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Annual Statement for the year 2015 of the CZECH CATHOL'C UNlON
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© o N o

Bonds:

1.1
1.2

U.S. trEaSUNY SECUMEIES.......cvcvucveeeireieeieiseiese et nes
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNnCIES...........wurerrenreeernernrereesesnesnnenns
1.22 Issued by U.S. government sponsored agencies...........c.euvrvrveennnens
Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES)......vvecvereiiieciesite ettt
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............c...........
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............cc.cccovverrrninnenee
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

1.513 Al Ot ...
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-based securities issued or guaranteed
by agencies shown in Ling 1.521.......ccccccovverviviereveieeieiees
1,523 AlLOHNET.......oovveieeiiieeee s

Other debt and other fixed income securities (excluding short-term):

21

22
2.3

Unaffiliated domestic securities (includes credit tenant loans and

NYDFId SECUMEIES).....vveveveciriereieieie e
Unaffiliated non-U.S. securities (including Canada
Affiliated securities

Equity interests:

3.1
32

3.3

34

3.5

Investments in mutual funds
Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development
Agricultural
Single family residential Properties...........ccovveveereeriereeeree s
Multifamily residential properties.
COMMENCIAl [OANS........voverireiierie et
Mezzanine real €state I0aNS..........cvvueeeeurrinieneiniinesese s

Real estate investments:

5.1
52

53

Property occupied by COMPANY..........ccccvviieiiriieieie e
Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccccocvereverieieieesen,
Property held for sale (including $......... 0 property acquired in
satisfaction of debt)..........cceeirieiiicee e

CONrACE IOBNS.......ooveeieicteccee ettt
DEIVALIVES. .....vvevieviiieiie sttt aes

Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments..............ccoevevvereierercinnnnns
. Other invested assets
. Total invested assets

176,152
130,390
................... 154,307

................... 197,974

............ 0.1

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

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

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

............ 0.0
............ 0.3

............ 0.0
............ 04

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

................... 176,152
................... 130,390
................... 154,307

................... 197,974

................... 176,152
................... 130,390
................... 154,307

................... 197,974

............ 0.1

............ 1.0
............ 0.7
............ 0.9

............ 1.1

............ 2.3

............ 0.0
............ 0.3

............ 0.0
............ 0.4

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

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

............ 0.2
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Annual Statement for the year 2015 of the CZECH CATHOL'C UNlON
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAN..........cc.cieicieiecre ittt e bbb bbb bbbttt ens 44,786
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.couuiiiieiriiieieiseee e saes 0

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13- ...ttt bbb
3.2 Totals, Part 3, COIUMN 11 ...ttt bbb 0

4. Total gain (10SS) 0n diSPOSalS, Part 3, COIUMN 18.........c.eiuiiierieieiesse sttt s bbb Rt

5. Deduct amounts received on disposals, Part 3, COIUMN 15............cciiiiieic ettt s bbb e bbbt b e

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ...ttt s s 1,358

8.2 Totals, Part 3, COIUMN O.......ovuieeeecce ettt ettt sttt bbbttt naenae 1,358
9. Book/adjusted carrying value at end of current period (LINES 14+2+3+4-516-7-8).........ccccererrrieerireieiietiees ettt sa et st ste bbb s s s sae st st 43,428
10.  Deduct total NONAAMItIE BMOUNES.........c.uieriiriieiierieeieieeis ettt bbb
11.  Statement value at end of current period (LINe 9 MINUS LINE 10).......c.oveiiiiireieiieieiees sttt es st ssa bbbt s s st b bbb s bbb s bes s s s ssensnsntes 43,428

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAN.........c.uueierurreiniireieereteee ettt sb bbbt
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.oiririeriirriesireee et iees 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 12.........oiiiiieiiirri bbb

3.2 Totals, Part 3, COIUMN 1. ...t bbb 0
4. ACCTUAL OF QISCOUNL........couiieriitiirii bbbt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.....coouiimiiiiiierisecestesse s ess sttt

52 Totals, Part 3, COUMN 8. N ‘ NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18.........c.cccooevverrrrvrrverrcec . . N ' ....... IR vt
7. Deduct amounts received on disposals, Part 3, COIUMN 15............coiiiiiiieieiccess ettt s st s bbb bbbttt
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........c.oiurieiiicieieee st
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13.......ouuiiieiirerieisiesesisecss sttt

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

101 TOtalS, Part 1, COIUMN ...ttt

10.2  Totals, Part 3, COIUMN 0.t ess sttt 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-849-10)........cccovvrivereriericrerierieeseeesese e 0
12, TOtal ValUBLION GlIOWANGCE. ..ot bbb
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceieevieeeeieieiees ettt ettt s sttt b e s e s s e s bbb b e e b s et e bbb s s e b s bt s s s b st et e s s b bt s st en e sae s s s e ens st 0
14, Deduct total NONAAMIIE GMOUNES.............crveurrercrirerireiie et ses s ess RS ESEEER R
15.  Statement value at end of current period (LINE 13 MINUS LINE 14).......c.iiireieericeece ettt es sttt b st b s s s st s st b b s sas s seessns st 0
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Annual Statement for the year 2015 of the CZECH CATHOL'C UNlON

© ® N o

10.

1.
12.
13.

L

® N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAT..........c.ccuuiiiieie ettt ettt bbb bbb st bbb bbbt sa st ens

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cccccueiiireieieieie ettt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.covueuiieiriiieieiseee e saes 0
Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 6. st

3.2 Totals, Part 3, COIUMN 2.ttt 0
ACCTUAN OF GISCOUNL........eoovveiesitiisesis st R8RSR R R

Unrealized valuation increase (decrease):

5.4 Totals, Part 1, COIUMN 13 NNE ............................

5.2 Totals, Part 3, ColUMN 9......ccovevvrrrrrncrnerrenrrerensenrsereeceesenes o) a1 i, 0
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19......c.iuiieiciicteseeeteese ettt bbbttt b a s bbb s ettt s s b s bt a bR bbb es bt n s st e st naen et

Deduct amounts received on disposals, Part 3, COIUMN 16..........cc.oiiueirieisiiiee s s st st bbbt st ent s

Deduct amortization of Premium aNd AEPIECIAHON............c.cvrverrierce ettt ettt ettt et b et et s et st s ae bbb s st et b s b st s nsesans et

Total foreign exchange change in book/adjusted carrying value:

9.1 TotalS, Part 1, COIUMN 17 ...ttt

9.2 Totals, Part 3, COIUMN 4.t 0
Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 15........ouoioicieiciecree ettt sttt et s st saeses s s st s

10.2 Totals, Part 3, COIUMN 11.......oiiirieeiiiresiseeseess st 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+8-7-8+9-10)........ccccvrrrrrrumrrnrirrininsisessrsssssee st ssssssssssssessssssssessessasens 0
Deduct total NONAAMIEA BMOUNES. ...ttt bbb

