISSE GP SPADR ... .o . 1213172015 . |MERRILLLYNCH ... [ 7,326.000|............. 188,876 |....... XXX [
229663109 .... [ CUBESMART COM ...t [ . 10/20/2015 . |MERRILLLYNCH ... [ 1,347.000(.............. 33,8431 ....... XXX o
23317H102 ....[DDR CORP COM ...t . 10/20/2015 . |MERRILLLYNCH ... 27.000 (... 4501....... XXX [
24872B100 ....| DENSO CP UNSPONSORED ADR ... ..ot | . 10/16/2015 . [MERRILLLYNCH ... | 83.000(................ 1,950 ....... XXX [
251542106 .... [ DEUTSCHE BOERSE AG SHS ....... ... . 10/23/2015 . |MERRILLLYNCH ... 796.000|................ 7163 ....... XXX [
25157Y202 ....|DEUTSCHE POSTAG SHS ... ..o . 10/16/2015 . [MERRILLLYNCH ... [ 201.000 ..o 5769]....... XXX [
25179M103 ... |[DEVON ENERGY CORP ... ..o . 07/01/2015 . [MERRILLLYNCH ... [, 703.000(.............. 42,7291 ....... XXX [
26613Q106 ... [ DUPONT FABROS TECHNOLOGY INCCOM ... [ . 10/20/2015 . |MERRILLLYNCH ... [ 294.000).......ocoenne 8,946 (....... XXX [
292104106 ....| EMPIRE STREALTY ..ot . 11/01/2015 . [MERRILLLYNCH ... L 615.000.............. 10,875]....... XXX [
T 29265W207 ... [ENEL SOCIETAPER AZIONI ... . 1213172015 . |MERRILLLYNCH ... [ 3,729.000|.............. 16,917 ... XXX [
w 26875P101 ....|[EOGRESOURCES INC .........o.iiiiiiii e [ - 11/02/2015 . |MERRILLLYNCH ... [ 818.000(.............. 69,887]....... XXX o
w 29472R108 ....|EQUITY LIFESTYLE PPTYSINC COM ..o . 04/01/2015 . |MERRILLLYNCH ... [ 125.000|................ 6,886 (....... XXX [
29476L107 ... |EQUITY RESIDENTIAL SHBEN INT ... . 11/01/2015 . |MERRILLLYNCH ... [ 808.000|.............. 63,046 (....... XXX [
294821608 .... |[ERICSSONLM TELCLBADR ......oooiiiiiiiee e [ . 10116/2015 . |MERRILLLYNCH ... [ 1,268.000(.............. 13,839|....... XXX o
30224P200 ....| EXTENDED STAY AMERICAINC ... [ - 12/22/2015 . |MERRILLLYNCH ... [ 1,517.000(.............. 25950 1....... XXX [
307305102 ... [FANUC LTD-UNSP ... .o . 10/16/2015 . [MERRILLLYNCH ... [ 241.000 ... 6,685(....... XXX [
313747206 ....| FEDERAL REALTY INVT TR SHBENINT ... [ - 11/02/2015 . |MERRILLLYNCH ... [ 560.000|.............. 80,136 |....... XXX [
344419106 ....| FOMENTO ECNMCO MEX SPADR ..........ooiiiiiii . 10/16/2015 . |MERRILLLYNCH ... 22.000(.............n 2,089(....... XXX [
345550107 .... | FOREST CITY ENTERPRISESINC CLA ... [ . 12/02/2015 . [MERRILLLYNCH ... L 1,122.000(.............. 258241 ....... XXX [
369604103 ....| GENERALELECTRIC CO ..ot L . 05/26/2015 . |MERRILLLYNCH ... [ 7,213.000|............. 189,061 1....... XXX [
370334104 .... [ GENERAL MILLS INC .. ..o . 09/23/2015 . [MERRILLLYNCH ... [ 1,876.000(............. 106,099 ....... XXX [
37427X104 ....| GETINGE AB SHS PER ADVISORY AGR .........ooooiiii . 10/27/2015 . |MERRILLLYNCH ... [ 906.000|.............. 22,755(....... XXX [
37733W105 ... | Glaxosmithkline PLC ... ... [ - 12/31/2015 . [MERRILLLYNCH ... [ 740.000(.............. 30,087 (....... XXX o [
38141G104 ... | Goldman Sachs Group INC ..............oooiiii e L . 12152015 . |MERRILLLYNCH ... 667.000(............. 128,0001....... XXX
38489R100 ....| GRAMERCY PROPERTY TRUSTINC ... [ . 12/18/2015 . |MERRILLLYNCH ... [ 7,205.000|.............. 56,9301....... XXX [
39137B109 ....| GREAT WALL MOTOR CO ...t [ . 10/22/2015 . [MERRILLLYNCH ... [ 634.000(.............. 11,958 ....... XXX [
40049J206 .... [GRUPO TELEVISASAADR ... - 11/16/2015 . |MERRILLLYNCH ... 331.000).......ocoene 9,243(....... XXX [
43300A104 ....| Hilton Worldwide HIAgS ...............oooiii . 10/20/2015 . [MERRILLLYNCH ... [ 527.000(.............. 14,026 ....... XXX [
44107P104 ....[|HOST HOTELS & RESORTSINC COM ..ot e . 10/20/2015 . |MERRILLLYNCH ... [ 820.000|.............. 16,106 |....... XXX [
443510607 ... [HUBBELLINC CLBPAR ... .. o . 12/24/2015 . |Undefined ... 492.000(.............. 54,490]....... XXX [
455807107 ....| INDUSTRIAL AND COMMRCL BNK ..o - 12/31/2015 . [MERRILLLYNCH ... L, 796.000|................ 9,972|....... XXX [
45662N103 ... [INFINEON TECHS ... o . 1213172015 . |MERRILLLYNCH ... [ 1,263.000(.............. 15,183 ....... XXX [
456837103 ....| Ing Group NV Netherlands ... - 12/31/2015 . [MERRILLLYNCH ... L 995.000.............. 13,936|....... XXX [
458140100 ... [INTELCORP ... i . 09/01/2015 . |MERRILLLYNCH ... [ 2,762.000|.............. 84,462|....... XXX [
45857P509 ....[INTERCONTINENTAL HOTELS ... ... - 1213172015 . |MERRILLLYNCH ... 15.000 (...t 5981(....... XXX [
46115H107 ....| INTESA SANPAOLO SPON ADR ... ..ot - 12/31/2015 . [MERRILLLYNCH ... L 559.000.............. 11,546 |....... XXX [
G491BT108 ... | INVESCOLTD ... . 12/23/2015 . |MERRILLLYNCH ... [ 3,241.000|............. 116,915(....... XXX [
465562106 ... | ITAU UNIBANCO BANCOMULT SA ... . 09/01/2015 . [MERRILLLYNCH ... [ 1,805.000 (.............. 20,679]....... XXX [
478160104 .... [ JOHNSON & JOHNSON ... . 10/27/2015 . |MERRILLLYNCH ... [ 1,808.000(............. 170,643 (....... XXX [
46625H100 ....| JPMORGAN CHASE & CO ..ot . 01/20/2015 . [MERRILLLYNCH ... L 327.000(.............. 18,217 ... XXX o [
4812A4831 ... .| JPMORGAN TRIINTLVASMASH ..o . 12/31/2015 . [MERRILLLYNCH ... L 2,932.000|.............. 34523 (....... XXX [
48137C108 ....[JULIUS BAER GROUP ADR ... e . 10/16/2015 . |MERRILLLYNCH ... [ 695.000|................ 7132(....... XXX [
485785109 ... | KASIKORNBANK ..........oooiiiiiiiiiiiii . 10/16/2015 . [MERRILLLYNCH ..............oooooi 637.000.............. 15773]....... XXX o [
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48241F104 ...
493267108 ...
495724403 ...
500458401 ....
500472303 ...
501044101 ....
532457108 ....
539439109 ...
554382101 ...
58155Q103 ...
G5960L103 ..

(G60754101 ..

594918104 ...
606822104 ...
60871R209 ....
636274300 ....
641069406 ....
65339F101 ...
654744408 ...
654902204 ...
65557A206 ....
656531605 ...
66987V109 ...
670100205 ....
N6596X109 ..

674599105 ....
68389X105 ...
69924R108 ...
69331C108 ...
720190206 ...
737464107 ...
693506107 ...
73942H100 ....
74340W103 ..

743476202 ...
74435K204 ...
74460D109 ....
74463M106 ...
75281A109 ...
759530108 ...
76131N101 ...
76169C100 ....
767204100 ...
74965L101 ...
771195104 ...
773903109 ...
780259107 ...
780259206 ...
780641205 ...
783513203 ...
803054204 ...
806857108 ....
80687P106 ...
816851109 ...

2 6
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KBC GROUPE SA ... e - 12/31/2015 . [MERRILLLYNCH ... L 753.000
KEYCORP NEW ..o . 09/02/2015 . |MERRILLLYNCH ... [ 663.000
KINGFISHER PLC SP ADR ... oo . 11/16/2015 . [MERRILLLYNCH ... L 609.000
KOMATSU NEW NEW SPNSDARD ..ot [ . 10/16/2015 . |MERRILLLYNCH ... [ 177.000
KONINKLIJKE PHILIPS EL NV ..o L - 12/31/2015 . [MERRILLLYNCH ... L, 833.000
KROGER COMPANY ... e . 11/16/2015 . |MERRILLLYNCH ... [ 1,909.000
LILLY ELIAND COMPANY ... . 10/13/2015 . |MERRILLLYNCH ... [ 435.000
LLOYDS TSBGRP SPD ADR .. .. oot L . 12/31/2015 . [MERRILLLYNCH ... L 13,102.000
MACERICH CO COM ... . 10/20/2015 . |MERRILLLYNCH ... [ 226.000
MCKESSON CORP ... e . 09/02/2015 . |MERRILLLYNCH ... [ 398.000
MEDTRONIC PLC ... . 07/09/2015 . |VARIOUS ... .o 1,782.000
MICHAEL KORS HLDGSLTD SHS ... . 11/05/2015 . |MERRILLLYNCH ... [ 937.000
MICROSOFT CORPORATION ... [ . 03/12/2015 . [MERRILLLYNCH ... [ 440.000
Mitsubishi UFJ Financial ... - 1213172015 . |MERRILLLYNCH ... [ 886.000
MOLSON COORBREW CO CLBPERADVIS .........cooiiiiiiii [ . 11/05/2015 . [MERRILLLYNCH ... L 559.000
NATIONAL GRIDPLC SP ADR ... [ - 1213172015 . |MERRILLLYNCH ... [ 476.000
NESTLE SASPONSORED ADR .......oviiiiiiiiiee e [ - 12/31/2015 . [MERRILLLYNCH ... | 27.000
NEXTERAENERGY INCSHS ... ..o L . 10/27/2015 . [MERRILLLYNCH ... [ 100.000
NISSAN MTRLTD SPNADR ... oo . 1213172015 . |MERRILLLYNCH ... [ 1,493.000
Nokia Corp Sponsored ADR ............cooiiiiii e . 1213172015 . |MERRILLLYNCH ... [ 5,173.000
NORDEABANK ... . . 1213172015 . |MERRILLLYNCH ... [ 1,367.000
NORSKHYDRO ... .09/01/2015 . [MERRILLLYNCH ... L 3,242.000
NOVartS AG ... . 10/16/2015 . |MERRILLLYNCH ... 32.000
NOVONORDISKASADR ... . 10/16/2015 . |MERRILLLYNCH ... 56.000
NXP SEMICONDUCTORS N.V.PERADVISO .........cooiiiiiiiii [ . 11/01/2015 . [MERRILLLYNCH ... L 438.000
OCCIDENTALPETE CORP CAL ... - 11119/2015 . |MERRILLLYNCH ... [ 1,027.000
ORACLE CORPORATION ...t L . 12/23/2015 . [MERRILLLYNCH ... L 2,891.000
PARAMOUNT GROUP INC ... . 08/03/2015 . |MERRILLLYNCH ... [ 2,946.000
PG&E COrp ..o - 11/02/2015 . |MERRILLLYNCH ... [ 1,298.000
PIEDMONT OFFICE REALTY TRINCCOM ..o [ . 10/20/2015 . [MERRILLLYNCH ... L 2,194.000
POSTPROPERTIES INC .. ... - 11/16/2015 . |MERRILLLYNCH ... 675.000
PPGINDUSTRIES ... [ . 09/04/2015 . [MERRILLLYNCH ..o [ 772.000
PRADA . . 10/16/2015 . |MERRILLLYNCH ... [ 280.000
PROLOGISINC COM ... . 10/20/2015 . [MERRILLLYNCH ... [ 155.000
PROSIEBENSAT. A MEDIA ... [ . 10/16/2015 . [MERRILLLYNCH ... [ 274.000
PRUDENTIALPLC ADR ... e . 1213172015 . |MERRILLLYNCH ... [ 2,033.000
PUBLIC STORAGE COM ... [ - 12/21/2015 . [MERRILLLYNCH ... L 121.000
PUBLICIS GROUPE SPON ADR ..ot . 10/16/2015 . |MERRILLLYNCH ... [ 327.000
RANGE RESOURCES CORP DEL ........ooviviiiiiiiiee [ .09/02/2015 . [MERRILLLYNCH ... [ 1,544.000
RELX PLC PER ADVISORY AGREEMENT ... [ . 10/16/2015 . |MERRILLLYNCH ... [ 2,134.000
RETAIL OPPORTUNITY INVTS CORP COM ... [ . 10/20/2015 . |MERRILLLYNCH ... [ 126.000
REXFORD INDLRLTY ..o [ . 10/20/2015 . [MERRILLLYNCH ... L 1,355.000
Rio Tinto PLC Spnsrd ADR ... . 1213172015 . |MERRILLLYNCH ... [ 1,044.000
RLILODGING TRCOM ...t [ . 03/03/2015 . [MERRILLLYNCH ... | 62.000
ROCHE HLDG LTD ...t [ . 1213172015 . |MERRILLLYNCH ... [ 410.000
Rockwell Automation InC. ... [ . 12/23/2015 . |MERRILLLYNCH ... [ 243.000
ROYALDUTCH SHELPLC ... [ . 12/15/2015 . [MERRILLLYNCH ... L 1,219.000
ROYAL DUTCH SHELLPLC ... [ . 1213172015 . |MERRILLLYNCH ... 695.000
ROYALKPNNV SPADR ..o [ . 08/07/2015 . [MERRILLLYNCH ... [ 192.000
RYANAIRHOLDINGS PLCSHS ... . 10/28/2015 . |Undefined ... 230.000
SAPAG SHS ... . 10/16/2015 . |MERRILLLYNCH ... [, 69.000
SCHLUMBERGERLTD ... L . 10/13/2015 . [MERRILLLYNCH ... [ 1,263.000
SCHNEIDERELEC SA ... o . 11/16/2015 . |MERRILLLYNCH ... [ 1,078.000
SEMPRAENERGY ... .o . 12/15/2015 . [MERRILLLYNCH ... L 387.000
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81783H105 ....| SEVEN AND IHOLDINGS CO ..o L . 1213172015 . |MERRILLLYNCH ... 308.000]................ 6,290(....... XXX
82481R106 ....|SHIRE PLC-ADR ... ... . i . 12/31/2015 . [MERRILLLYNCH ... 51.000|.............. 11,953(....... XXX oo
828806109 ....| SIMON PROPERTY GROUPDEL ............oooiiiiiee e L . 12/02/2015 . |MERRILLLYNCH ... 187.000(.............. 34850]....... XXX
83084V106 ... | SKY PLC .. ..o . 10/16/2015 . [MERRILLLYNCH ... 193.000(.............. 12,510 ....... XXX oo
83175M205 ... | SMITH-NPHW PLC SPADRNEW ... . 10/16/2015 . |MERRILLLYNCH ... 248.000|................ 9,027 (....... XXX
83364L109 .... | SOCIETE GENERAL SPADR ... . ... . 10/23/2015 . |MERRILLLYNCH ... 1,889.000(.............. 17,770 ....... XXX oo
835699307 ....| SONY COMP. ...t . 12/31/2015 . [MERRILLLYNCH ... 25.000 ...l 622....... XXX oo
862121100 .... [ STORE CAP CORP ...ttt . 10/01/2015 . [MERRILLLYNCH ... L 866.000(.............. 17,855(....... XXX o |
86562M209 ... | SUMITOMO MITSUI-UNSPONS ... ... . . 12/31/2015 . [MERRILLLYNCH ... 48.000.................. 366]....... XXX oo
867224107 ....| SUNCOR ENERGY-NEW ... . 10/16/2015 . |MERRILLLYNCH ... 166.000|................ 47521 ....... XXX
870123106 .... [ SWATCH GROUP ... ... . 10/16/2015 . [MERRILLLYNCH ... 746.000).............. 15,875(....... XXX oo
871658103 ....| SYNCHRONY FINLCOM ... .. ..o . 12/01/2015 . |MERRILLLYNCH ... 1,510.000(.............. 47945|....... XXX oo
87160A100 ....| SYNGENTAAGADR ... ... L . 111772015 . |MERRILLLYNCH ... 991.000|.............. 70,110....... XXX
874039100 .... | TAIWAN S MANUFCTRING ADR ... ..o . 10/16/2015 . [MERRILLLYNCH ... 336.000|................ 7TA16|....... XXX oo
875465106 ....| TANGER FACTORY OUTLET CENTER ..o . 11/01/2015 . |MERRILLLYNCH ... [ 1,474.000(.............. 50,642|....... XXX
87612E106 ....| TARGET CORP ... ... . 09/02/2015 . [MERRILLLYNCH ... 745.000).............. 57,637....... XXX oo
876664103 ....| TAUBMAN CENTERS INCCOMREITS ... L . 12/02/2015 . |MERRILLLYNCH ... 211.000).............. 15,3091....... XXX
87927Y102 ....| TELECOM ITALIA SPASPON ADR (NEW) ... [ . 1213172015 . |MERRILLLYNCH ... [ 1,368.000(.............. 16,182 1....... XXX
881624209 ....| Teva Pharmaceutical INd ADR ... . 12/31/2015 . |MERRILLLYNCH ... 1,445.000(.............. 89,288 ....... XXX oo
89151E109 ... [ TOTALSA.SPADR ......ooiiiiiiee e 1213172015 . [MERRILLLYNCH ... L 602.000|.............. 31,166]....... XXX o |
892331307 ....| TOYOTAMOTOR CORP ADR ... ... . 12/31/2015 . [MERRILLLYNCH ... 173.000(.............. 20,8911....... XXX oo
H42097107 ... .|UBSAG ... ..ot . 10/16/2015 . |MERRILLLYNCH ... 457.000(................ 8,773(....... XXX
913017109 .... | UNITED TECHNOLOGIES CORPORATION ..o . 10/21/2015 . |MERRILLLYNCH ................ 1,199.000(............. 129177 (... XXX oo
911271302 ... |UNTD OVERSEAS BKSPN ADR .........ccooiiiiiiii e . 10/16/2015 . [MERRILLLYNCH ... 156.000(................ 4492(....... XXX oo
91529Y106 ....[UNUM GROUP .........ooooiiiiiii e - 11172015 . [MERRILLLYNCH ... L 813.000.............. 29,823 ]....... XXX o |
92276F100 ....| VENTASINC COM ... .. . 11/01/2015 . |MERRILLLYNCH ... 1,544.000(.............. 84,822|....... XXX oo
92857W308 ...| VODAFONE GROUP ..o L . 08/07/2015 . |MERRILLLYNCH ... 193.000................ 7,082(....... XXX o
929042109 ....| VORNADO REALTY TRUST COMPANY ... ... . 10/20/2015 . |MERRILLLYNCH ... 3.000........... 297 ... XXX oo
949746101 ....|WELLS FARGO & CONEW ... ..o . 11/05/2015 . |MERRILLLYNCH ... 1,751.000(.............. 95,537 ....... XXX oo
95040Q104 ... [WELLTOWERIINC .........ooiiiiiiei e . 12/02/2015 . [VARIOUS ... L 2,760.000|............. 167,571]....... XXX o |
92890T106 ....|WH GROUPLTD ... ... o . 11/02/2015 . |MERRILLLYNCH ... 2,466.000|.............. 32,247....... XXX oo
977868306 ... |[WOLSELEY .........iiiiiiiiie e . 12/31/2015 . [MERRILLLYNCH ... L 1,335.000|................ 7,920(....... XXX o |
92937A102 ....|WPP PLCNEW/ADR ... .. e . 10/16/2015 . [MERRILLLYNCH ................ 67.000................ 7418|...... XXX oo
G98290102 ... [XLGROUP ... oot . 12/23/2015 . [MERRILLLYNCH ..o L 1,804.000(.............. 68,771....... XXX o |
98433V102 ....[ YAHOO JAPAN CORP ........oiiiiiiiie i . 10/16/2015 . [MERRILLLYNCH ... L 1,341.000(.............. 10,599 |....... XXX o |
98956P102 ....| ZIMMER HOLDINGS INC ... . 09/02/2015 . [MERRILLLYNCH ... 422.000(.............. 42557 |....... XXX oo
654624105 ... [ Nippon Telephone Adr ... ... oo F |0 08/24/2015 . [MERRILLLYNCH ... | 739.000|.............. 24274 |....... XXX o
904784709 ....| Unilever NVNY Reg Shs ... .. F ... 10/16/2015 . [MERRILLLYNCH ... 90.000|................ 4,029(....... XXX oo
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .......... ... [ 5,983,158 ]....... XXX o[
Common Stocks - Parent, Subsidiaries and Affiliates
111111217 MTGLM HOLDING COMPANY ... ..o . 02/13/2015 . {Undefined .................... 1,500.000(......... 15,000,000 ....... XXX oo
9199999 Subtotal - Common Stocks - Parent, Subsidiaries and Afflates .. ... . ... 15,000,000 ....... XXX oo
Common Stocks - Mutual Funds
057071870 .... | BAIRD CORE PLUSBOND FUND ... . 12/28/2015 . |Bank of America ................ocooiiiiii 7546936 |.............. 83,646 ....... XXX oo
057071409 ....| BAIRD SHORTTERMBOND FUND ... L . 12/28/2015 . | Bank of America ................ocoooeiiii e [ 4618186 (.............. 44,668 1....... XXX o
233203827 ....|DFAUSLARGE CAPVALUE ... e . 12/16/2015 . |Bank of America ................ococoiiiiii 5743.535|............. 181,572 ....... XXX oo
23320G323 ... |DFAWORLD EXUS GOVT FXD-INS ... . 12/16/2015 . |Bank of America ..................ccoooeeeiiiieeiie L 309,597.523........... 3,000,000]....... XXX o |
31420B300 ....| FEDERATED INSTHIGH YLD BOND ..........ooooiii i . 12/01/2015 . |Bank of America ..o 40,820.363|............. 392,1291....... XXX oo
464287598 ....|Ishares Russell 1000 Value Indx Fd ...................... . 10/15/2015 . |Bank of America ................ococoiiiiii 7,913.000(............. 7754801 ....... XXX oo
464287630 .... | Ishares Russell 2000 Value ................cooviiieiiie e e . 03/03/2015 . | Bank of America ................ocoooiiiiiiii [ 8,840.000|............. 901,249 ....... XXX
464287648 ....| ISHARES TRUST RUSSELL 2000 GROWTH ... e . 10/15/2015 . |Bank of America ...................cocociii 1,812.000............. 250,116 ....... XXX oo
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4812C1330 ....| JP MORGAN SHORT DURAT BOND-SL ......ovveiiieiieecee e [ . 12/29/2015 . | Bank of AMENiCa ...........cooovvieiiiiieie [ 2,508.640|.............. 27,282|....... XXX |
68381F607 ....| OPPENHEIMER MAIN ST S/M C-l ..o [ . 12/09/2015 . |Bank of AMENiCa .............c.ooveiiiiiiiiiieie 11,124.880|............. 285,798 ....... XXX |
808524201 ....| SCHWAB USLARGE_CAP ... oot [ . 10/15/2015 . | Bank of AMENiCa ...........ccoovveiiiiiiiiiieiee [ 16,718.000|............. 800,876 ....... XXX |
921937504 ....| VANGUARD BOND INDEX FUND INC ..o . 11/12/2015 . | Bank of AMEriCa ............coooveiiiiiiii [ 252,418.212|........... 2,700,000 ....... XXX |
92206C680 ....| VANGUARD RUSSELL 1000 GROWTH .......oiiiiiiiiiiiiiiiieiiiieiiiiei | . 10/15/2015 . [Bank of AMErica ..........coovvvieiiiiiieiiiiiiiiiii [ 5,027.000|............. 500,336]....... XXX oo i
9299999 Subtotal - Common Stocks - MULUAI FUNGS ... o 9,943,152 ....... XXX oo
Common Stocks - Money Market Mutual Funds
111111118 ... |BBIF Money Fund ... [ . 12/31/2015 . [Merrill Lynch ... L 217,570.000............. 217570 ... XXX o[
9399999 Subtotal - Common Stocks - Money Market Mutual FUNAS ... 217,570 ....... XXX oo
9799997 Subtotal - CommMON StOCKS - Part 3 ... 31,143,880 ....... XXX oo
9799998 Summary ltem from Part 5 for COMMON SEOCKS ....... ... e e e e [ 2,361,463 |....... XXX o[
9799999 Subtotal - COMMON STOCKS . ... ... e e e 33,505,343 | ....... XXX o[
9899999 Subtotal - Preferred and CommoOn StOCKS ... .. ... 34,385,201 ....... XXX oo
9999999 TOAIS ... ..o e [ 57,216,619|....... XXX oo [ 54,703

9¢l3
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Bonds - U.S. Governments
38376GC24 | GNMACMO 2011 ... 12/16/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 46,6011 ....... 46,601 ....... 462991 ....... 46,344 04/16/2032
38376GL57 | GNMA CMO 2011 ... 12/16/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 23,033|....... 23,0331....... 23,159 23,138 12/16/2035
38378BQQ5 | GNMA CMO 2012 ... 12/16/2015{ PRINCIPAL RECEIPT ....|... XXX ... |...... 15,081 ....... 15,081 |....... 15,232 15,214 03/16/2040
38378B7E3 | GNMA CMO 2013 ... ... |12/16/2015| PRINCIPAL RECEIPT ....[... XXX ... |....... 5318|......... 5318 (......... 5,290 ....5292 05/16/2046
38378KWU9| GNMACMO 201396 ..o ... |12/16/2015| PRINCIPAL RECEIPT ....[... XXX ... |....... 3223|......... 3223(......... 3,187 ....3,189 11/16/2041
36179QRZ6 | GNMA PASS-THRU M SINGLE FAMILY ........ ... |12/21/2015| PRINCIPAL RECEIPT ....|... XXX ... |...... 52,507 |....... 52,507 |....... 55977 | .o, 10/20/2044
38376GVY3 | GNMA REMIC TRUST 2010-122 2037 .......... ... |04/16/2015( VARIOUS ............... XXX 11,156 | ....... 11,155 ....... 11,390 ....... 11,356 11/16/2037
38376GYT1 | GNMA REMIC TRUST 2010-156 2039 .. 12/16/2015{ PRINCIPAL RECEIPT ....|... XXX ... |....... 1633]......... 1633 ......... 1,640 ... 1,639 03/16/2039
38376GGV6 | GNMA REMIC TRUST 2010-52 20381 .. 10/16/2015{ VARIOUS ............... XXX 75,0001 ....... 75,000 ....... 75,627 75,508 12/16/2038
38378BSP5 | GNMA REMIC TRUST 2012-46 20381 .. ... |12/16/2015| PRINCIPAL RECEIPT ....|... XXX ... |...... 26,321 ....... 263211....... 26,584 26,550 11/16/2038
38376GJ35 | GNT 2011-47TACMO 2011 ............. ... |04/16/2015( VARIOUS ............... XXX 15441 ....... 15441 (... 15,574 15,550 04/16/2032
912828MY3 | U.S. TRSY INFLATION NTE ... ... |04/15/2015 VARIOUS .. XXX 216,197 ...... 200,000 ...... 2229411 ...... 217,464 04/15/2015
912810QT8 | UNITED STATES TREASBDS ........... ... |05/13/2015 VARIOUS .. XXX 387,655(...... 370,000 ...... 371867 (...... 371,858 11/15/2041
912810FTO | UNITED STATES TREAS BDS 04.500 ... . |08/01/2015| VARIOUS ..... XXX 191434 |...... 145,000 ...... 178722 ...... 178,452 02/15/2036
912810RJ9 | UNITED STATES TREAS BDS 3%11/1 ... ... |12/23/2015| Bank of America . XXX 257,769 | ...... 255,000 ...... 254861 (... ... 01/01/2044
912828C24 | UNITED STATES TREASNTS ......... ... |05/13/2015| VARIOUS ....... XXX 697,349 ...... 690,000 ...... 684,537 ...... 684,877 02/28/2019
912828D64 | UNITED STATES TREASNTS ... ... |06/18/2015| Bank of America . XXX 160,166 | ...... 160,000 ...... 159,788 | ...... 159,819 08/31/2016
912828D72 | UNITED STATES TREASNTS ... ... |04/24/2015{ VARIOUS ............... CXXX 314,0311...... 310,000 ...... 311,502 ...... 311,485 08/31/2021
912828D98 | UNITED STATES TREASNTS ... . |03/19/2015{ VENDOR CODE 1000
NOTINTABLE .......... XXX 340497 (...... 340,000 ...... 339,538 |...... 339,577 09/15/2017