Statement value at end of current period (LiNE 11 MINUS LINE 12).......curiururririniireieerissiesesessessesssssss e sssssssssesssssssssessessssssessessasssessessassssssessesssnssessessassssssessanssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOE YEAT..........cuiuriueerrieieeiereie ettt sttt s e £ s s bbbt bbbt en 15,901,357
Cost of bonds and stocks acquUIred, Part 3, COIUMN 7............c.euiueieiiiiieie ettt bbbt bbb st b st bbb s bbbt nen 2,000,560
ACCTUAL OF QISCOUNL. ...ttt sttt b st s s bbb s s 44t bbb s b4 s s b b s bbb st s s bbb s bbbt en bbb s bbb st s nas 5,672
Unrealized valuation increase (decrease):
41 P, COIUMN 12,1ttt (3)
4.2 Part2, SECtion 1, COIUMN T5.......ouiiiiirrere bbb
4.3 Part2, SECHON 2, COIUMN 13......ouiiceieeeeeeecteee ettt ettt sttt st en s se ettt en st et n s s s sanennsasanseeas (47,036)
44 P4, COIUMN 17ttt (47,039)
Total gain (10ss) 0N diSPOSalS, Part 4, COIUMN 19.........coiuiiieeieie ettt bbb s s s bbb bR bbbt a bbbt (6,748)
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.............cieicieieeicieisee ettt bbbt bbbt 1,157,385
Deduct @amMOrtiZation Of PIEMIUM..........cc.eiiicieiicetcie ettt b e ettt s b st s s b s s b b st b s eb s bbbt bbbt s bt 29,999
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15.....coomiiieieirisesise sttt

8.2 Part2, SECON 1, COIMN 1.ttt ess st

8.3 Part 2, SECON 2, COIUMN 16........couuriumirireeiiierieeietiieeste st

8.4 Partd, COIUMN 15......couuiiiriiurieesieesiee sttt 8RR 0
Deduct current year's other-than-temporary impairment recognized:
9.1 P T, COIUMN T4ttt R
9.2 Part2, SECHON 1, COUMN 17 ...t ress s
9.3 Part2, SECHON 2, COIUMN T4........oiriiiiriereierie st ress st
94 Part4, COIUMN 13t R 0
Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-6-T+8-9).........cccurrrieriiieriieieiesss sttt 16,666,417
Deduct total NONAAMIE @MOUNES.........c...rvrrreerriirrerieeesesie st s RS SfEERE R

Statement value at end of current period (LiNe 10 MINUS LINE 11).......oiuiiieiciccecetecteee ettt ettt et bbb en s a et s et bnee 16,666,417
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Annual Statement for the year 2015 of the CZECH CATHOL'C UNlON

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds

BONDS 1. United States.. .673,823 716,274 863,545 779,988

Governments (Including all obligations 2. 0ANAGA. ... et | st | ettt ssentes | sreeesee sttt

guaranteed by governments) 3. Other COUNMHES. ...ovovirerrernes [ rreirrisisiiniisissisiissssesssiees [ onerersssssssssssssssssssssnssssssssens | soessonssnssssssnssessesssnssnssssansns | coosssssssssanssssssssasssssssssassseans
4. Totals....ooovrrrrrinrinsrisrinnns | e 673,823 | .o 716,274 | oo 863,545 | ..o, 779,988

U.S. States, Territories and Possessions

(Direct and guaranteed) 5. Totals....cooroniniiiniiniiniineies [ |, | |

U.S. Political Subdivisions of States, Territories

and Possessions (Direct and guaranteed) 6. TOtAIS. ..o o | orien s ssesnsens | srensens st ses et sns s ent s | crenseneentens st

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....ooovosiniiniiniincineies L | e, i | e

Industrial and Miscellaneous and Hybrid 8. United States........ccoeverveceees | coverrereisieienns 15,478,782 | w.ooevevvrrree. 15,078,531 | oveverererne 15,626,906 | .......ccverneee. 14,975,151

Securities (Unaffiliated) 9. CaANAGA......coeeiieeeieis | e [ e | s | nereses e
10. _Other Countries......coouenienee | cooneiniiniiisiisiesisiescnie [ | s |
11, TotalS. oo | v, 15,478,782 [ ..cooovvieene. 15,078,531 [ oo, 15,626,906 | ...oooveiissriecnnes 14,975,151

Parent, Subsidiaries and Affiliates 12, Totals...cocisiesisiisciciien | i [ | s, s
13. Total Bonds.......coossenmsrenssne | oo, 16,152,605 [ ..cooovreiriiniieenes 15,794,805 [ ..o, 16,490,451 | oo, 15,755,139

PREFERRED STOCKS 14. United States.......coovevrmmereins [ covvevrennneriinnciiene. 50,000 | ovverreererneererineenns 50,350 | ovveeereererereireens 50,000

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks.......| ..ccccoovcvvciinnnnne. 50,000 | oo, 50,350 | oo, 50,000

COMMON STOCKS 20. United States.......onmeevvimveees | vevevrmrenrirneriinneens 463,812 [ oo 463,812 [ oo 551,258

Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA.......coercerereieies | e | s | s
22. Other COUNtMES......covvveiiens | v | e | e

23, TotalS. .o | v 463,812 | oo, 463,812 [ oo, 551,258

Parent, Subsidiaries and Affiliates 24, TotalS. ..o | | e | s
25. Total Common Stocks...... | cooovovvcvciiniiienncs 463,812 [ oo 463,812 | v, 551,258

26. Total StoCKS.....osceemsrersinse | v 513,812 | s 514,162 | oo 601,258

27. Total Bonds and Stocks.... | ......c.cccovunee 16,666,417 [ ..ooovvrrrrrcreenne 16,308,967 | ...covvvvvrrrrrennne 17,091,709
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

Column6asa
% of Line 9.7

8
Total from Column
6 Prior Year

9

% from Col. 7

Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

U.S. Governments
1.1
1.2
1.3
14
15
1.6

4.2
0.0
0.0

55
0.0
0.0

2.1

22
23
24
25
26

3.1

3.2
33
34
35
3.6
3.7 TOHaIS. ..

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

4.1
42
43
44
45
46
A7 TOtAIS....ceieceee e

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
5.2
53
54
55
56
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

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

B.1 NAIC oo | reneneienienienes 13,185 | oo 239,630 | ..ovrerieris 814,234 | .coovvrerrnn. 2,733,531 | oo, 1,452,929 | ......cc..eee..5,253,509 | o325 [ 5,659,486 | oo 377 | s 5,253,509 | ..o
8.2 NAIC 2.ttt | eeennienienines 25,000 | .oovrrrrirriinns 407,883 | ..covvrrrinns 1,587,529 | ....ocovvvenee. 2,675,525 | cooovvrrinns 3,537,410 | cooeereeren8,233,347 [ 510 | 7,217,689 | 880 [ 8,233,347 | .o
8.3 NAIC 3.t | nessenisssssee e ssessenes | eereeisesiiessiniis 73,819 [ o 272,817 | oo 1,055,633 [ oo 409,663 | ..o 1,811,932 | e 112 [ 1,210,572 81 | 1,811,932 |
B.4 NAIC 4.t | reeseessessses e ssssssnes | ceseessessiessieenes 30,032 [
B.5 NAIC 5.ttt | neesnessss s sssssssssennes | cebeesnesessess et et nesnes | sesiesi st
8.6 NAIC B.....vocreeesesesesesese e ssiseissenns [ennerssnssnssnssnssnssnsenes | s 1001 | i,