912828F47 | UNITED STATESTREASNTS ................. ... |09/17/2015 VARIOUS ..... XXX 130125 ...... 130,000 ...... 130,320 ...... 130,285 09/30/2016
912828WK2 | UNITED STATES TREASNTS ... .oo.|... |09/28/2015] McDonnell ....... XXX 100,019 ...... 100,000 ....... 99,974 .. 99,985 01/01/2016
912828XA3 | UNITED STATES TREASNTS ......... ... |12/31/2015| Bank of America . Lo XXX 01/01/2018
912828NZ9 | UNITED STATES TREAS NTS 1.25%0 ... ... |03/17/2015/ VARIOUS ....... s XXX 09/30/2015
912828G38 | UNITED STATES TREASNTS 2.25%1 ......... .. |09/08/2015| Bank of America ......... Lo XXX , ! , 11/15/2024
912828WJ5 | UNITED STATES TREAS NTS 2.5%05 ......... ... |05/13/2015{ VARIOUS ............... XXX 453370 ...... 435000 ...... 443375]...... 443,241 05/15/2024
912810QY7 [ USTREASURY ....................... ... | ... |02/19/2015] MERRILL LYNCH .. XXX 253,435(...... 250,000 ...... 203,325(...... 204,313 204,436 | ... 11/15/2042
0599999 Subtotal - Bonds - U.S. GOVEIMMENES ..ottt ... 4419805]..... 4,300,313 |..... 4,324,862 ..... 3753289 |............. | (6310) [ | (6310) | | 4,312,604 . XXX
Bonds - U.S. Special Revenue, Special Assessment
3137EACM9| FEDERAL HOME LNMTGCORP .............. ... |07/16/2015] McDonnell ............... XXX 09/10/2015
3128MDG23| FHLMC ... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 07/01/2027
312932ZG4 | FHLMC A8 6143 ........ 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 05/01/2039
312934M58 | FHLMC A87580 ........ 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 07/01/2039
312936KB2 | FHLMC A89290 .......... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 10/01/2039
3137A1TK9 | FHLMC CMO 2010 - 3725 . 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 09/15/2024
3137AA5U3 | FHLMC CMO 2011 .......... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 07/15/2025
3128MJGBO| FHLMC GO 8193 ................. 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 04/01/2037
312928BY5 | FHLMC PC GOLD CASH30 ... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 12/01/2043
3128MD3A9 | FHLMC PC GOLDCOMB15 .............. .. |12/15/2015| PRINCIPAL RECEIPT ....|... XXX ... 04/01/2029
3129413U9 | FHLMC PC GOLDCOMB30 .............. ... |12/15/2015| PRINCIPAL RECEIPT ....[... XXX ... 08/01/2040
31292SA83 | FHLMC PC GOLD CASH30 ................... ... |12/15/2015| PRINCIPAL RECEIPT ....[... XXX ... 02/01/2043
312928B25 | FHLMC PC GOLD CASH 30 ... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 01/01/2044
3128MMRN5 FHLMC PC GOLD COMB 15 ... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 01/01/2029
3128M8NA8 | FHLMC PC GOLD COMB 30 ....... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 08/01/2040
3128MJQ78 | FHLMC PC GOLD COMB 30 ... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 02/01/2042
3128MJS35 | FHLMC PC GOLD COMB 30 ... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 07/01/2043
3128MJT26 | FHLMC PC GOLD COMB 30 ...... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 01/01/2044
3128MJT67 | FHLMC PC GOLD COMB 30 ...... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 02/01/2044
3128MJT75 | FHLMC PC GOLD COMB 30 ....... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 02/01/2044
3128MJTH3 | FHLMC PC GOLD COMB 30 ... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 10/01/2043
3128MJTU4 | FHLMC PC GOLD COMB 30 ........... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 01/01/2044
312940EU9 | FHLMC PC GOLD COMB 30 5.000 20 .. 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 04/01/2040
3132JA6NO | FHLMC PC GOLD PC 30YR ... 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 06/01/2043
3132JNZ26 | FHLMC PC GOLDPC30YR ......... ... |... [12/15/2015| PRINCIPAL RECEIPT ....|... XXX ... 09/01/2043
3132MAVH1| FHLMC PC GOLD PC 30YR4.00020 ........... ... |12/15/2015] PRINCIPAL RECEIPT ....|... XXX ... 11/01/2044
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3137A5LS1 | FHLMC REMIC SERIES 3795 .................. ... |12/15/2015| PRINCIPAL RECEIPT ....[... XXX ... 03/24/2015
3137A8FP8 | FLHMCCMO 2011 ............. 12/15/2015{ PRINCIPAL RECEIPT ....|... XXX ... 02/15/2025
31416TDX4 | FN AAQ117 ........ 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 07/01/2039
31418BL38 |FNMA ............. 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 01/01/2045
31417CB95 | FNMA PAB 5463 .. 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 06/01/2042
31398MAQ9| FNMA 2010-9 ........ 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 01/25/2024
31403DUB3 | FNMA P745878 ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 10/01/2036
31410KXY5 | FNMA P889995 ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 09/01/2038
31410XGC4 | FNMA P900295 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 09/01/2036
31416A4W7 | FNMA P994637 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 11/01/2038
31416H4V4 | FNMA PAA0835 ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 01/01/2039
31416SWB3| FNMA PAA8741 ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 07/01/2039
31417LBR5 | FNMA PAC1847 ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 09/01/2024
31417LD36 | FNMA PAC1921 ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 09/01/2039
31417NAQ4 | FNMA PAC3614 ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 08/01/2024
31417QRZ9 | FNMA PAC5003 ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 01/01/2040
31419A4N4 | FNMA PAE 0828 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 02/01/2041
31419FD60 | FNMA PAE4624 4% 2040 . ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 10/01/2040
3138AV3Q6 | FNMAPASSTHRU ................. 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 10/01/2041
31412PXCO | FNMA PASS THRULNG 30 YEAR ....... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 06/01/2039
3138EMT84 | FNMA PASS-THRU INT15YEAR ....... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 12/01/2028
3138WFM94| FNMA PASS-THRU INT15YEAR ....... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 09/01/2030
3138YR6TO | FNMA PASS-THRU INT15YEAR ....... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 07/01/2030
3138AVP66 | FNMA PASS-THRU LNG 30 YEAR ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 10/01/2014
3138EG2X1 | FNMA PASS-THRU LNG 30 YEAR ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 09/01/2014
3138EMFV8 | FNMA PASS-THRU LNG 30 YEAR ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 12/01/2043
3138MFSZ1 | FNMA PASS-THRU LNG 30 YEAR ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 11/01/2042
3138X3XL1 | FNMA PASS-THRU LNG 30 YEAR ... 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... 09/01/2043
3138XGNF6 | FNMA PASS-THRU LNG 30 YEAR ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 12/01/2043
31410LFB3 | FNMA PASS-THRU LNG 30 YEAR ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 08/01/2041
31416NCWO0| FNMA PASS-THRU LNG 30 YEAR ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 04/01/2039
31416TL49 | FNMA PASS-THRU LNG 30 YEAR ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 08/01/2039
31417DU27 | FNMA PASS-THRU LNG 30 YEAR ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... ... 1975 11/01/2042
31417QVZ4 | FNMA PASS-THRU LNG 30 YEAR ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... .. 1,439 11/01/2039
31418ABA5 | FNMA PASS-THRU LNG 30 YEAR . 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... .. 1,251 12/01/2041
31417B5T0 | FNMA PASS-THRU INT 15 YEAR 2.5 . 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... .. 10,606 06/01/2027
3138EL5L3 | FNMA PASS-THRULNG 30 YEAR ..... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... . 49,922 12/01/2043
3138Y6ND2 | FNMA PASS-THRU LNG 30 YEAR 4.0 . 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 12/01/2044
31418BNG7 | FNMA PASS-THRU LNG 30 YEAR 4.0 ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 02/01/2045
31418BPB6 | FNMA PASS-THRU LNG 30 YEAR4.0 ......... 12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... 03/01/2045
31418UBC7 | FNMA PASS-THRULNG 30 YEAR 4.5 ......... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 05/01/2040
31371M7H4 | FNMA PASS-THRU LNG 30 YEAR5.0 ......... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 02/01/2037
31418AWT1 | FNMA PASS-THRU SF15105-1253. ...........|... |12/28/2015| PRINCIPAL RECEIPT ....[... XXX ... 08/01/2028
31418AES3 | FNMAPMA 1044 ....................cooeee. 12/28/2015] PRINCIPAL RECEIPT ....|... XXX ... 04/01/2042
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................. . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
00440EAJ6 | ACEINAHOLDINGS ..o ... |03/09/2015| McDonnell ............. o XXX 02/15/2017
009089AA1 | AIR CANADA 2013-1202611154.1 ............. .. [11/15/2015| VARIOUS .. Lo XXX 11/15/2026
02005RAD3 | ALLY AUTO REC TR 2010-5 201606 .. ... . 101/15/2015| Undefined Lo XXX 06/15/2016
02665UAA3 | AMER HOMES 4 RENT TR 2014-SFR2 ... 12/17/2015{ PRINCIPAL RECEIPT ....|... XXX ... 10/17/2036
02660TCSO | AMERICAN HOME MTG 2004-4 20450 ... 12/28/2015{ PRINCIPAL RECEIPT ....|... XXX ... 05/25/2045
037833AK6 |APPLEINC ... 11/02/2015{ McDonnell ............. o XXX 05/03/2023
05947U4F2 | BANC AMER CMBS 20056 ......... ... |12/10/2015| PRINCIPAL RECEIPT ....[... XXX ... 09/10/2047
064149C88 | BANK N S HALIFAX SR GLBLNT 21 ... ... |02/05/2015| Bank of America ........ Lo XXX 01/01/2021
07383F7Y8 | BEAR STEARNS CMBS 2005-PWRS .. . |07/15/2015 PRINCIPAL RECEIPT ....|... XXX ... 06/11/2041
07387BAL7 | BEAR STEARNS CMBS 2005-PWR9 ... 12/11/2015] PRINCIPAL RECEIPT ....|... XXX ... 09/11/2042
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10112RAS3 | BOSTON PPTYS LTD PARTNERSHIP ......... ... |02/09/2015| Bank of America ......... Lo XXX 05/15/2021
12673PACY [ CAINCSRGLBLNT 19 ... ... |10/26/2015| Bank of America ... o XXX 01/01/2019
126802CL9 | CABELAS CC MSTR TR 2013-12026 ...........|... |05/19/2015| Bank of America .........[... XXX ... 02/17/2026
14313KAC2 | CARMAX AUTO OWNERABS ......... ...|... [12115/2015| PRINCIPAL RECEIPT ....|... XXX... 03/15/2016
149806AB7 | CAZENOVIA CREEK FDG 12015-12 .. 12/10/2015{ PRINCIPAL RECEIPT ....|... XXX ... 12/10/2023
17275RAS1 [ CISCOSYSINC ............ccoeeenes ... |11/01/2015] MERRILLLYNCH ........ o XXX 03/03/2017
17305EEW1 | CITIBANK CREDIT CARD 2012 ......... . |04/121/2015{ VARIOUS ............... Lo XXX 10/07/2017
210795QB9 | CONTINENTAL AIRLN PT TR 2012-2 .. ....| ... [10/29/2015| Sink PMT @ 100.0000000 |... XXX ... 10/29/2024
22303QAL4 | COVIDIEN INTLFINSAGTDSRN ............ ... |02/09/2015( McDonnell ............... Lo XXX 06/15/2020
225458DN5 | CSFB COML MTG PTC 2005-C1 ............... ... |01/16/2015{ VARIOUS ............... Lo XXX 02/15/2038