6.7 Totals...

.2,674,580

741
72
7.3
74
75
76

Hybrid Securities

8.1
8.2
8.3
84
8.5
8.6
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC 1ottt seens (<) P 13,185 | oo 239,806 | ..ocvererernnns 826,107 | .covvvrrne. 3,282,544 | .....oooue.. 1,565,690 | ..ccovveeee. 5,927,332 | vvreeeerreerieneenn38.7 et e XXX e e XXX e [ 5,927,332
9.2 NAIC 2.ttt [(C) 25,000 | cooorverereninns 407,883 | .cvcvernnes 1,587,529 | ..coovvvenne. 2,675,525 | .cveverernes 3,537,410 | coovercrrnn 8,233,347 | oo 510 | b XXX e e XXX [ e 8,233,347
..272,817 .1,055,633 ....409,663 1,811,932 1,811,932
............................... 0 SO RON |
............................... 0 reveeriesesreesessessensensna0
B NAIC ..ot esessseseesssessssrsssssessssssssensssssssssssssssesssnsens | (Q)eeseeneensssnsnsenseneens0 | erverenresnisnienieee 1,081 o (01 S | 1 [T 16,433
9.7 Totals.....ccoevverernnee .2,686,453 5,529,196
9.8 Line9.7a52 % 0f COL B....coveveriicciieieseeseecesseeeesneneens | everssenesninenieneened002 | v | e, 166 | o842 | 34.2
10. Total Bonds Prior Year
101 NAIC 1o ssssssessesessesssssssssesssnes | seessnseesieseensensnd 0,000 | ciiiiiiiiiennn 263,459 | oo 749,260 | oo 3,521,550 | ocovrcrrnnns 1,917,653 |..coooouaee )90, SN R ). 9, SN I 6,481,922 | oo 431 | 6,481,922
10.2 2,770,270 | .... 2,849,045 |.... 7,217,689 7,217,689 | ...
10.3 NAIC 3. sesssssssesssstesssssssssessnens | svsssesssessssssessesessssssesiess | sveessessssseessesssss0,000 | verveiiiinnennnn 330,711 | o 483,265 | ...covvvrrne. 346,596 1,210,572 | o8 | 1,210,572
104 NAIC Aot esssssssssssesssesssssesssesasnns | svsssensesssssssnssssessnsssnsonss | cvensesssnesenseessssr 3050909 | ovvrisitesiieiiesesessesseses | ceveesseesieseesssssesseesssssenses | conveeseenssssensensssssensenseenes | erersenseess e XK Kurrrenrenns | evereereeee XXX e | v 30,059 | o022 | e 30,059
10.5 ..56,455 56,455 |....
10.6 ..25,160 .25,160 ...
10.7 TotalS.....ccvvveerererrerennens ...15,021,857 ...15,021,857
10.8 Line 10.7.a5@ % Of COL 8.....coooiveiiiiiisiicicissisiscissiesssisssesssnsees | eereesenssnssenssssensensns0:d | covinnieisieniecisienndsd | avneiesiesissiesienene 16,1 | i85 o342 e XX | XX | e 100.0 [.ovoveeeee e XXX e e, 100.0
11. Total Publicly Traded Bonds
T4 NAIC Lottt sstensens | sreesiessessessiesiens 13,185 [ oo 239,806 | ..ocvverreririnns 826,107 | ccveverrernes 3,282,544 | ... 1,565,690 | ...cccvvenne. 5,927,332 | cooverveeiereeins 36.7 | oo 6,481,922 | oo A3 | s 5,927,332
112 NAIC 2. eseseeeesssssssessesssessssssssesannns | svevnerensinnensersn20,000 | oo 407,883 | ccvvvernne. 1,587,529 | ..coovueee. 2,675,525 | ccverernne 3,537,410 | coovererenans 8,233,347 | oo 51.0 | oo 7,217,689 | oo 48.0 | oo 8,233,347
11.3 73,819 | e 272,817 | o 1,055,633 | .ovvveerirrirnnns 409,663 | ...cccverrne. 1,811,932 [ oo LV I 1,210,572 [ oo I S, 1,811,932
114 ..30,032 ... 30,032 30,059 30,032 |....
115
11.6
1.7
11.8 Line 11.7asa % 0f COL 6....c.cvvvreererrernes
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccccovevieiinnnas
12. Total Privately Placed Bonds
121
12.2
12.3
12.4
12.5
12.6
127
12.8 Line 12.7.@5@ % Of COL B.....vvrereeerrrireriseieissiesseesssessisssesssnenns | sevsessessssssssssssessenens 0.0 | ovrvevernrrererenen0.0 0.0 [ eiieieend0.0 | 0.0 | 0.0 e b XXX [k XXX e e XK [ XK XK
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cccovveveiiiiiiees | coverieiisieiieeinas 0.0 ] o000 | oiiiiiiieeenn0.0 [ 0.0 [ 0.0 [ 0.0 [ XXX [ XXX e e XXX e [ XXX
(@) 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, $.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) IncludesS$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §........ 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1§.......... 0; NAIC2S.... 0; NAIC3§...... 0; NAIC4§...... 0; NAIC5S......... 0; NAIC6S...... 0.
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Annual Statement for the year 2015 of the CZEC H CATH O LIC U N IO N

SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

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

U.S. Governments
ISSUET ODlIGALIONS......vevvevereresricieieese st enssssessns
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

2.1

All Other Governments

Issuer Obligations............cccevevne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cooeeurrerrirnrneenienns

22
23

U.S. States, Territories and Possessions, Guaranteed

ISSUET ODlIGALIONS......vvvveeereresricisirresesreee et esssseesses
Residential Mortgage-Backed SeCUties...........cocvevererrcreresieeiieienians
Commercial Mortgage-Backed Securities....

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

1SSUET ODlIGALIONS......cevveeececerrieeereee ettt ennes
Residential Mortgage-Backed SECUItIES.........ccvveveverrieveereeeeieesieans
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoeeeeveerevrrrrinennns

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

Issuer Obligations...........ccceoneee.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
5.4 Other Loan-Backed and Structured Securities
5.5 TOHAIS. ...ttt

6.1

Industrial and Miscellaneous (unaffiliated)
ISSUET ODIIGAtIONS.......cvieierierecee et
Residential Mortgage-Backed Securities
6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities
6.5 TOHAIS......ouivctiteicic e

6.2

741

Hybrid Securities
ISSUET ODIIGAtIONS........cviviecieiciiee e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

72
73
74

81

Parent, Subsidiaries and Affiliates
ISSUET ODlIGALIONS......vevveverererresceneieessreee st esesssessns
Residential Mortgage-Backed SECUtiEs.........c.couvevererirereieiireiieieninns
8.3 Commercial Mortgage-Backed Securities............covvverevereiererecinnnns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS.. ..ottt

8.2




Annual Statement for the year 2015 of the CZEC H CATH O LIC U N IO N

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET OblIGAtIONS.......couuveeienciiciicriciierie i sisssesssssssssssssssnnes | ceseessssssssansens 38,185 [ .o 752,425 | coovvvrins 2,674,580 | ..ocovrvnnen 6,612,157 | .ovvvvrrs 5,416,435
9.2 Residential Mortgage-Backed Securities..... 534,013 ..112,761
9.3 Commercial Mortgage-Backed SECUIHES..........cccvvveveereereererieeeenies | cereeveeeeereeeeisrieieeend0 | 0 [ 0 | e (01 0
9.4 Other Loan-Backed and Structured SeCUTIIES...........c.vvveevererinererinenes | v (O P 0 [ i) (O (O 0
9.5 TOtAIS.....cvveieeiiiieri et sss sttt sttt | seseessnnsnssenees 38,185 [ .oiveererins 752,601 | covevrrerrinns 2,686,453 | ....ccvvvnne. 7,146,170 | covvvernees 5,529,196
9.6 Line9.5a58 % 0f COL B.....oovviiiviiiisiiiiciisiss i senesnssnssnsens | eensssssssss s 0.2 [ s AT | e, 16.6 [ oo 442 [, 34.2
Total Bonds Prior Year
10.1 1SSUET ODIGALIONS......c.ooeveircireiieieiie ettt | ceseessesiseesinnias 55,035 [ .oiioieiieiines 583,475 | coovvverinn 2,397,089 | ..coovrenen 6,213,906 | ....oovvennv 4,964,915 |...ocovvnenee ) 0.9 CHRIN IR 90,9 CHIININ U 14,214,420 | cooovvovrins 94.6 | .o 14,214,420 | ..o
10.2 Residential Mortgage-Backed SECUMHES..........c.vvuurrenrierrienriinriiiseieiins [ eeneineineineineieiseisnees | e 42 [ 18,400 | oo 617,634 | .o 171,360 ..o ). 0.9 CHUIIN IO ). 0,9 CHUIN IR 807,436 | .ovvereereieieiins 54 | s 807,436 | .coovveerreiireiecieiiens
10.3 Commercial Mortgage-Backed SECUMLES...........cc.veeieiireieieiseiieiieis [ | | covssissinesissessssssesssssens | seseesiessesssssiesesssssesssess | sesesssesessesssssessssssssenss | soessessenes )9, 9. SN R XXX evereeies | e 0
10.4 Other Loan-Backed and Structured SECUMHES............uerverurnrunrunernneees | errisressiinsiessiessnissnesssinnns | norenssesssesssssssesssesssesssess | osseesssssssssssssssssnsssssssees | eossessssssssssssssnsssssssnssens | eesossssssssssssssssssssssssees | corssnesseace 0,0, ST [ XXX | e 0
10.5 TOHAIS. . cvveeeeeeciecec et essessens | eesnessnenienienies 55,035 [ .ooveeriieiinees 583,517 | cvevvvreierens 2,415,489 | ....ovvvee. 6,831,540 | .ovvrvrinnes 5,136,275 | .ccovrvrnn. ) 9.9, GO P ), .0, GO [ 15,021,856
10.6 Line 10.5858 % 0f COL 8.....u.iviiiiiiciisiisississssssssssssssssnssnsenss | sesssesssesssesssesssesseas (1 39 [ 161 [ oo 455 [, 342 |, XXX [, ). ST [P 100.0

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 6,612,157 14,214,420
11.2 Residential Mortgage-Backed SECUIHIES..........oovurrerreereneerreneeneeneereens [ onenenrreencnensiecnee [ e 176 | i b 11,873 | 534,013 A 807,436
11.3 Commercial Mortgage-Backed SECUMLIES...........cccoveiireieiieiceiieiens | erverensiesieiessiesissssnes | e esssssessssesies | cvsissesesisssssssesssssseses | snsssssessssssesesissessesens
11.4 Other Loan-Backed and Structured Securities

115 TOAIS. ..o
11.6 Line 11.5asa % of Col. 6.......ccceevererrernnee.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds

12,1 1SSUET ODIIGALIONS. ..ot seseessssessssssessesss [ cressssessssessssssssesssssssssnes | eesessessssssssessessnssnssnssons | sessseessessnsesssessssssnssnssns | sessessssssssessnssnsnssessons KO I
12.2 Residential Mortgage-Backed SECUMHES.........ovrurererrerrineinrinrieinnns [ errenriniesinensisesnsenneees | eoreesessssessinsssssnssssssssens | seensesssessnsssssssssssssssnsses | sesseessssssssesssssssssnssessns KO I
12.3 Commercial Mortgage-Backed SECUMHES. ........ccvverrrrerrurreeireiriirines [ errirrnnininensinensinsiees | creeeeineensieessnsisesssiees | seeseeesiessnssssessssssssesses | sesseessssssssesssssssessssesens KO I O
12.4 Other Loan-Backed and Structured SECUtIES.........c.ounrvrureernrenninees [ | e | s | s 0]

12.5 TOMAIS....c.uiveeveereeeeeeeeeeeeee e s s sassssnsssnns | oesisessaessees e seenseas (01 T (01 (0N [ 0 KO [
12.6 Line 12.5858 % Of COL B.......covuverrecreerieie et ssssssssssssenns | seesiesssessses s seensnas 0.0 [ e 0.0 [ e 0.0 [ oo 0.0 . 0 [ XX [ e XXX e
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9........ccceeverierisiieierieniinns | covvererissisesesiesennns 0.0 ] oo 0.0 ] oo 0.0 | oo 0.0 . KOJN IN ©.0, CRRIRY ISR ¢,0, G
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Si10, SI11, SI12, SI13, SI14, SI15
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Annual Statement for the year 2015 of the CZEC H CATH 0 LIC U N IO N

SCHEDULE A - PART 1

OWNED December 31 of Current Year

Showing all Real Estate
5 6

1 2 Location 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Current Year's Other-
Book/Adjusted Carrying Than-Temporary Current Year's Total Change in Total Foreign Gross Income Earned
Date Date of Last Value Less Fair Value Less Current Year Impairment Change in BJAC.V. Exchange Change in Less Interest on Taxes, Repairs, and
Description of Property Code City State Acquired Appraisal Actual Cost {Amount of Enct Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) BJACV Encumbrances Expenses Incurred
Properties Occupied by the Reporting Entity - A

5349 DOLLOFF ROAD ,BUILDING CLEVELAND... .|OH..... 01/01/1987. | 09/01/2001. 42,212 38,428 44,200 1,358 (1,358) 3,000 12,729

5349 DOLLOFF ROAD PARKING LOT CLEVELAND. 01/01/1987. | 09/01/2001. 5,000 5,000 4,300 0
0299999. Properties Occupied by the Reporting Entity - Administrative................ 47,212 0 43,428 48,500 1,358 0 (1,358) 0 3,000 12,729
0399999. Total - Properties Occupied by the Reporting Entity 47,212 0 43,428 48,500 1,358 0 (1,358) 0 3,000 12,729
0699999. Totals 47,212 0 43,428 48,500 1,358 0 (1,358) 0 3,000 12,729
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Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E02, EO03, E04, EO5, E06, EO7, E08, E09
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Annual Statement for the year 2015 of the CZEC H CATH O LIC U N IO N