244199BF1 [DEERE&CO ..........ocoiiiiinnnn ... | ... |02/20/2015| Bank of America . s XXX 09/01/2042
247367AX3 | DELTA AIRLINES PT 2002-1 20240 ... |09/01/2015| VARIOUS ....... co s XXX 02/01/2024
29250RAUO | ENBRIDGE ENERGY PARTNERSLPS ....... | ... |02/01/2015| Undefined .. c e XXX 09/15/2021
01F040610 [FNMA ... ... ... | ... [01/09/2015| Undefined .. Lo XXX 12/15/2015
36159LBS4 | GE DEALER FLRPLN 2012-1201702 ..... ....| ... |01/20/2015| Undefined .. Lo XXX 02/20/2017
369622SN6 | GENERAL ELEC CAP CORP PERP ...... ....| ... [12/03/2015| Undefined .. co s XXX 12/29/2049
419838AA5 | HAWAIIAN AIRL TR 2013-1 202707 ... ...|... [07115/2015{ VARIOUS ............... Lo XXX 07/15/2027
43814FAC6 | HONDAAUTO RECV 2013-4 ............. ... |... [12/18/2015| PRINCIPAL RECEIPT ....|... XXX ... 09/18/2017
44890BAE6 | HYUNDAI AUTO RECEIVABLES TRUST .......[... |04/152015| PRINCIPAL RECEIPT ....[... XXX ... 04/15/2016
T 466247GD9 | JP MORGAN ACCEPT 2004-A520341 ......... ... |12/28/2015| PRINCIPAL RECEIPT ....[... XXX ... 12/25/2034
I | 46625YSP9 | JP MORGAN COM MTG 2005-LDP3 ... ... |... |10/21/2015| VARIOUS ............... Lo XXX 08/15/2042
o |46641YAAT | JP MORGAN MTG TR 2014-2 ... ....|... [12/28/2015| PRINCIPAL RECEIPT ....|... XXX ... 06/25/2029
46625HHP8 | JPMORGAN CHASE&CO ............... . |... [01/20/2015| MATURITY .............. Lo XXX 01/20/2015
485161AS2 | KANSAS CITY SOUTHN DE MEXICOS ........ ... |04/20/2015| Undefined co s XXX 05/15/2023
494550BR6 | KINDER MORGAN ENERGY PARTNERS ...... ... |12/15/2015] McDonnell Lo XXX 02/01/2019
52108H2Z6 | LB-UBS COMMERCIAL MORTGAGE .......... ... |03/15/2015| PRINCIPAL RECEIPT ....[... XXX ... 02/15/2040
55616XAL1 | MACYS RETAIL HLDGS INCSRNT3 ..........[... |09/09/2015| MERRILLLYNCH ........ Lo XXX 01/01/2024
58155QAC7 | MCKESSONCORP ............cceeeene. ... ... |07/28/2015( McDonnell ............... Lo XXX 03/01/2016
595481AC6 | MID-STATE CAPITAL 2005-1 20400 ... ... |12/15/2015| PRINCIPAL RECEIPT ....[... XXX ... 01/15/2040
61745M3H4 | MORGAN STANLEY CAP 2005-HQ5 ... ... |01/14/2015| PRINCIPAL RECEIPT ....[... XXX ... 01/14/2042
63938PAH2 | NAVISTARFINDEALER .............. ... |09/25/2015{ VARIOUS ............... Lo XXX 09/25/2018
655844BP2 | NORFOLK SOUTHERN CORP SRNT3. ....... | ... |05/28/2015| Bank of America . v XXX 01/01/2024
68389XAT2 | ORACLE CORP SRFLTNT17 ........... ....| ... [11/01/2015{ McDonnell ....... co] s XXX 07/07/2017
726505AP5 | PLAINS EXPL& PRODTN CO SRNT6 ... . [09/01/2015| Undefined ............... o XXX 02/15/2023
760985H79 | RESIDENTIAL ASSET SEC 2003-RZ5 ... ... |12/28/2015| PRINCIPAL RECEIPT ....[... XXX ... 09/25/2033
767201AK2 | RIO TINTO FINUSALTD GTDNT3 ...... ....|... |08/12/2015| Bank of America ......... Lo XXX 02/01/2020
7846NAF48 | SMART US TRUST 2011-4 ............... ... |... |08/31/2015| VARIOUS ....... co s XXX 08/14/2017
843646AF7 | SOUTHERN PWR CO SRNT 4.875%15 ........|... |07/15/2015 MATURITY ...... o XXX 07/15/2015
85771PAN2 | STATOILASASRNT 3.7%24 ............ ....| ... [10/29/2015| Bank of America . Lo XXX 01/01/2024
909317BE8 | UNITED AIRLINES PT CERT 2009-2 ... |... |07/15/2015| VARIOUS ....... co s XXX 01/15/2017
91529YAH9 [ UNUMGROUP ...........ccooiiiiiiiiin ... |01/06/2015] McDonnell ............... Lo XXX 09/15/2020
90345WAD6 | US AIRWAYS 2012-2APIT .................... ... |12/03/2015{ VARIOUS ............... o XXX 12/03/2026
921796MZ8 | VANDERBILT MTG INC 2003-A 2026 .. ....|... |12/07/2015| PRINCIPAL RECEIPT ....[... XXX ... 05/07/2026
92343VBT0 | VERIZON COMMUNICATIONSINC ............ ... |03/17/2015| VENDOR CODE 1000
NOTINTABLE .......... Lo XXX 01/01/2043
96950FAN4 | WILLIAMS PARTNERSLP SRGLBL .......... ... |12/14/2015| Undefined co s XXX 03/04/2044
96950FAGY | WILLIAMS PARTNERSL P SRNT4. ..... ....|... [10/14/2015| McDonnell ............... o XXX 11/15/2020
98158LAC1 | WORLD OMNIAUTO TR 2014-A2019 .......... 12/15/2015] PRINCIPAL RECEIPT ....|... XXX ... . T 04/15/2019
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffi Ilated) .. 3,406,933 |..... 3,366,332 | ..... 3,454,766 ,324, , (12,813) N 3436943 ............. (30,011) (30,011) \ . XXX
8399997 Subtotal - Bonds - Part4 ... .. 8,786,705 8,626,182 8,772,876 014, , T (50,160) ™ 8,709,186 |............. 77,510 77,510 I . XXX
8399998 Summary Item from Part 5 for Bonds ... Lo |... 6499684 (.. ... 6,302,166 | ..... 6,547,994 , , N 6,544,682 ............. , (45,002) S . XXX
8399999 Subtotal - BONAS . ...\ ... .. 15,286,389 | ... 14,928,348 | ... 15,320,870 014, (53,469) ... 15,253,868 32,508 S . XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
020002606 .| ALLSTATE CORP DEP 1/1000C ...............| ... 03/05/2015 Undefined ............... [..... 1,500.000...... A444 | 40,2301....... 40425]........ (195) | oo [ | (195) | oo e 40230 ..o 1214 ......... 1214 ......... 633|. XXX.
25746U703 | DOMINION RESINCVANECRPUNI ..........| ... 04/14/2015| Undefined ............... [..... 1,400.000...... 78810(............ 50|....... 83,282(....... 82893 |.............|...... (3,067)[............. |t (3,067)[........... | 79826 (.............|...... (1,017) | ....... (1,017) | ....... 2,144, XXX .
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29364W306 | ENTERGY LALLC1STMTGBD ............... ... |03/05/2015 Undefined ...............|..... 2,000.000...... 50,919 . XXX,
369604BM4 | GENERAL ELECTRIC CO PERP SR-A . ... |... |06/30/2015| Undefined .. .. 116,490.000 | ..... 116,490 . XXX
302570AX4 | NEXTERAENERGY CAPITAL ................. ... |06/30/2015| Undefined .. ..101,300.000..... 101,300 . XXX
693475AK1 | PNC FINANCIAL SERVICES .......... ... |06/30/2015| Undefined .. .. 110,250.000 | . .... 110,250 . XXX
854502AF8 | STANLEY BLACK & DECKERINC .. ... |06/30/2015| Undefined .. . 108,450.000 | ..... 108,450 . XXX,
860630201 .| STIFEL FINL CORP SR NT 6.7%22 ... |01/15/2015 Undefined ...............|..... 1,800.000...... 45,000 . XXX
913017117 .| UNITED TECHNOLOGIES CORP CORP ........ . 07/23/2015| Undefined ...............|...... 650.000...... 33,787 . XXX
949746PM7 | WELLS FARGO&CO ... 06/30/2015| Undefined . 110,500.000 | ..... 110,500 . XXX
8499999 Subtotal - Preferred Stocks - Industrial and Mlscellaneous (Unafflllated) ................................................. 796,950 (11,177) . XXX
8999997 Subtotal - Preferred Stocks - Part4 ............. ... 796,950 (11,177) . XXX
8999998 Summary Item from Part 5 for Preferred Stocks ........................ o 366,720 . XXX
8999999 Subtotal - Preferred StOCKS ........... ..o 1,163,670 (11,895) . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
000375204 . ABBLTD .......\cviniiaiiiiiaiiiiaieae ... |10/23/2015 MERRILLLYNCH ........|...... 878.000]...... 16,124 ... XXX ... 18,570 . XXX
004239109 .| ACADIA REALTY TRUSTREIT ... . |04/01/2015] MERRILLLYNCH ........|...... 293.000]...... 10,059 ... XXX... ....9,385 . XXX
HO023R105 | ACELIMITED ................. 12/15/2015{ MERRILLLYNCH ........|...... 809.000...... 91,492 (... XXX... 92,938 . XXX
00687A107 | ADIDAS AG SPNADR ... .oov| ... [11/09/2015| MERRILLLYNCH ........|...... 299.000...... 13414 ... XXX ... 10,317 . XXX,
008252108 .| AFFILIATED MANAGERS ..................... ... |12/15/2015 MERRILLLYNCH ........|...... 504.000..... 100,586 ... XXX ... 106,969 . XXX
001055102 .| AFLAC COrp. ...\ ... |11111/2015 MERRILLLYNCH ........|..... 1,541.000...... 98,663 (... XXX ... 91,879 . XXX
009279100 .| AIRBUSGROUP ...................... ... |... |08/13/2015| MERRILLLYNCH ........[...... 813.000...... 13,639 ... XXX... 10,032 . XXX
03938L104 .| ARCELORMITTAL SA. LUXEMBOURG ... . 08/13/2015] MERRILLLYNCH ........|...... 441.000]....... 3922|... XXX... 4,864 . XXX,
046353108 .| ASTRAZENECAPLC SPNDADR ........ ... |12/16/2015 MERRILLLYNCH ........|...... 729.000...... 34230 (... XXX... 35,823 . XXX
Y0486S104 | AVAGO TECHNOLOGIES ............. . 103/01/2015{ MERRILLLYNCH ........|....... 98.000...... 10,769 | ... XXX ... ....9,858 . XXX
053484101 .| AVALONBAY COMMINICATION INC . 12/02/2015{ MERRILLLYNCH ........|....... 53.000(....... 9557 ... XXX... ....8,660 . XXX
05382A104 | AVIVAPLC ........ 11/01/2015{ MERRILLLYNCH ........|...... 132.000....... 1951 ... XXX.oo [ 202600 . XXX,
054536107 .| AXA-SPONS ADR . 10/13/2015{ MERRILLLYNCH ........|...... 471.000]...... 11,655|... XXX... 10,781 . XXX
056752108 .| BAIDUINC ............. <oov| ... [10/27/2015| MERRILLLYNCH ........|....... 27.000f....... 45% (... XXX... ....6,155 . XXX
059460303 .| BANCOBRADESCO ..........c.ccovivinnn ... |11/03/2015] MERRILLLYNCH ........|..... 2,257.000...... 13118 ... XXX ... 25,149 . XXX
69367U105 | BANK MANDIRI TBK-UNSPON ................ . |08/11/2015] MERRILLLYNCH ........|...... 974.000(....... 6690 |... XXX... 8,454 . XXX,
06738E204 | BARCLAYSPLCADR ............ 11/20/2015{ MERRILLLYNCH ........|...... 798.000]...... 11,188]... XXX ... 11,978 . XXX
072730302 .| BAYERAG SPADR ... 10/08/2015{ MERRILLLYNCH ........|...... 173.000...... 24684 (... XXX... 23,673 . XXX
055434203 .| BG GROUPPLCSPADR ........... 12/01/2015{ MERRILLLYNCH ........|...... 632.000(....... 9573 ... XXX... ... 8,444 . XXX
09063H107 | BIOMED REALTY TRUST INC COM . 11/01/2015{ MERRILLLYNCH ........|..... 2,410.000...... 56,168 (... XXX ... 51,911 . XXX,
101121101 .| BOSTON PPTYSINC ................. ... |12/21/2015 MERRILLLYNCH ........|...... 103.000...... 12,954 ... XXX... 13,255 . XXX
105105100 .| BRAMBLESLTD ............ . 106/30/2015{ MERRILLLYNCH ........|...... 799.001(...... 11,082]... XXX ... 13,751 . XXX
105105209 .| BRAMBLES LTD SHS ADR .. ... |10/15/2015 MERRILLLYNCH ........|...... 241.000(....... 3516 (... XXX ... |.........3338|.............. . XXX
120738406 .| BUNZLPLCADR ............ . .o.| ... |01/02/2015| MERRILLLYNCH ........[...... 212.000(....... 579 |... XXX... 5,747 . XXX,
12541W209 | C.H. Robinson Worldwide ...................... ... |09/01/2015] MERRILLLYNCH ........|...... 412.000]...... 26,779 (... XXX ... 30,855 . XXX
149123101 .| CATERPILLARINC. ....... TR ... |01/14/2015 MERRILLLYNCH ........|...... 980.000...... 83,409 (... XXX... 89,699 . XXX
124857202 .| CBS Corp New Class B . 10/01/2015{ MERRILLLYNCH ........|..... 1,207.000...... 62,885(... XXX... 66,795 . XXX
15639K300 | CENTRICAPLC ............. ... |11/01/2015 MERRILLLYNCH ........|...... 701.000(....... 9726 |... XXX ... 12,099 . XXX
166744201 .| CHEUNG KONG HLDG ADR . ... |04/10/2015 MERRILLLYNCH ........|...... 955.000...... 14,101)... XXX ... 15,968 . XXX
166764100 .| CHEVRONTEXACO CORP ... ... |04/14/2015 MERRILLLYNCH ........|...... 891.000...... 94214 (... XXX ... 99,952 . XXX
171778202 .| CIELOSASPADR ............ . |08/03/2015{ MERRILLLYNCH ........|...... 212.000(....... 2685(... XXX... L2779 . XXX
172967424 .| CITIGROUP INC COM NEW ... ... |12/23/2015 MERRILLLYNCH ........|...... 843.000...... 45965|... XXX... 45,615 . XXX
12562Y100 | CK HUTCHISON HOLDINGS ... . 107/16/2015] MERRILLLYNCH ........|...... 634.000(....... 9,085(... XXX ... |.........9361 .ol . XXX
126132109 .| CNOOCLTD .................. ... |10/13/2015 MERRILLLYNCH ........|....... 37.000....... 4357 (... XXX... ....5011 . XXX
G2554F113 | COVIDIENLTD ................ . [01/27/2015] MERRILLLYNCH ........|...... 734000 ...... 69,732 (... XXX... 75,074 . XXX
225401108 .| CREDIT SUISSE GP SP ADR .. ...| ... [10/23/2015| MERRILLLYNCH ........|...... 266.000(....... 6,603|... XXX ... |.........6887|.............. . XXX
126408103 .[ CSXCORP .......vvviiiiiiiieii e ... |03/03/2015] MERRILLLYNCH ........|..... 1,231.000...... 42426|... XXX... 44,599 (6,972) . XXX
126650100 .| CVS CORPORATION ............coveeinn, ... |07/01/2015 MERRILLLYNCH ........|..... 1,040.000..... 107,69 ... XXX... 100,162 (38,035) . XXX
24872B100 | DENSO CP UNSPONSORED ADR .. ... |05/21/2015 MERRILLLYNCH ........|...... 109.000 ....... 2,853 ... XXX... ... 2,541 . . XXX
251566105 .| Deutsche Telekom Ag Spons ... . 108/13/2015 MERRILLLYNCH ........|..... 1,314.000(...... 23703 ... XXX ... .. 20,879 . XXX
25179M103 | DEVON ENERGY CORP ....... ... |... [11/02/2015| MERRILLLYNCH ........|...... 533.000]...... 22301(... XXX... . 32,625 . XXX
254709108 .| DISCOVERFINLSRVC ........................ ... |01/27/2015 MERRILLLYNCH ........|..... 1,012.000...... 56,598 (... XXX... 66,276 . XXX
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268780103 .| EONAG SPONSADR .........cviiiiinnin ... |02/09/2015 MERRILLLYNCH ........|...... 606.000(....... 8785(... XXX... . XXX,
292505104 .[ENCANA ..., . 109/03/2015{ MERRILLLYNCH ........|...... 953.000(....... 6520 ... XXX... . XXX
294761107 .| EQUITY RESIDENTIAL SHBEN INT ... ... |10/06/2015 MERRILLLYNCH ........|...... 871.000...... 67,499 (... XXX... . XXX
294821608 .| ERICSSONLMTELCLBADR ........ . |04/01/2015{ MERRILLLYNCH ........|..... 5,170.000]...... 66,616 (... XXX ... . XXX
30225T102 | EXTRA SPACE STORAGE INC COM .. 12/21/2015 MERRILLLYNCH ........|..... 1,138.000...... 88,6% (... XXX... . XXX,
30231G102 | EXXON MOBILECORP ............... .| ... [12/23/2015 MERRILLLYNCH ........|..... 2413000 ..... 188,550 ... XXX... . XXX
307305102 .| FANUCLTD-UNSP ..., ... |05/12/2015] MERRILL LYNCH .. e 501.000...... 17,462 ... XXX ... . XXX
313747206 .| FEDERAL REALTY INVT TRSHBENINT ...... ... |01/26/2015 MERRILLLYNCH ........|....... 64.000....... 9,307 |... XXX... . XXX
345550107 .| FOREST CITY ENTERPRISES INCCLA ....... ... |03/03/2015 MERRILLLYNCH ........|...... 190.000....... 4783 (... XXX... . XXX,
36318L104 .| GALAXY ENTMT GROUPTLD ................. ... |10/19/2015 MERRILLLYNCH ........|...... 298.000...... 10,159 | ... XXX ... . XXX
36160B105 | GDF SUEZ SPONSADR ....... . 07/31/2015] MERRILLLYNCH ........|..... 1,758.000...... 42832]... XXX... . XXX
369604103 .| GENERAL ELECTRIC CO ... 12/01/2015{ MERRILLLYNCH ........|..... 2,828.000(...... 83619(... XXX... . XXX
370334104 .| GENERALMILLSINC ..........ocoiiiiiinnnn, ... |10/07/2015] MERRILL LYNCH .. e 259.000]...... 14410 ... XXX ... . XXX,
38141G104 | Goldman Sachs Group Inc ............. ... |07/13/2015 MERRILLLYNCH ........|...... 198.000...... 41261]... XXX... . XXX
38489R100 | GRAMERCY PROPERTY TRUST INC . ... |03/23/2015] MERRILLLYNCH ........|..... 4,964.000...... 31640 (... XXX... . XXX
39137B109 | GREAT WALLMOTORCO ..........oovvvennn ... |04/10/2015 MERRILLLYNCH ........|...... 120.000....... 8127 |... XXX ... . XXX
406216101 .| HALLIBURTON COMPANY .................... . |04/01/2015] MERRILLLYNCH ........|...... 469.000|...... 20179 (... XXX ... . XXX,
404141109 .[HCPINCCOM ............ooiiiiiiien .. [11/01/2015| MERRILLLYNCH ........|..... 2,615.000...... 99,084 (... XXX... . XXX
42217K106 | HEALTH CARE REIT INC COM ... . 109/30/2015{ MERRILLLYNCH ........|..... 1,698.000...... 98412(... XXX... . XXX
43300A104 | Hilton Worldwide Hidgs ........... ... |11/01/2015 MERRILLLYNCH ........|...... 369.000(....... 9425(... XXX ... . XXX
437076102 .| HOME DEPOTINC ............ ... |05/01/2015 MERRILLLYNCH ........|...... 721.000]...... 81436 (... XXX ... . XXX,
438516106 .| HONEYWELL INTL INC DEL ... .| ... |04/01/2015 MERRILLLYNCH ........|...... 450.000]...... 46212|... XXX ... . XXX
44107P104 | HOST HOTELS & RESORTS INC COM ... ... |04/21/2015 MERRILLLYNCH ........|...... 480.000]....... 9936 ... XXX... . XXX
404280406 .| HSBC Holdings PLC Spons ADR New ... ... |01/20/2015 MERRILLLYNCH ........|...... 911.000...... 41426|... XXX... . XXX
448415208 .| HUTCHISN WHAMPOAADR .......... . |06/30/2015{ MERRILLLYNCH ........|..... 1,341.000...... 28,112(... XXX... . XXX,
455807107 .| INDUSTRIAL AND COMMRCL BNK . ... |10/13/2015] MERRILLLYNCH ........|..... 1,620.000...... 24248 (... XXX ... . XXX
456788108 .| INFOSYS TECHLTDADR .......... . 106/02/2015{ MERRILLLYNCH ........|...... 390.000...... 12410 ... XXX ... . XXX
456837103 .| Ing Group NV Netherlands ... 12/22/2015{ MERRILLLYNCH ........|...... 853.000...... 12,328|... XXX... . XXX
458140100 .| INTELCORP .................. 11/16/2015{ MERRILLLYNCH ........|...... 575.000]...... 18455|... XXX... . XXX
45857P509 | INTERCONTINENTAL HOTELS ... ... |11/24/2015 MERRILLLYNCH ........|...... 173.000 ....... 6414 ... XXX ... . XXX
460146103 .| INTERNATIONAL PAPER CO ... . 06/25/2015{ MERRILLLYNCH ........|..... 1,086.000...... 55792 (... XXX... . XXX
46625H100 | JP MORGAN CHASE& CO ................... 10/27/2015{ MERRILLLYNCH ........|...... 517.000...... 33644 (... XXX... . XXX
4812A4831 | JPMORGAN TRIINTLVASMASH ............ 12/16/2015{ MERRILL LYNCH .. e 8,168.000...... 97,865(... XXX... . XXX
485785109 .| KASIKORNBANK .................oc.ee. ... |12/08/2015 MERRILLLYNCH ........|...... 139.000....... 2463 (... XXX... . XXX
486671106 .| KDDICORPSHS ......... ... |02/11/2015] MERRILL LYNCH .. e 1,266.000...... 20671(... XXX... . XXX
492051305 .| KEPPEL LTD SPONS ADR .. . |06/01/2015{ MERRILLLYNCH ........|...... 814.000...... 10,720 ... XXX ... . XXX
493267108 .| KEYCORPNEW ..........cccooiiiiiinnnes ... |11/01/2015 MERRILLLYNCH ........|..... 1,827.000...... 22,733 |... XXX ... . XXX
49427F108 | KILROY RLTY CORP COM .. ... |08/03/2015] MERRILLLYNCH ........|..... 1,592.000..... 113636 (... XXX ... . XXX
501044101 .| KROGER COMPANY ..., .. |06/01/2015| MERRILLLYNCH ........|..... 1,428.000..... 101,273 ... XXX ... . XXX
531172104 .| LIBERTY PPTY TR SHBEN INT .. veveeno| ... |06/25/2015 MERRILLLYNCH ........|..... 1,164.000...... 39,361(... XXX... . XXX
532457108 .| LILLY ELI AND COMPANY .............coeviee ... |09/14/2015 MERRILLLYNCH ........|..... 2,102.000 | ..... 164,294 ... XXX... . XXX
G5960L103 | MEDTRONICPLC ..o ... |04/14/2015 MERRILLLYNCH ........|...... 170.000...... 13222 ... XXX ... . XXX
58933Y105 | MERCK&CO,INC. .............. 10/13/2015{ MERRILLLYNCH ........|..... 3,004.000..... 157,785 (... XXX ... . 170,597 . (28,697) . XXX
594918104 .| MICROSOFT CORPORATION ... ... |11116/2015 MERRILLLYNCH ........|..... 1,869.000...... 97,528 (... XXX... .. 86,815 .. (2,891) . XXX
606822104 .| Mitsubishi UFJ Financial ........ ...|... |06/04/2015 MERRILLLYNCH ........|..... 1,520.000...... 11,249 ... XXX ... .... 8406 ... (930) . XXX,
61166W101 | MONSANTO CONEW ...........ccoiiiinnnnn ... |08/14/2015 MERRILLLYNCH ........|...... 565.000...... 59,886 (... XXX ... .. 67,501 .. (4,440 . XXX
637417106 .| NATIONAL RETAIL PPTYS INC COM ... 10/01/2015{ MERRILLLYNCH ........|...... 824.000...... 29,795 (... XXX... .. 32,441 (6,998) . XXX
641069406 .| NESTLE S A SPONSORED ADR ... ... |10/23/2015 MERRILLLYNCH ........|...... 282.000]...... 21746 ... XXX ... 205720 BT 873 . XXX
65339F101 | NEXTERAENERGY INCSHS ....... ... |09/01/2015 MERRILLLYNCH ........|...... 282.000]...... 29,041(... XXX... .. 29,974 (12,073) . XXX,
65535H208 | Nomura Holdings IncADR ......... ... |01/20/2015] MERRILLLYNCH ........|..... 2,832.000...... 15,057 ... XXX ... .. 16,057 5,803 . XXX
66987V109 | Novartis AG ................. . . [01/16/2015{ MERRILLLYNCH ........|....... 39.000....... 3897 ... XXX... ....3,614 (1,500) . XXX
670100205 .| NOVO NORDISKASADR .......... ... |10/22/12015 MERRILLLYNCH ........|....... 64.000....... 3418 (... XXX ... ... 2,708 (1,092) . XXX
674599105 .| OCCIDENTAL PETE CORP CAL ... ... |07/09/2015 MERRILLLYNCH ........|...... 189.000...... 13,882)... XXX... .. 15,235 . 1,505 . XXX,
68389X105 | ORACLE CORPORATION ........ ... |09/14/2015 MERRILLLYNCH ........|..... 2,476.000 | ..... 102,761 (... XXX ... |....... 9974 |...... 111,346 (11,371) . XXX
686330101 .| ORIXCORP SPADR ........ . |08/03/2015{ MERRILLLYNCH ........|...... 234.000]...... 15870 ... XXX ... .. 14,632 . (893) . XXX
69924R108 | PARAMOUNT GROUPINC ....... ... |10/01/2015 MERRILLLYNCH ........|...... 413.000]....... 6,875(... XXX... L TBT8 (10 [ (10) . XXX
69331C108 |PG&ECorp ................. ... | ... |09/23/2015| MERRILLLYNCH ........|..... 1,833.000...... 93,553 (... XXX... .. 97,589 (11,271) . XXX
718546104 | PHILLIPS 66 ....................cccceea.. ... |11/02/2015 MERRILLLYNCH ........|...... 800.000...... 69,666 (... XXX... |....... 45365|....... 57,360 (11,995) . XXX
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720190206 .| PIEDMONT OFFICE REALTY TRINC COM ... | ... [04/21/2015 MERRILLLYNCH ........|...... 479.000|....... 8690 ... XXX ... |.oooooo . 7,851 9024 (1ATA) e (1,174) . XXX,
693475105 .| PNCBANKCORP ..., .. [12/23/2015| MERRILLLYNCH ........[...... 217.000...... 20838 (... XXX... .. (6,391) . XXX
73328P106 | PORSCHE AUTOMOBIL .. ... |09/01/2015] MERRILL LYNCH .. e 2,101.000...... 16,555|... XXX... ....6122 . XXX
74435K204 | PRUDENTIAL PLC ADR ... . 07/28/2015] MERRILLLYNCH ........|...... 411.000]...... 19,952 | ... XXX .o |ooeeen 20301 | oo [ e e . XXX
74460D109 | PUBLIC STORAGE COM ......... ... |12/02/2015 MERRILLLYNCH ........|...... 524.000..... 108,293 ... XXX... . (10,983) . XXX,
74463M106 | PUBLICIS GROUPE SPON ADR .. ... |09/01/2015] MERRILLLYNCH ........|..... 1,075.000...... 19,697 |... XXX ... ... 3,975 . XXX
747525103 .| QUALCOMMINCCOM ... .. |09/04/2015| MERRILLLYNCH ........|..... 1,801.000..... 110,134 (... XXX ... .. (9423) . XXX
751452202 .| RAMCO-GERSHENSON PPTYS TR COM SHB | ... [04/21/2015 MERRILLLYNCH ........|..... 1,232.000...... 22,364 (... XXX... .. (4,447) . XXX
758205207 .| REED ELSEVIERPLC ............ccooiennn. .. |07/01/2015| MERRILLLYNCH ........[...... 390.000...... 13357 ... XXX ... .o 13357 ... 26540 .....(13182) | ..oovei [ (13,182) . XXX,