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

2 Codes 6 Fair Value 10 1 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
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912810 DE 5 |UNITED STATES TREASURY BONDS 15,000 15,000 15,000 21125 | [ 10/01/2001. | 10/01/2031.
0199999. U.S. Government - Issuer Obligation: 15,000 15,000 15,000 0 0 0] XxX XXX XXX 0 XXX XXX
U.S. Government - ial Mortgage-Backed Securities
31359F QL 5 |FANNIE MAE REMIC TRUST. 2,240 2,559 2,041 01/01/1998. | 12/01/2023.
313602 VN 1 |FEDERAL HOME LOAN MORTGAGE 40 61 19 01/01/1990. | 07/01/2019.
3133T4 GB 6 |FEDERAL HOME LOAN MORTGAGE 1,732 1,938 1,607 01/01/1998. | 03/01/2024.
31395X EJ 0 |FEDERAL HOME LOAN MORTGAGE 2,698 3,131 2,558 10/28/2005. | 05/15/2033.
31392X WV 6 | FEDERAL HOME LOAN MORTGAGE 3,238 8,000 3,000 03/21/2006. | 11/15/2022.
31395L 4D 0 |FEDERAL HOME LOAN MORTGAGE 13,952 13,000 13,000 01/21/2009. | 01/15/2035.
31358Q BR 5 |FEDERAL NATIONAL MORTGAGE ASSN 236 261 227 01/01/1995. | 09/01/2022.
313580 MV 5 |FEDERAL NATIONAL MORTGAGE ASSN 1,343 1,660 1,893 01/01/1996. | 04/25/2023.
31358R  BM 4 | FEDERAL NATIONAL MORTGAGE ASSN 457 528 41 01/01/1992. | 10/01/2022.
31358U MV 5 |FEDERAL NATIONAL MORTGAGE ASSN 661 818 929 01/01/1997. | 04/25/2023.
313921 Y8 5 |FEDERAL NATIONAL MORTGAGE ASSN 3,957 5,007 1,639 01/01/2001. | 11/01/2031.
31394C K6 8 |FEDERAL NATIONAL MORTGAGE ASSN 3,890 3,865 3,866 03/30/2005. | 12/25/2034.
31393X RL 3 |FEDERAL NATIONAL MORTGAGE ASSN 26,696 25,000 24,199 02/01/2007. | 04/25/2034.
3136G0 KN 0 |FEDERAL NATIONAL MORTGAGE ASSN 49,955 50,000 50,000 11/03/2014. | 05/24/2032.
3136G1 F7 9 |FEDERAL NATIONAL MORTGAGE ASSN 24,285 25,000 25,000 09/17/2015. | 03/06/2028.
36204E  4J 3 |GNMA PASS THRU POOL 237 249 212 01/01/1993. | 12/01/2023.
36205 ZD 0 |GNMA PASS THRU POOL 647 680 630 01/01/1994. | 06/01/2024.
36206C SB 6 | GNMA PASS THRU POOL 617 653 603 01/01/1995. | 06/01/2025.
36218T BU 1 |GNMA PASS THRU POOL 152 193 157 01/01/1990. | 02/01/2020.
36224Y QE 2 |GNMA PASS THRU POOL 358 431 320 01/01/1994. | 03/01/2023.
36225B PP 7 |GNMA PASS THRU POOL 1,173 1,289 1,041 02/20/2003. | 09/15/2031.
36202X DA 2 |GNMA PASS THRU POOL 6,346 6,681 5,656 10/22/2003. | 05/15/2033.
36202D 3G 4 |GNMA PASS THRU POOL 2,841 3,144 2,614 01/28/2004. | 01/20/2034.
36202D CC 3 |GNMA PASS THRU POOL 4,840 5,203 4,275 09/28/2004. | 08/20/2029.
36202E BU 2 |GNMA PASS THRU POOL 2,963 3,396 2,727 01/31/2005. | 12/20/2034.
36202E EH 8 |GNMA PASS THRU POOCL 5,845 6,582 5,302 07/29/2005. | 07/20/2035.
36290R 5P 4 | GNMA PASS THRU POOL 5,125 5,899 4,636 09/30/2005. | 10/15/2033.
38374K LR 2 | GOVERNMENT NATIONAL MORTGAGE ASSN 20,192 23,097 18,241 01/28/2005. | 10/20/2034.
38374K NP 4 | GOVERNMENT NATIONAL MORTGAGE ASSN 13,782 12,613 19,308 05/27/2005. | 07/20/2034.
38374L  HA 2 | GOVERNMENT NATIONAL MORTGAGE ASSN 25,889 29,726 23,539 10/03/2005. | 06/20/2035.
38375 HQ 1 |GOVERNMENT NATIONAL MORTGAGE ASSN 25414 25,000 22,942 04/20/2007. | 02/20/2037.
38375Q EY 1 |GOVERNMENT NATIONAL MORTGAGE ASSN 31,789 38,064 28,764 04/29/2008. | 04/20/2038.
38374X SX 4 | GOVERNMENT NATIONAL MORTGAGE ASSN 37,114 45,821 35,184 04/30/2009. | 04/20/2039.
38374B  DJ 9 |MULTICLASS CMO. 21,977 22,742 20,864 09/09/2003. | 07/20/2033.
38374B 6B 4 |MULTICLASS CMO. 23,854 26,542 21,681 10/30/2003. | 09/20/2033.
38374F CU 6 |MULTICLASS CMO. 3,723 3,383 3,383 01/27/2004. | 02/16/2034.
38374K  TX 1 [MULTICLASS CMO 20,974 20,000 20,000 02/28/2005. | 02/20/2035.
38374K B8 5 |MULTICLASS CMO. 25,070 28,647 23,000 03/29/2005. | 02/20/2032.
38374K WP 4 |MULTICLASS CMO. 1,124 4,823 1,123 03/29/2005. | 11/20/2033.
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Annual Statement for the year 2015 of the CZEC H CATH O LIC U N IO N