767204100 .| Rio Tinto PLC Spnsrd ADR ..................... . 105/01/2015] MERRILLLYNCH ........|...... 687.000...... 30,052 (... XXX...|.......34083|....... 31643|....... 2440 .o 2,440 . XXX
771195104 .| ROCHE HLDGLTD .......... ... |11/202015 MERRILLLYNCH ........|..... 3,716.000 | ..... 128,837 (... XXX ... |...... 113204 |...... 126,307 |..... (13,103) C(13403) | Lo [ 113204 | 15,633 . XXX
780259206 .| ROYAL DUTCH SHELL PLC . . |06/23/2015] MERRILL LYNCH .. e 1,138.000...... 71304 ... XXX ... |....... TI,718|....... 76,189 ....... 1,529 ... 1529 . XXX
783513104 .| RYANAIR HOLDINGS .......... ... |10/28/2015 MERRILLLYNCH ........|...... 272.000]...... 16913 ... XXX ... |....... 15478]|....... 19385|...... (3,907) .. (3,907) . XXX,
80105N105 | Sanofi Aventis .......... ... |03/25/2015 MERRILLLYNCH ........|...... 331.000...... 16,621 ... XXX ... |....... 18155|....... 15007 |....... 3,058 ....3,058 . XXX
803054204 .| SAPAGSHS .......... ... |02/04/2015 MERRILLLYNCH ........|....... 95.000....... 6298 |... XXX ... |.........6034|.........6617|........ (583) .. (583) . XXX
80687P106 | SCHNEIDERELECSA ...........ccoovviennn. .. |05/21/2015| MERRILLLYNCH ........|..... 1,477.000...... 22692(... XXX...|....... 19916|....... 21,284 ...... (1,368) . XXX
81783H105 | SEVEN AND | HOLDINGS CO .. . |06/01/2015] MERRILLLYNCH ........|...... 536.000...... 10954 ... XXX... |.........8223|.........9664|...... (1,441) . XXX,
82481R106 | SHIREPLC-ADR ................. 12/09/2015{ MERRILLLYNCH ........|...... 1120001 ...... 25292 (... XXX...|.......16228|....... 23804 |...... (7,577) . XXX
828806109 .| SIMON PROPERTY GROUP DEL ... 12/21/2015 MERRILLLYNCH ........|...... 716.000..... 139,522 (... XXX ... |...... 117,325|...... 130,391 ..... (13,066) . XXX
833641109 .| SOCIETE GENERALSPADR ....... ... |12/22/2015 MERRILLLYNCH ........|....... 66.000(......... B11 ... XXX .o |t 810 [ . . XXX
835699307 .| Sony COmp. ........oevuiinnnnn ... |05/20/2015 MERRILLLYNCH ........|...... 126.000 4057 (... XXX ... |[..o..n2801.........2579|......... (79)].. . XXX,
862121100 .| STORE CAPCORP ....... ... |03/03/2015 MERRILLLYNCH ........|...... 121.000....... 2673 |... XXX ... |.........2458|.........2615|........ (157)| .. . XXX
863667101 .| STRYKER CORPORATION ... ... |09/02/2015 MERRILLLYNCH ........|...... 669.000...... 63871(... XXX ... |....... 43901 |....... 63,107 ..... (19,206) | .. . XXX
86562M209 | SUMITOMO MITSUI-UNSPONS .. ... |04/14/2015 MERRILLLYNCH ........|...... 514.000(....... 4106 (... XXX ... [.........3125( . ........3742]........ 617)] .. . XXX
867224107 .| SUNCOR ENERGY-NEW ......... ... |02/04/2015 MERRILLLYNCH ........[....... 65.000....... 1935]... XXX... |.........2,564|.........2066|......... 498 . XXX,
87160A100 | SYNGENTAAGADR ............. . |04/10/2015{ MERRILLLYNCH ........|..... 1,196.000...... 80,644 (... XXX ... |....... 87022|....... 76831|...... 10,191 . XXX
874039100 .| TAIWAN S MANUFCTRINGADR ...............| ... 04/01/2015 MERRILLLYNCH ........[...... 162.000....... 3690 (... XXX...|.........1,935|.........3626...... (1,690) . XXX
87927Y102 | TELECOM ITALIA SPA SPON ADR (NEW) ..... .. |11/04/2015| MERRILLLYNCH ........[...... 670.000(....... 8710 ... XXX ... | 797200 7082000 910 . XXX
881624209 .| Teva Pharmaceutical Ind ADR . ... |08/04/2015 MERRILLLYNCH ........|...... 931.000]...... 60,488 (... XXX ... |....... 53206 |....... 53,542]........ (336) . XXX
254687106 .| THE WALT DISNEYCO ........ ... |08/24/2015 MERRILLLYNCH ........|...... 466.000 | ...... 47,704 | ... XXX ... [....... 25923 |....... 43,893 ]..... (17,970) . XXX
883556102 .| THERMO ELECTRON CORP .. ... |04/09/2015 MERRILLLYNCH ........|...... 285.000]...... 37,903 (... XXX...|....... 15146 ....... 35708 ]..... (20,562) . XXX
872540109 .| TIXCOSINCNEW ............ . 03/03/2015] MERRILLLYNCH ........|...... 791.000...... 54442 (... XXX ... |....... 45487 |....... B4247|...... (8,759) . XXX
892331307 .| TOYOTA MOTOR CORP ADR . ... |11/04/2015 MERRILLLYNCH ........|...... 214000 ...... 26,884 (... XXX...|.......23256|....... 26,853 |...... (3,597) . XXX
896522109 .| TRINITY INDUSTRYINC ....... ... |06/09/2015 MERRILLLYNCH ........|...... 764.000...... 21,062 (... XXX ... |....... 26054 |....... 21,400(....... 4,655 . XXX
900148701 .| TURKIYE GRTI BK SPN ADR ... |02/10/2015] MERRILLLYNCH ........|..... 3,944.000(...... 14936 ... XXX... |....... 14662]....... 15658 (........ (995) . XXX
913017109 .| UNITED TECHNOLOGIES CORPORATION ... [ ... |02/17/2015| MERRILLLYNCH ........[...... 112.000(...... 13603 ... XXX... |.........8413|....... 12880]...... (4,467) . XXX
92276F100 | VENTASINCCOM .......oovviiiiiiiinnnn. .. |12/02/2015| MERRILLLYNCH ........[...... 472.000]...... 25193 (... XXX... |....... 26,715|....... 33842|...... (7,127) . XXX
92343V104 | VERIZON COMMUNICATIONS ... ... |04/01/2015 MERRILLLYNCH ........|...... 886.000...... 43,001 ... XXX ... [....... 35811 |....... 41,447 |...... (5,637) . XXX
92857W308 | VODAFONEGROUP .................... ... |03/01/2015 MERRILLLYNCH ........|...... 195.000....... 6816 |... XXX ... |.........9798]|.........6663|....... 3,135 . XXX
929042109 .| VORNADO REALTY TRUST COMPANY .. . 08/03/2015{ MERRILLLYNCH ........|....... 94.000....... 9674 ... XXX... |.........8441|....... 11,065|...... (2,624) | . . XXX
977868306 .| WOLSELEY .........coiiiiiiiiiiiin, 12/18/2015{ MERRILLLYNCH ........|...... 852.000(....... 4637 (... XXX...|.........4988......... 4899 .......... 89| o [ . XXX
92937A102 |WPPPLCNEW/ADR ............oocoiiin .. [10/07/2015| MERRILLLYNCH ........|....... 39.000....... 4160 (... XXX ... [.........2304|.........4060(...... (1785) [ oo | e . XXX
(98290102 | XLGROUP .................... . |08/03/2015{ MERRILLLYNCH ........|..... 1,609.000...... 60,641(... XXX... |....... 53885|....... 55301|...... (1,416) . XXX
989825104 .| ZURICH INSURANCE GROUP . ... |03/02/2015 MERRILLLYNCH ........|..... 1,027.000...... 33154 (... XXX ... |....... 30489 |....... 32042]...... (1,553) . XXX
433578507 .| Hitachi Ltd Adr ................. F 109/10/2015| MERRILLLYNCH ........[...... 645.000...... 38,635(... XXX...|.......39938|....... 48091|...... (BA53) oo e [ (BB3) | 39,938 e (1,308) ] . XXX,
760267205 | Repsol SASpnsAdr ....................o..... F 09/11/2015| MERRILLLYNCH ........|..... 1477198 ...... 19,994 ... XXX... |....... 30,556 |....... 27,446 ....... 31030 30556 (10 563)|...... (10 563) . XXX
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..o, .. 5368158 |... XXX... . (612,664) [ ..o e | (B12664) | | 4,852,700 | ... | 515457 [...... 515,457 . XXX
Common Stocks - Mutual Funds
026547828 .| American High Income Trust ................... 12/17/2015{ MERRILL LYNCH .. 203,558.363 | ... 1,903276|... XXX ... |..... 2,100,005 ..... 2,188,252 ..... (88,247) (88,247) | .....ocoov | e 2,100,005 . (196,730) . XXX
355148859 .| FRANKLINBS ADV NEW ..................... .. |12/31/2015| Bank of America .........|... 20,749.144 | ..... 909,227 ... XXX ... [...... 974807 |...... 9254121...... 49,396 | ... 49396 .. [ 974807 .....ocoove | e (65,580) . XXX
464287614 .| ISHARES RUSSELL 1000 GROWTH ... ... |07/21/2015| Bank of America .........|..... 5115.000..... 525115|... XXX ... [...... 427555]...... 489,045|..... (61,490) [.....ooooooee e [ (B1490) | 4275855 . ... | 97,560 . XXX
464287598 .| Ishares Russell 1000 Value Indx Fd ............. ... |07/21/2015| Bank of America .........|..... 5,089.000..... 525199 (... XXX ... |...... 305,817 [...... 531,292 (... (225475)|...........c | | (225475) L 305,817 (... o 219,382 . XXX
464287648 .| ISHARES TRUST RUSSELL 2000 GROWTH ... | ... |07/21/2015| Bank of America ... e 2,560.000 | ..... 400,183 ... XXX ... [...... 179614 | ...... 364,493 (... (184879)|.......cooov | [ (184879 [ [ 179614 ... | 220,569 . XXX
683807608 | OPPENHEIMER INT'L BOND FD-| 12/15/2015| Bank of America . .|.. 415026407 |... 2,295,096 ... XXX ... |..... 2,557,690 ..... 2,452,806 | ..... 104,883 [ .....ooovoi | [ 104883 2,557,690 ... ... (262,594) ’ . XXX
77956H104 | Rowe T Price Intl FundsInc .............. 12/31/2015{ VARIOUS ....... .. 211,160.434 | ... 1,742,072 (... XXX ... |..... 2,099,987 ..... 1,887,774 | ..... 212212 o [ 212212 2,099,987 (... ... (357915)|..... (357,915) | ...... 35325|. XXX.
74144Q500 | T ROWE PRICE INSTL INTL BOND FUND 12/15/2015| Bank of America . .. 290,706,457 | ... 2,363468 ... XXX ... |..... 2,765,000 ..... 2,555,310 ..... 209690 (... oo | 209690 | | 2,765,000 | ... . (401,557)|..... (401,557) | ...... 57,771|. XXX.
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922040100 .| Vanguard Institutional Index Fund ............... ... |07/21/2015| Bank of America .........|..... 2,580.379|..... 500,000 |... XXX ... [...... 284,056 |...... 486,840 | ... (202,784) |............. | oo | (202,784) | ........... |...... 284056 (............. |..... 2159501 ...... 215950 ..... 124791, XXX
9299999 Subtotal - Common Stocks - Mutual FUNAS ........... ... . 11,163,636 ... XXX ... [... 11,694,531 ... 11,881,224 |... (186,694) |............. |............. |..... (186,694) |........... 11,694,531 (... ... (530915)|..... (530,915) | ..... 488,175|. XXX.
Common Stocks - Money Market Mutual Fund
111111118 .| BBIF Money Fund ....................ocoeee. j 12/31/2015 MERRILLLYNCH ........ .. 651,176.000|..... 651,176 ... XXX ... [...... B51176 ... | e e e B51176 ... [ e . XXX
9399999 Subtotal - Common Stocks - Money Market Mutual Funds .......................occ 651,176 (... XXX... |...... 651176 | .............. | 651176 | ............. | . XXX
9799997 Subtotal - Common Socks - Part 4 ........... ... . 17,182,970 ... XXX ... [... 17,198,407 | ... 17,214,849 (799,358) | ... [ (799,358) | ........... 17198407 (L (15,458) | ...... (15,458) | ..... 669,404 |. XXX .
9799998 Summary Item from Part 5 for Common Stocks ............ ... 2,230,062 (... XXX... |..... 2361463 ... 2,361,463 ............. o (131,404) | (131,404) | ...... 11,729 . XXX
9799999 Subtotal - COMMON SEOCKS ... .. ...\t . 19413032 ... XXX ... |... 19,559,870 ... 17,214,849 ... (799,358) |............. |....ccooooii|oins (799,358) | ........... ... 19559870 ............. ... (146,862) | ..... (146,862) | ..... 681,133]|. XXX.
9899999 Subtotal - Preferred and CommOn SOCKS ............ ... ..20576,702|... XXX ... |... 20,740,590 |... 18,021,099 |... (799,553)|..... (11,700) [..........oo | (811,253) | ........... ... 20,728889............. . (152,213) | ... (152,213) | ..... 694,815|. XXX.
9999999 TOAIS .. .. ... .. 35,863,091 (... XXX... |... 36,061,460 (... 26,035,241 ... (799,553)]..... (65,169) [ ............. |..... (864,722) |........... . 35982757 |............. . (119,705) | ..... (119,705) | ..... 855,307 |. XXX.