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 1 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
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
38374K  WN 9 | MULTICLASS CMO. 1 AV 2,310 9,917 2,309 05/04/2005. | 11/20/2033.
38374L WD 9 [MULTICLASS CMO......ccoouivimmrirmeresresesissessssssssesessessssessssssssssssesssssesssssssssesssessssssesssesssssesssensssenes | ceneees A AV... 1,713 24,075 1,714 07/24/2005. | 07/20/2035.
38374L  J4 4 [MULTICLASS CMO......ccoiiiiieiiiiiciiissiiississsssss s ssssssssssssans | neees LA AV... 8,079 16,176 7,982 08/30/2005. | 11/02/2032.
38374L  5Q 0 [MULTICLASS CMO......coouuiiimriimerimsisssisesssesssse s sssss st sssse st ssese st ssssssiaes | eneees 1 AV... 44,251 40,000 40,000 09/30/2005. | 09/16/2035.
38374L  5Q 0 [MULTICLASS CMO.......coiiiiriiriiisiiisisississsisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssanns | oneees 1 AV... 44,251 40,000 40,000 10/02/2005. | 09/16/2035.
38374M  WZ 8 |MULTICLASS CMO. A 16,283 24,133 15,917 03/20/2006. | 08/20/2035.
880591 30 0 [ TENNESSEE VALLEY POWER AUTHORITY........ovvimrirerimreisremeressssssessssssssessssssssesssesssssesssenees | eneees AV... 80,039 80,000 80,000 01/01/1998. | 06/01/2028.
880591 DV 1 | TENNESSEE VALLEY POWER AUTHORITY ......ccoiiiriiiriiciiisniissiissisisssssssssssssssssssssssssssssssannss | oneees AV... 56,965 50,000 48,437 53 09/14/2009. | 07/15/2033.
880591 DZ 2 | TENNESSEE VALLEY POWER AUTHORITY.......ccouiuiiiiiiiuiiiisssissniisssissssissssssssssssssssssssssssssssssenses | coenes AV........ 29,955 25,000 25,871 (1) 12/03/2009. | 04/01/2056.
0299999. U.S. Government - Residential Mortgage-Backed Securitie: XXX 701,274 764,988 658,823 42 0 XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
0399999. U.S. Government - Commercial Mortgage-Backed Securities. 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
0499999. U.S. Government - Other Loan-Backed and Structured Securities. 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
0599999. Total - U.S. Government 863,544 XXX 716,274 779,988 673,823 42 0 0] XxX XXX XXX 3,899 33,236 XXX XXX
All Other Governments - Issuer Obli
0699999. All Other Governments - Issuer Obligation: 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
All Other Governments - ial Mortgage-Backed Securities
0799999. All Other Governments - Residential Mortgage-Backed Securities. 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
All Other Governments - Commercial Mortgage-Backed Securities
0899999. All Other Gov't - Commercial Mortgage-Backed Securities. 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
All Other Governments - Other Loan-Backed and it
0999999. All Other Governments - Other Loan-Backed and Structured Securitie: 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
1099999. Total - All Other Government 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
U.S. States, Territories & F (Direct and - Issuer Obli
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
U.S. States, Territories & P (Direct and d) - ial Mortgage-Backed
1299999. U.S. States, Territories - Residential Mortgage-Backed Securitie 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
U.S. States, Territories & P (Direct and 1) - C ial Mortgage-Backed
1399999. U.S. States, Territories - Commercial Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
U.S. States, Territories & P (Direct and - Other Loan-Backed and Structured Securities
1499999. U.S. States, Territories - Other Loan-Backed and Structured Securities 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
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1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 0 XXX 0 0 0 0 0 0 0 XXX 0 0 XXX XXX
U.S. Political ivisio|ns of States, Territories & F (Direct and - Issuer Obli:
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 0 XXX 0 0 0 0 0 0 0 XXX 0 0 XXX XXX
U.S. Political ivisio|ns of States, Territories & P (Direct and ial Mortgage-Backed
1999999. U.S. Political Subdivisions - Residential Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 0 XXX 0 0 XXX XXX
U.S. Political Subdivisio|ns of States, Territories & P (Direct and d) - C ial Mortgage-Backed | I I l
2099999. U.S. Palitical Subdivisions - Commercial Mortgage-Backed Securities. 0 XXX 0 0 0 0 0 0 0 XXX 0 0 XXX XXX
U.S. Political ivisio|ns of States, Territories & P (Direct and - Other Loan-Backed and | | | l
2199999. U.S. Political Subdivisions - Other Loan-Backed and Structured Securities 0 XXX 0 0 0 0 0 0 0 XXX 0 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 0 XXX 0 0 0 0 0 0 0 XXX 0 0 XXX XXX
U.S. Special Revenue &|Specia| A Obligations and all N Obligations of Agencies and Authorities of and Their U.S. Political ial Mortgage-Backed Securities
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 0 XXX 0 0 0 0 0 0 0 XXX 0 0 XXX XXX
U.S. Special Revenue &|Special A Obligations and all N Obligations of Agencies and ities of |and Tlieir|U.S. PolitiTI ivisi ial Mortgage-Backed Securitie:
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 0 XXX 0 0 XXX XXX
U.S. Special Revenue &|Specia| A Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities. 0 XXX 0 0 0 0 0 0 0 XXX 0 0 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligation 0 XXX 0 0 0 0 0 0 0 XXX 0 0 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
007634 AA 6 |AEGON NV BONDS ...116.459 56,809 50,000 49,083 165 | v | | 005,750 [ 6.209 128 2,875 | 04/30/2008. | 12/15/2020.
008117 AG 8 |AETNA, INC ...123.551 37,768 31,000 33,236 (220) | covveoveereeriiieni | e | e 7.250 | 6.070 |FA...oo.| oo 849 2,248 |05/22/2003. | 08/15/2023.
010392 EC 8 |ALABAMA POWER CO ...114.750 28,978 25,000 25,000 [ covverereeernerneisines | ervernneerninnnenresn | eersenenseisnesseies | e | e 8700 | e 5.646 |FA.......| oo 538 1,425 | 04/14/2004. | 02/15/2033.
013817 AJ 0 [ALCOAINC.....oooeeoeoeeereeeeeeeeseese s ssssesssssssssessssssssssssssssssssssssesssssssssssssssssssassssssssssasssssssssansss | connees | o [evsisseriiens | c0eei@FE [ eovviieririnnnnnn. 53,516 [ . 98.077 45,875 50,000 52,971 (544) | covveorvvreeererieeri | eevveeneieeriieneiiens | 00005.900 | ... 5.512 1,229 2,950 | 10/19/2012. | 01/01/2027.
013817 A 0 [ALCOAINC ...t sassssssesssssssssssesssssssssssnssssssssnssssssssssssssssnnnss. | cenenes | o [ evveseinnns | e BFE [ e 49,712 [ 98.077 45,875 50,000 49,740 15 | i [ | 20008.9000 | i 5.962 1,229 2,950 |10/08/2013. | 02/01/2027.
020002 AQ 4 |ALLSTATE CORP ...107.426 45,006 40,000 38,822 A3 | e | e [ 2025350 [ 5.629 |JD...cco. | o 178 2,140 | 11/28/2003. | 06/01/2033.
02006D CG 4 |ALLYFINLINC ...100.639 49,897 50,000 50,000 | .cvoeoeveeriiniiiiens | [ e [ e | 24600 | 4.600 102 2,300 |09/27/2013. | 09/15/2018.
02209S AH 6 |ALTRIA GROUP INC ...156.022 81,993 50,000 77,265 (1,045) | ..o | eorereieenirerinenns | 10200 [ 6.512 10/04/2013. | 02/06/2039.
023135 AJ 5 [AMAZON COM INC........ooroireiiereireiieriiecee s ssssssssssssssssssnssssssssnsssssssssssssssssssssnns | coneeee | o [ eoeeneiinns | coeenFE [ v 47,610 [ 96.750 48,373 50,000 48,010 268 | | [0 2.500 [ 3.176 . 11/04/2014. | 11/29/2022.
025816  BK 4 |AMERICAN EXPRESS CO.......cocrimiriiriiinriiiniisssisssisssiisssssssssisssssssssssssssssssssssssssssssssssssssssnens | conenee | o [ evvvneninnns | coeen2FE [ i 24,995 [, 97.870 24,467 25,000 24,995 0 [ [ [ 200 3.625 | i 3.627 [D..oies [ e 65 453 | 08/18/2015. | 12/05/2024.
02765U DC 5 |AMERICAN MUNICIPAL POWER ...109.828 11,681 10,000 11,486 (189) | cevvvvrrevrereereerrireeees | ceveereenrieneeeenniees | e 8.424 | i 5.511 02/05/2013. | 02/15/2032.
031162 BK 5 |AMGEN INC ...103.503 51,360 50,000 51,588 (3] o [ e [ 5,180 | 4.930 11/05/2013. | 11/15/2041.
032511 AN 7 | ANADARKO PETROLEUM CORP 114674 23,010 22,000 25,059 (154) | cevveervreriecrireni | eevvreerireniinenninees | eeene7.200 | v 5.681 [MS...... | oo 466 1,584 | 08/05/2013. | 03/15/2029.
035242 AA 4 [ANHEUSER BUSCH INBEV.........cooocosriirreiirciinrisrciinrisscissresnsissssssisssssssssssssssssssssssssssssnnsses | coneeee | o [ eovesniinns | cone TFE [ i 24,051 [ 95.970 23,992 25,000 24,193 95 [ s [ [ 202,625 | 3.115 299 656 | 02/13/2014.| 01/17/2023.
037411 BC 8 [ APACHE CORP.......cooouiiiiiiinriiicriisesiiesiiss s ssssssssss s sssesssssssssessssssssssssssssssssssssssssnssssnsssses | conenee | o [ evvvnensnnns | coeen2FE [ 49,650 | 93.032 39,500 50,000 49,927 16 | oo | e | ceeenn.250 | i 4.290 [ | i 980 2,125 |02/26/2013. | 01/15/2044.
037411 AW 5 [APACHE CORP......cervirrirreimrirereseesssesssesesssessssesssssssssesssesssessssssssssesssssesssssssssnesssssssssnsssnsssssnseses | conenes | [ eevnserernee | creen2FE [ veviverirnennrn. 53,878 [ i, 84.790 42,149 50,000 53,797 (B1) | covveerevereeerereenis | eervereiseriiieneiiens | 00005100 | o 4.584 850 2,550 |10/28/2014. | 09/01/2040.
037833  AK 6 [APPLE COMPUTER INC.........coosiiiiiiriiisniiieniissiisesiisssiesisssssissssssssiensssssssssssessssssssnssssessnsns | conenee | o [ evvenninnns | cone TFE [ i 24,862 | .. 97.430 24,359 25,000 24,878 15 | [ e | 00002400 | e 2475 97 600 | 03/31/2015. | 05/03/2023.
038222 AG 0 |APPLIED MATERIALS INC ...108.887 54,038 50,000 53,315 (B2) | covvvvreveeriiereiennins | eevvienniieniiieneiiens | 00000 5.850 | ovaes 5.366 130 2,925 | 09/24/2013. | 06/15/2041.