9vi3
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F 12 13 14 15 16
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E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
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cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Governments
912810QT8 ...| UNITED STATES TREAS BDS .. | .. |05/01/2015| VARIOUS 05/13/2015 | Bank of America .....
912828C57 ... | UNITED STATES TREAS NTS .. | .. |02/01/2015| Undefined ... 05/13/2015| VARIOUS ...........
912828D98 ... | UNITED STATES TREAS NTS .. | .. | 05/19/2015| VARIOUS ... 11/01/2015{ VARIOUS ...........
912828F47 ... | UNITED STATES TREAS NTS .. | .. |01/21/2015| Undefined 11/01/2015 | Undefined ...........|..... 185,000 ...... 185202 ...... 185198 | ...... 185,116 | ....
912828G53 ...| UNITED STATES TREAS NTS .. | .. |09/09/2015 | Bank of America ..... 12/21/2015 | Bank of America ..... |..... 370,000 ...... 370,328 |...... 369,668 |...... 370,311
912828G95 ...| UNITED STATES TREAS NTS .. | .. |01/20/2015 | Undefined ........... 03/11/2015 | VENDOR CODE 1000
NOTINTABLE ......|..... 320,000 ...... 325725(...... 320,785(...... 325,588
912828K58 ... | UNITED STATES TREAS NTS .. | .. |09/18/2015 | Bank of America ..... 10/16/2015 | Bank of America ..... |..... 915,000 ...... 909,556 | ...... 910,1321...... 909,663 | ....
912828XA3 ...| UNITED STATES TREAS NTS .. | .. |05/18/2015 | Bank of America .. ... 05/27/2015 | Bank of America .....|..... 140,000 ...... 140170 ...... 139,995 ...... 140,168
912828WS5 .. | UNITED STATES TREAS NTS
1625% ..o 10/26/2015 | Undefined ........... 12/21/2015 | Undefined ...........
912828VV9 ...| UNITED STATES TREAS NTS
2425% ..o 11/01/2015 | Undefined ........... 12/21/2015 | Undefined ...........
912828G38 ...| UNITED STATES TREAS NTS
225%1 05/27/2015| VARIOUS ........... 09/08/2015 | Bank of America .....
912828WJ5 .. .| UNITED STATES TREAS NTS
25%05 ... 05/01/2015 | VARIOUS 05/13/2015 | Bank of America .....
912828D56 ... | US TREASNOTE ... 04/20/2015 | Undefined ... 05/13/2015 | Bank of America .....
912828SV3 ...| US TREASURYNB ....... 12/14/2015 | Undefined ... 12/121/2015 | Undefined ...........
912828XB1 ...| US TREASURYNB ....... 09/01/2015 | Undefined ... 09/03/2015 | Undefined ...........
912828VB3 ...| US TREASURY NOTE .. | 09/01/2015 | Undefined ... . |09/03/2015 | Undefined ...........
0599999 Subtotal Bonds - U.S. Governments ... .. ... ... i
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
160429UA2 ...| CHARLESTON SC WTRWKS &
SWR ... .. | 08/21/2015 | Undefined 11/04/2015 | Undefined ...........[...... 70,000 ....... 80,718 ....... 79799 ....... 80,679
57582RDU7 .. | MASSACHUSETTS ST GO BDS 08/20/2015 | Undefined 11/01/2015 | Undefined ...........[...... 85,000 ...... 105264 | ...... 106,045 ...... 104,942
882723SR1 ...| TEXAS ST GO MOBILITY FD
BDSA ........o 06/18/2015 | Bank of America ..... 11/06/2015 | Bank of America .....|...... 90,000 ...... 107,736 ...... 108,535 ...... 107,180
2499999 Subtotal - Bonds - U.S. Political Subdivismns of States (Direct and Guaranteed) ... 245000 ...... 293,718 |...... 294379(...... 292,801
Bonds - U.S. Special Revenue, Special Assessment
3132MAVH1 ..| FHLMC PC GOLD PC 30YR
4.000 20 03/04/2015 | Undefined 05/31/2015| VARIOUS ...........|...... 99,345 ...... 106,256 | ...... 106,101 |...... 106,179
31418BL38 ... [FNMA .. ... 06/14/2015 | Undefined . 07/25/2015 | VARIOUS .. v 95,000....... 96,911 ....... 96,911 ....... 96,907 | ...
3199999 Subtotal Bonds - U.S. Special Revenue, Spemal ASSESSMENE ... ..t 194,345 ...... 203,167 | ...... 203,0121...... 203,086
Bonds - Industrial and Miscellaneous (Unaffiliated)
023770AB6 .. .| AMER AIRLINES PT TR 2015-1
202 . .. | 03/02/2015 | Undefined ........... 06/09/2015 | Undefined ...........|...... 50,000 ....... 50,000 ....... 495631 ....... 50,000
032511BJ5 ... | ANADARKO PETE CORP SR
GLBLNT ...t .. | 02/19/2015 | Undefined ........... 08/19/2015 | Undefined ...........|...... 75,000 ....... 76464 |....... 72527 |....... 76,397
064159FL5 ... | BANK OF NOVA SCOTIA SR
GLBLNT ..., .. | 02/09/2015 | Undefined ........... 09/03/2015 | Undefined ...........|...... 70,000 ....... 71845(....... 70,046 | ....... 71,693
136385AL5 ... | CANADIAN NAT RES LTD NT VENDOR CODE 1000 VENDOR CODE 7003
6.25%3 ... 03/11/2015| NOT IN TABLE ....... 08/05/2015| NOT INTABLE ......|...... 25,000]....... 29,330 ....... 26,703 |....... 29,289
Y1639JAD0 ...|CITICLTD ... .. | 06/17/2015 | Undefined 07/08/2015 | Undefined ...........|..... 100,000 ...... 114,132 ... 113,276 114,005
231021AQ9 ...| CUMMINS INC SR GLBL NT 43 . | .. | 05/31/2015| Undefined ... 12/23/2015 | Undefined ...........[...... 75,000 ....... 93,741 ....... 88,202 93,591
01F040651 ... |FNMA ..., 05/01/2015 | Bank of America ..... 05/06/2015 | Bank of America .....|..... 205,000 ...... 2188%|...... 218,229 2185% | ....
01F040677 ... |FNMA ............. 07/01/2015 | Undefined ........... 07/01/2015 | Undefined ...........|..... 205,000 ...... 216,763 |...... 217,054 ...... 216,763 | ....
01F040628 ... | FNMA TBA 30YR 02/01/2015 | Undefined ........... 02/09/2015 | Undefined ...........|..... 415000 |...... 443353 ...... 444050 ...... 443,344
01F040644 ... | FNMA TBA 30YR TBA 04.000%
APR ... .. | 04/01/2015 | Undefined ........... 04/15/2015 | Undefined ...........|..... 235,000 ...... 2499451 ...... 2512481 ...... 249,937
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01F040636 ... | FNMA TBA 30YR TBA 04.000% VENDOR CODE 1000 VENDOR CODE 1000
MAR ... 03/01/2015| NOT IN TABLE ....... 03/09/2015| NOT INTABLE ......|..... 415000 |...... 4430771 ...... 442,196 ...... 443067 | ..o (10) oo e (10) .o e [ [CTAD] P @7 e [
46625HHA1 .. | JPMORGAN CHASE & CO PERP VENDOR CODE 1000 VENDOR CODE 1000
SRNT ... 03/06/2015| NOT IN TABLE ....... 04/24/2015| NOT INTABLE ......|..... 100,000 ...... 107,730 ...... 107,625 ...... 107,716 [ oo [ ()] ()] [ ON].......... on]......... 3719 ......... 2,875
80283XAC1 .. | SANTANDER DRIVE AUTO
2014320 ... .. | 02/02/2015 | Undefined ........... 12/15/2015 | PRINCIPAL RECEIPT | ...... 84,522 |....... 84,492|....... 84,522 |....... 84522 (... 30 . i e B0 e e [ e 179 ... 16
886546AC4 ...| TIFFANY & CO SR GLBL 144A 44 .. | 03/11/2015 | VENDOR CODE 1000
NOTINTABLE ...... 05/14/2015 | Bank of America .....|...... 30,000 ....... 30,566 |....... 28,720 ....... 30,565 [ ..o (M (Mo e [ (1,845) | ....... (1,845) | .......... 935 ... 698
92343VCY8 .. | VERIZON COMMUNICATIONS VENDOR CODE 1000 VENDOR CODE 7003
INCSR........................ 03/17/2015| NOT IN TABLE ...... 03/17/2015| NOT INTABLE ......|...... 40,000]....... 38,199 (....... 38,346 | ....... 38199 (... | [ e U7l U7 9.
3899999 Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) ... .. 2124522 |..... 2,268,531 ..... 2,252,307 |..... 2267684 |..............[......... @47 .. @A) [ (15,378) | ...... (15,378) | ....... 12,848|......... 5,897
8399998 Subtotal - BONAS . ... ... .. 6,302,166 | ..... 6,547,994 |..... 6,499,684 ..... 6,544,682 |.............. [....... (3,309) ..o (3309) ..o | (45,002) |...... (45,002) | ....... 414421....... 19,196
Preferred Stocks - Industrial and Mlscellaneous (Unaffiliated)
03027X407 ... | AMERICAN TOWER CORP NE
DEP1M ... 04/14/2015 | Undefined ........... 08/07/2015 | Undefined ...........[......... 400 (....... 404401 ....... 415911 ....... 40397 | .o @3) .o (@3) .o e 1194 ... 1194 ... 1373
03027X308 ... | AMERICAN TOWER CORP PFD
CONVS ..o, 01/07/2015 | Undefined ........... 04/14/2015| Undefined ........... |......... 400 ....... 458391 ....... 416791 ....... 45165 . ....coei | 674) oo o 674) | oo [ [ (3,486) | ....... (3,486) [ .......... 525 ...
29364W306 .. | ENTERGY LA LLC 1ST MTG BD 01/07/2015 | Undefined ........... 03/05/2015 | Undefined ...........[....... 1,000 ....... 25230 ....... 254601 ....... 25229 (.o (M (D] | [ 230 .o 230 [
373334119 ... | GEORGIA PWR CO PFD
NONCUMAQ7 .............oo .. 04/14/2015 | Undefined ........... 10/05/2015 | Undefined ...........[......... 500 (....... 53,110 ....... 51,608(....... B30 o | [ e e (1,502) | ....... (1,502) [ ......... 1,788 ..o
69360J669 ... | PS BUSINESS PKS INC CA S
RIMO ..o 02/23/2015 | Undefined ........... 06/18/2015 | Undefined ...........[....... 3,000 ....... 74250 ....... 71,999 ....... T4250 ..o | [ e e (2,251)|....... (2251)[......... 2156 ...
842400756 ... | SOUTHERN CALIF EDISON CO
PREF ... .. | 04/21/2015 | Undefined ........... 09/16/2015 | Undefined ...........[....... 1,000 ...... 100915 ...... 100,000 ...... 100,915 oo | e L e [ 915) | ......... 915)......... 2356 (...
949746RN3 .. .| WELLS FARGO & CO NEW DEP
SHCL ... .. | 01/15/2015| Undefined ........... 01/15/2015| Undefined ...........|...... 34,000....... 34,000....... 34,383 |....... 34,000 (... | [ e 383|.......... 33|
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ............................. 0| L 373,784 1...... 366,720 |...... 373,066 |.............. |......... T8)[.............. | T8) ... 6,347) | ....... 6,347) | ......... 8198 |..............
8999998 Subtotal - Preferred StOCKS ... ...t 373,784 |...... 366,720 ...... 373,066 (... |l (T8) | | (T18) | oo [ [ 6,347) | ....... 6,347)|......... 8198 [..............
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
000375204 ... |ABBLTD ..o 10/16/2015 | MERRILL LYNCH ....[10/23/2015 | MERRILLLYNCH ....
00287Y109 ... |ABBVIEINC ................... 07/16/2015 | MERRILL LYNCH ... .| 10/27/2015 | MERRILL LYNCH ...
00687A107 ... | ADIDASAG SPNADR .......... 10/16/2015 | MERRILL LYNCH ... [11/09/2015 | MERRILLLYNCH ....
008252108 ... | AFFILIATED MANAGERS ...... 01/21/2015 | MERRILL LYNCH ....|12/15/2015 | MERRILLLYNCH ....|..
05382A104 ... |AVIVAPLC ...t .. | 01/13/2015 | MERRILL LYNCH ....|11/01/2015 | MERRILLLYNCH ....| ..
05523R107 ... | BAE Systems PLC Spon Adr ... | .. |03/01/2015| MERRILL LYNCH ....| 08/04/2015 | MERRILL LYNCH ... {..
05946K101 ... | Banco Bilbao Vizcaya Argentaria 03/01/2015 | MERRILL LYNCH ... | 05/05/2015 | MERRILLLYNCH ....|..
059460303 ... | BANCO BRADESCO ........... . [10/16/2015 | MERRILL LYNCH ....| 11/03/2015 | MERRILLLYNCH ....{..
05545E209 ... | BHP BILLITON PLC SP ADR ....|.. |06/23/2015| MERRILL LYNCH ....| 08/24/2015 | MERRILL LYNCH ...
09063H107 ... | BIOMED REALTY TRUST INC
COM ..o 03/03/2015 | MERRILL LYNCH ... .| 11/01/2015 | MERRILL LYNCH ....
124857202 ... | CBS Corp New Class B . 03/02/2015 | MERRILL LYNCH ... .| 10/01/2015 | MERRILLLYNCH ....| ..
15639K300 ... [ CENTRICAPLC ........... 10/16/2015 | MERRILL LYNCH ....[11/01/2015| MERRILLLYNCH ... | ..
126132109 ... [CNOOCLTD ......... 08/12/2015 | MERRILL LYNCH ... .| 10/13/2015 | MERRILLLYNCH ....|..
23304Y100 ... | DBS GROUP HLDGS ........... . | 06/04/2015 | MERRILL LYNCH ....| 11/02/2015 | MERRILLLYNCH ....{..
D18190898 ... | DEUTSCHE BK AGREG SHS .. | .. | 08/07/2015 | MERRILL LYNCH ....|11/10/2015 | MERRILLLYNCH ....| ..
251566105 ... | Deutsche Telekom Ag Spons ... | .. |01/09/2015| MERRILL LYNCH ....| 08/17/2015 | MERRILLLYNCH ....{..
292505104 ... |ENCANA .................... 08/12/2015 | MERRILL LYNCH ... .| 09/03/2015 | MERRILLLYNCH ....| ..
29286D105 ... |ENGIESHS .................... . | 08/07/2015| VARIOUS ........... 10/01/2015 | MERRILLLYNCH ... | ..
294821608 ... | ERICSSON LM TEL CLBADR ..|.. |03/13/2015| MERRILL LYNCH ....| 04/01/2015 | MERRILLLYNCH ....{..
30231G102 ...| EXXON MOBILECORP ........ .. | 07/01/2015 | MERRILL LYNCH ....|12/23/2015 | MERRILL LYNCH ....
36318L104 ... | GALAXY ENTMT GROUP TLD ..|.. |08/12/2015| MERRILL LYNCH ....| 10/19/2015 | MERRILL LYNCH ....
370334104 ... | GENERALMILLSINC .......... .. | 01/14/2015 | MERRILL LYNCH ... .| 10/07/2015 | MERRILLLYNCH ....| ..
375558103 ... | GILEAD SCIENCES INC COM .. | .. | 09/01/2015 | MERRILL LYNCH ....|12/15/2015 | MERRILLLYNCH ....| ..
38489R605 ... | GRAMERCY PROPERTY TRINC| .. | 10/20/2015| VARIOUS ........... 12/18/2015 | MERRILL LYNCH ...
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38489R100 ... | GRAMERCY PROPERTY TRUST
INC ... 03/04/2015 | MERRILL LYNCH ... .| 03/23/2015 | MERRILL LYNCH .....
412822108 ... | HARLEY DAVIDSON INC .. 08/24/2015 | MERRILL LYNCH ... .| 10/21/2015 | MERRILLLYNCH ....| ..
404141109 ... |HCPINCCOM ................. .. | 10/20/2015 | MERRILL LYNCH ... .| 11/01/2015 | MERRILLLYNCH ....| ..
42217K106 ... | HEALTH CARE REIT INC COM . | .. | 03/03/2015| MERRILL LYNCH ....| 09/30/2015 | MERRILL LYNCH ....{..
443510201 ... |HUBBELLINC ..................|.. 07/01/2015 | MERRILL LYNCH ... .| 12/24/2015 | MERRILLLYNCH ....|..
448415208 ... | HUTCHISN WHAMPOA ADR ... 06/17/2015 | MERRILL LYNCH ... .| 06/30/2015 | MERRILLLYNCH ....|..
458140100 ... | INTELCORP ................... .. | 04/14/2015 | MERRILL LYNCH ....| 11/16/2015 | MERRILLLYNCH ....| ..
460146103 ... | INTERNATIONAL PAPER CO ...[.. |03/17/2015| MERRILL LYNCH ....| 07/01/2015 | MERRILL LYNCH ... | ..
492051305 ... | KEPPEL LTD SPONS ADR ..... 01/01/2015 | MERRILL LYNCH ... .| 06/01/2015 | MERRILLLYNCH ....|..
534187109 ... | LINCOLN NATLCORPIND ..... . | 05/05/2015 | MERRILL LYNCH ....| 07/16/2015 | MERRILL LYNCH ....{..
58933Y105 ... | MERCK & CO.,INC. ............ .. | 05/01/2015 | MERRILL LYNCH ....|10/13/2015 | MERRILLLYNCH ....| ..
61166W101 .. | MONSANTO CONEW .......... 01/14/2015 | MERRILL LYNCH ... .| 08/14/2015 | MERRILLLYNCH ....|..
66987V109 ... | Novartis AG .......... 11/18/2015 | MERRILL LYNCH ... [12/22/2015| MERRILLLYNCH ... .| ..
670346105 ... | Nucor Corporation . 04/09/2015 | MERRILL LYNCH ... .| 09/01/2015 | MERRILLLYNCH ....| ..
717081103 ... | PFIZERINC ....... 03/02/2015 | MERRILL LYNCH ... .| 06/25/2015 | MERRILLLYNCH ....| ..
718546104 ... | PHILLIPS66 ................... 07/01/2015 | MERRILL LYNCH ... .| 11/02/2015 | MERRILLLYNCH ....| ..
73328P106 ... | PORSCHE AUTOMOBIL .. 08/07/2015 | MERRILL LYNCH ... .| 09/01/2015 | MERRILLLYNCH ....|..
74005P104 ... | PRAXAIRINC ............. 05/01/2015 | MERRILL LYNCH ....|12/01/2015 | MERRILLLYNCH ....|..
74435K204 ... | PRUDENTIALPLCADR ........ 01/27/2015 | MERRILL LYNCH ....|07/17/2015 | MERRILL LYNCH .....
74460D109 ... | PUBLIC STORAGE COM ....... 03/17/2015 | MERRILL LYNCH ... .| 09/01/2015 | MERRILL LYNCH ...
74463M106 .. .| PUBLICIS GROUPE SPON ADR 08/07/2015 | MERRILL LYNCH ... .| 09/01/2015 | MERRILLLYNCH ....|..
747525103 ... | QUALCOMM INCCOM ......... . | 06/25/2015 | MERRILL LYNCH ....| 09/04/2015 | MERRILL LYNCH ....{..
756255204 ... | RECKITT BENCKISER GROUP . | .. | 01/07/2015 | MERRILL LYNCH ....| 05/06/2015 | MERRILLLYNCH ....| ..
771195104 ... |[ROCHEHLDGLTD ............. 09/01/2015 | MERRILL LYNCH ... .| 11/20/2015 | MERRILLLYNCH ....| ..
783513104 ... | RYANAIR HOLDINGS ... 08/07/2015 | MERRILL LYNCH ... .| 10/28/2015 | MERRILLLYNCH ....|..
803054204 ... |SAPAGSHS ........... 04/01/2015 | MERRILL LYNCH ... .| 09/01/2015 | MERRILLLYNCH ....| ..
81752R100 ... | SERITAGE GROWTH .......... .. | 12/03/2015 | MERRILL LYNCH ....|12/23/2015 | MERRILLLYNCH ....| ..
828806109 ... | SIMON PROPERTY GROUP DEL| .. |07/09/2015| MERRILL LYNCH ....| 11/01/2015 | MERRILL LYNCH ... {..
83364L109 ... | SOCIETE GENERAL SP ADR ...|.. |03/01/2015| MERRILL LYNCH ....| 12/22/2015 | MERRILLLYNCH ....{..
863667101 ... | STRYKER CORPORATION ..... 01/27/2015 | MERRILL LYNCH ... .| 09/02/2015 | MERRILLLYNCH ....| ..
896522109 ... | TRINITY INDUSTRYINC ........ 02/04/2015 | MERRILL LYNCH ... .| 06/09/2015 | MERRILLLYNCH ....| ..
904587102 ... | UNIBAIL-RODAMCO .. | 01/20/2015 | MERRILL LYNCH ... .| 04/14/2015 | MERRILLLYNCH ... .| ..
989825104 ... | ZURICH INSURANCE GROUP .| .. |06/01/2015| MERRILL LYNCH ....| 08/13/2015 | MERRILLLYNCH ....{..
760267205 ... | Repsol SASpnsAdr ........... F | 08/07/2015| MERRILL LYNCH ....| 12/31/2015 | MERRILL LYNCH ...
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..............................oo | L 1,361,463 | ..... 1,259,323
Common Stocks - Mutual Funds
683807608 ... | OPPENHEIMER INT'L BOND FD-| .. |07/24/2015 | Bank of America ..... 12/31/2015 | Bank of America .....|...... 86,655 |...... 500,000 ...... 479,203 ] ...... 500,000 [ ..o | [ e e L (20,797) | ...... (20,797) [ ..o
74144Q500 ...| TROWE PRICE INSTL INTL
BONDFUND ................... 07/24/2015 | Bank of America ..... 12/31/2015 | Bank of America .....|...... 60,459 ...... 500,000 ...... 491536 ...... 500,000 | ... | L [ (8,464)|....... (8,464) ... |
9299999 Subtotal - Common Stocks - Mutual Funds ... 1,000,000 ...... 970,739 |..... 1,000,000 ... [ (29,261) [ ...... (29261) ... [
9799998 Subtotal - COMMON SOCKS .. ........outi i 2,361,463 ..... 2,230,062 ..... 2,361,463 | ... [ (131,404) | ..... (131,404) | ....... M729) ...
9899999 Subtotal - Preferred and Common Stocks ... 2735247 | ..... 2,596,782 | ... .. 2734529 ... T8)[.............. | T8 ... (137,751) | ..... (137,751) | ....... 19927 |..............
9999999 TOAIS .. .. ...t 92832411 ..... 9,096,466 | ..... 9279211 ... [ (4027) ..o 4027 ... (182,753) | ..... (182,753) | ....... 61,369 |....... 19,196




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE DELTA DENTAL PLAN OF OHIO, INC.

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares

of Subsidiary, Controlled or Affiliated Companies
3 4 5 6 7 8

1 2 Stock of Such Company Owned
NAIC by Insurer on Statement Date
Valuation 9 10
Method Do Insurer's
(See Purposes | Assets Include
NAIC and Procedures Intangible
Company Manual of the Assets
Code or NAIC connected with
Description Alien Insurer Investment | Holding of Such | Total Amount
CUSIP Name of Subsidiary, |dentification Analysis Company's of Such Book/Adjusted Number of % of
Identification Controlled or Affiliated Company Foreign Number Office) Stock? Intangible Assets| Carrying Value Shares Outstanding
Common Stocks - Other Affiliates
111111217 ....| GLM Holding Company ................ooooo oo | o BiB) ..o No .o | ... 14,962,332 ....... 1,500.000{...... 25.000
111111126 .... | Renaissance Holding Company ..............{....... | ... 3i(B) ... ... No ... | ... 4,333120(......... 500.000]........ 4.200
1799999 Subtotal - Common Stocks - Other Affiliates ... ...19,295/452|..... XXX ... XXX
1899999 Subtotal - Common StOCKS ... ...t | .. 19,295,452 ... XXX..... XXX
1999999 Total - Preferred and Common StOCKS ................oviiviiiiiiiiiiiii e [ ...19,295/452]..... 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.

SCHEDULE D - PART 6 - SECTION 2

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

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

E16
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L3

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVEST
6 7 8

MENTS Owned December 31 of Current Year
14

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
8399999 TOtal BONAS ... .. .. L | L e e [ [ e L XXX XXX XXX
Class One Money Market Mutual Funds
.. 316175207 . | Fidelity Money Market#59 Ins'l .................|...... 12/31/2015 | Bank of America/Merrill Lynch ...| — |..... 5,667,359 | ... e e 5,667,359 | ..... 5,667,359 (... | ... 0110 ...... 0110|.. MON . |......... 5197 ..............
8999999 Subtotal - Class One Money Market Mutual FUNAS ........... ... ..o 5,667,359 | ... [ [ Lo XXX 5,667,359 | ..........co. [ XXX XXX XXX 5497 ...
9199999 Total Short-TErM INVESIMENES ... .. ...\t [ 5,667,359 ... [ [ XXX 5,667,359 | ... [ XXX XXX XXX 5497 |
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. ... NONE

E20 Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

E21 Schedule DB - Part B Sn 2 Futures Contracts Terminated ................. NONE

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

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE
E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE
E24 Schedule DL - Part 1 - Securities Lending Collateral Assets ................ NONE
E25 Schedule DL - Part 2 - Securities Lending Collateral Assets ................ NONE

E18 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Fifth Third Admin ... Cincinnati, OH ...............oocoii o [ o e (104,486) [X X Xi
Fifth Third Claims Checking ....................... Cincinnati, OH ... e L L o [ .. (8,074,508) X X X|
Fifth Third Indiv Prod Claims ...................... Cincinnati, OH ..............coocon o [ L e (2,351) XX X
Fifth Third Control Account ........................ Cincinnati, OH ... [ L L o [ ..10,685,665 [X X X
Fifth Third Prefunds ......................... Cincinnati, OH ..o e L L e L 834,400 [X X X
Fifth Third Receipts Groups ....................... Cincinnati, OH ...................oo e e L 249 X X X]
Bank of America Receipts Indiv ................... Chicago, IL ... e e 536,148 X X X
Wells Fargo BOD Deferred Comp ................. Chicago, IL ... e e e 416,532 [X X X|
First Premier Bank ...............cccociiiiiiii. Sioux Falls,SD ..........ooooviiviiiii o L L L L 49,985 X X X
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depoSItONies ......... ... ... XXX oo X X X]
0199999 Totals - Open Depositories XXX ool . 4,341,634 X X X
0299998 Deposits in .............. 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended dePOSIOTIES ..............o.oi i XXX X XX
0299999 Totals - Suspended DEPOSItONIES ........... ... ..o XXX X X X]
0399999 Total Cash ON DEPOSIE ..ot XXX . 4,341,634 X X X
0499999 Cash in Company's OffiCe ... ..o XXX .. XXX. XXX ool X X X]
0599999 Total CaSh ... e XXX | ... 4,341,634 XX X]
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1 danuary ... (787,176) [4. April ... | (4,981,844) (7. July ............. | (1,546,199) [ 10. October ..........|.......... (1,601,717)

2.February ..........| ... (5,789,665) [5.May ..........c.oo. | (1,509,556) | 8. August ............|..ccooe (4,974,961) [ 11. November .......|........... 1,013,444

3.March.............|.......... (7,702,343) [6.June ..............|.......... (4,535,882) [9. September ........|............ (371,042) [ 12. December .......|........... 4,341,635
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

8699999 Total Cash EqQUIVaIENtS ... ...

LZ3



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE DELTA DENTAL PLAN OF OHIO, INC.

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States, Etc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
217. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...,
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ...............oo.e.
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45. Utah (UT) ..o
46. Vermont (VT) ...
47. Virginia (VA) ...
48. Washington (WA) ...................
49. West Virginia (WV) .................
50. Wisconsin (WI) ...
51. Wyoming (WY) ...
52. American Samoa (AS) ..............
53. Guam (GU) ...
54. PuertoRico (PR) ....................
55. U.S. Virgin Islands (V1) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58. Aggregate Alien and Other (OT) ...
59. TOTAL ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

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

5803 plus 5898) (Line 58 above) ..

E28
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