€o0l3a

Annual Statement for the year 2015 of the CZEC H CATH O LIC U N IO N

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

2 Codes 6 Fair Value 10 1 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

0 Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
03938L AP 9 |ARCELORMITTAL .3FE ...100.154 17,063 25,000 25,000 13 09/20/2011. | 10/15/2039.
03938L  AQ 7 [ARCELORMITTAL NOTE......oouiriirmmrreessaersessssssessssessessssesssssssesssssssessssssssesssssssesssssssessssssssssssssnensess | soseres ...104.833 19,969 25,000 23,819 62 06/08/2012. | 08/05/2020.
039483  AM 4 [ARCHER DANIELS.......cooiiiiiiiiriinciieisiss s | s ...130.009 31,823 25,000 26,050 (58) 01/01/2001. | 03/01/2027.
039483 AT 9 [ARCHER DANIELS........ooiiieriierrierseiisissse sttt sttt | eenees ...117.500 41,456 35,000 35,000 12/02/2003. | 10/01/2032.
046353  AG 3 [ASTRAZENECAPLC.......ccccvimiriiriiiniisninninsinsisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | conenee | o [ evessiinns | cone TFE [ i 24,470 [ 93.250 23,313 25,000 24,486 10 07/28/2014. | 09/18/2042.
001957 AW 9 |AT & T CORP GLOBAL NOTES ...112.538 27,897 25,000 25,000 01/01/1999. | 03/15/2029.
00206R  AJ 1 [ AT & T, INCooooiiiiieicreciiiereeisssess st s | erneies ...113.709 80,480 75,000 74,856 53 04/22/2008. | 02/01/2018.
04650N  AB 0 [AT & TINC. ..o sesssssssnsssesssesssssssssesssssssssensssssssensssnns | eenses | on | ovsninnnnns | eenFE | i 28,852 | .. 98.380 28,530 29,000 28,857 3 09/30/2013. | 09/01/2040.
054303 BA 9 [AVON PRODUCTS INC....ooucrvverrmrrrermmerresnssssssssssessssessssssssssssssssssssssssssssssssssssssssssssessssssssssssssssss | soeeene | oe | svesveseesees | 1eeei8FE | cvvvvineernnnrnni 49,926 [ o 69.000 34,500 50,000 49,935 7 05/19/2014. | 03/15/2023.
059165 DX 5 [BALTIMORE GAS & ELECTRIC.........coiiiiiiriiinriiscisssississessssssssssssssssassssssssssssssssssssssssssnnes | oneees ...106.268 44,334 40,000 38,949 35 03/14/2005. | 06/15/2033.
05949Q BD 6 |BANC AMERICA. ...100.000 14,180 14,592 14,170 03/21/2006. | 03/25/2036.
06050W  GL 3 |BANK AMER CORP........ccormrierrimriinrermeseissesssesssssssssesssssssssessssessssesssssssssesssssssssesssssessssesssssssssassss. | aeseee | oo | cossereseses | eeeenn2FE | ceveerrererernen 49,900 | oocd 95.560 47,782 50,000 49,992 92 11/06/2014. | 10/15/2038.
06051G  FP 9 |BANK AMER CORP.........cosiiiiriiriiicniisriicsieseiesiiessisesissssssessssssssessssssssessssssssssssessssnsssensss | soveene | oo | venvvensiens | eeene2FE | ovvviieniennnn 49,916 | L 97.380 48,689 50,000 49,918 4 05/07/2015. | 04/21/2025.
064159 DD 5 [BANK NOVA SCOTIA BC.....ouvverrmurriemmmeressssessssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssnns | soneees ...101.000 25,240 25,000 25,000 01/30/2014. | 01/30/2029.
059438  AH 4 [BANC ONE CORP.........coooviiriiriiiii s | s ..128.128 25,393 20,000 21,472 (313) 04/29/2003. | 10/15/2026.
06050X VF 7 |BANK OF AMERICA ...100.036 19,722 20,000 20,000 11/29/2010. | 08/15/2025.
06741T QX 8 [BARCLAYS BANK PLC.......orveerverrereesiiseseeessesssssssssesssssssssessssssssssesssssssssssssssssssssssssssssssnssssssssnnsss | connnen | o [evsiesesiens | coeen IFE [ oo 25,000 | .. 92.833 23,454 25,000 25,000 03/25/2013. | 03/27/2033.
06849R  AK 8 | BARRICK NA FINANCE LLC.......covorrierrrerriirerisnsiesssssnesssessssssssssssssnsssssssssssssssssssnsssssssssnssssnssssnns | eevsee | oo | conserernnees | aeeennFE | coveriineninnnni 26,050 | oo 69.170 18,003 25,000 26,026 (16) 10/23/2014. | 05/01/2043.
071813 AX 7 [BAXTER INTL...ciiuuiituivirriteeiseseses s st st st sss st sttt sttt stsenssenns | nenes 124.655 90,217 75,000 90,448 (402) 09/16/2013. | 12/01/2037.
071813 BF 5 [BAXTERINTLINC......cooviiiiiiiciiiccieissciesiisssiisssssssssssssssssssssssssssssssssssssssssssssssssssssnssssnsssnns | conenes | o [ eovenninnns | coeenFE [ i 24,862 | 92.150 23,037 25,000 24,870 9 02/27/2015. | 08/15/2022.
075896 AB 6 [BED BATH & BEYOND INC.......oocvuuirrirciiiriierinessinesiisssisssssesssssssssssssssssssssssssssssssssssssssssssnssssnes | conenee | o [ evveneerirnes | coeen2FE [ i 46,467 |, 89.280 44,639 50,000 46,467 12/28/2015. | 08/01/2034.
076059  GJ 7 [BEDFORD CNTY PA.. ... sssssssssnnes | oneees ...101.000 25,361 25,000 25,000 02/12/2015. | 09/01/2027.
07786D  AA 4 | BELL ATLANTIC PENNSYLVANIA.......ccooiriiimiiieriietiisesiie e sssinnies | cesiaas ...103.221 26,815 25,000 26,708 (90) 06/16/2003. | 12/01/2028.
07786D  AA 4 | BELL ATLANTIC PENNSYLVANIA.......ccooiriirrrirriereessesessesessessssessssssssssesssssssssessssessssesssssssssessssnsses | sevenne ...103.221 37,540 35,000 35,000 10/30/2003. | 12/01/2028.
07786D  AA 4 | BELL ATLANTIC PENNSYLVANIA.......ccooiiiiiiiieiiiieieisesie s ssssnnnes | ceviins ...103.221 12,871 12,000 12,191 (11) 12/27/2004. | 12/01/2028.
079860  AD 4 [BELLSOUTH CORP.......coouieerriirceisseniireeissesssse s sses st sssesss st ssssesssssssssnses | eneees .. 111170 27,561 25,000 24,987 3 04/29/2009. | 10/15/2031.
079867 AW 7 [BELLSOUTH TELECOMM.........osiiiiiriiiiiiriissicssiissississs s ssssssssssssssssssassssas | coneees L4777 54,747 50,000 46,829 153 06/04/2009. | 06/01/2028.
084664 BT 7 |BERKSHIRE HATHAWAY FIN......coooiiiiiiriiieiineriincniisssiisesisssssssesissssssssssssssssssssnssssnessssssssnesssnsssones | conenee | oo [ evveneninnns | cone TFE [ 49,965 | . 99.090 50,850 50,000 49,974 4 10/31/2013. | 05/15/2022.
084670  BJ 6 |BERKSHIRE HATHAWAY INC.......cooriiririemmmrimmneresesessesessessssessssessssesssesessessssessssessssesssssessssessssnensss. | oneees ...102.000 50,944 50,000 49,109 103 02/11/2014. | 02/11/2023.
093662 AE 4 [BLOCK FINANCIAL LLC........ciiiiiiiiiiiieciisiiis i ssssensnas | neees ...102.989 53,066 50,000 51,275 (151) 11/13/2012. | 11/01/2022.
118230  AC 5 [BUCKEYE PARTNERS.......ossvrvvermeriesmmneesismssssssissssssssssssssssssssssssss s sssssssssssssssssssssssssssssssssesss | aoveees ...110.582 68,383 75,000 82,462 (232) 09/16/2013. | 08/15/2033.
12189L  AH 4 |BURLINGTON NTHN SANTA FE........oiiiiiiiiiriinniiissiisssiissssisssssssssisssssssssssssssssssssssasssssssssassssnnss | oneees ...100.010 25,065 25,000 25,000 04/22/2014. | 03/15/2022.
124845 AF 5 [ CBS INC oottt | s .. 114.778 34,999 30,000 32,479 (262) 05/07/2003. | 11/01/2023.
12612W  AB 0 [CNF INC.....ooic s | conies ...101.831 45,544 75,000 76,108 (32) 09/16/2013. | 05/01/2034.
126408  GP 2 [CSX CORP......couiiiiii ittt bbb bbb | s ...126.921 33,781 26,000 33,839 (186) 08/05/2013. | 04/01/2038.
126650 BZ 2 | CVS CAREMARK CORP........cevverreirriirrriiensireessessssssssssssssssesssssssssesssssssssessssssssssssssessssssssssssssnes | sonees | oo | evevseesnnes | ereen2FE [ covvrereinnnnn 46,738 [ s, 97.430 46,767 48,000 46,755 17 07/22/2015. | 12/01/2022.
143658  AH 5 | CARNIVAL CORP.......cooiiiiiiiiiritei s | s 116.710 87,053 75,000 81,864 (378) 09/16/2013. | 01/15/2028.
144285 AK 9 | CARPENTER TECHNOLOGY......cooumirierrrireriiririiesissssisessinssssessssesssnessssesssssssssssssnesssssssssssssssssssnes | vonvene | oo [evvseevnnes | eoee2FE [ eoviveeiiinennnn 24,746 |, 99.443 24,019 25,000 24,791 23 09/20/2013. | 03/01/2023.
149123 BD 2 |CATERPILLAR INC.......iiiiiriccir s | s 129.876 62,820 50,000 64,812 (1,787) 11/27/2012. | 02/15/2023.
14912H  RP 7 [CATERPILLAR FINL SVCS......cooiiiiiiiiiiriisciiisniincsiissssisssisssssisssssssssssssssssssssssesssssssssssssssssssssssenssses | conenee | o [ evvnennnnns | conen TFE [ 25,000 | 96.130 24,033 25,000 25,000 03/19/2015. | 03/15/2021.
14916R  AD 6 |CATHOLIC HEALTH INITIATIVE......ovvoerrrcrsenrecssssneessssnssesssssssssssssssesssessssssssssssssensssssssssssssensssssns | soenene | ar | svesvsseesens | voneIFE | riviiiienrnnnnnn50,518 [ s 95.130 47,564 50,000 50,508 (10) 09/05/2014. | 11/01/2042.
165069 AQ 8 |CHESAPEAKE & POTOMAC TELEPHONE.........coovuuirreeimserressmssessssessesssesssssesesssssssesssssssesssssseenees | coveees ...125.532 57,410 45,000 62,659 (747) 11/27/2012. | 08/01/2031.
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165087 AL 1 |CHESAPEAKE & POTOMAC TELEPHONE .2FE ...124.657 122,331 100,000 121,066 (976) 2,094 08/26/2013. | 10/01/2029.
167505 NG 7 |CHICAGO ILLINOIS BRD ED.......cvoureeurermrrimerisneeisesesnesisesssenessssesssesessssessssessssessssessssssessesssnseses | vonven | oo [ evvseesrnes | ereee@FE [ ceverereirnenern: 50,000 [ s 85.770 42,869 50,000 50,000 ..527 04/14/2014. | 11/01/2029.
167486 HN 2 [CHICAGO ILLINOIS SERVICE DEPT........ccovvvermmerreermereessnensssssesssssssessssssessssssssssssssesssssssssssssnsessess | eeveese | oo | cvnsveesis [eeriiFE | wevreerrreenenn 13,939 | onee 95.169 13,636 15,000 14,003 16 04/19/2011. | 07/01/2040.
125509 BH 1 [CIGNA CORP.......coouiiireietiet ettt bbb | s 118.809 86,948 75,000 86,120 (303) 09/17/2013. | 11/15/2036.
171875  AD 9 [CINCINNATI BELL TELEPHONE CO........vviveerurreiinreeiisesnesissnsesssessssssssssssssesssssssssssssssssssssnennes | evvesee | oo | cvesvevsess [ oo FE | coiveerrninennnn 48,700 | e 90.500 45,250 50,000 48,812 58 03/31/2014. | 12/01/2028.
172062 AE 1 |CINCINNATI FINL CORP. ...113.000 28,366 25,000 28,353 (108) 04/21/2014. | 11/01/2034.
17248R AJ 5 [CINGULAR WIRELESS........ovvoimurriimmmieessiessesssssssssssssssssssssssssesssssssesssssssssssssssssssssssssssssssssssnsens | soseres ...123.895 61,150 50,000 52,273 (80) 02/11/2003. | 12/15/2031.
17275R  AF 9 [CISCO SYSTEMS INC......oouurreeuumrreiimmersessseseessssesssssssssssssssessessssssssssesssssssessssssssssssssessssssssssssnns. | coneees ...110.404 117,537 100,000 111,728 (255) 09/17/2013. | 01/15/2040.
172967  GK 1 [CITIGROUP INC......ccvvvrmmeiriesmaeiiesiessesssessessess st sssssssssssssssssssns | ceveees ...100.322 51,144 50,000 48,595 169 08/27/2013. | 07/30/2022.
172967 DR 9 [CITIGROUP INC......ccvveermrriirmeerisisseeesseesissesesssssessssssssssssssssssssesssssssssssssssssssssssssssssesssssssssssns | cvveees ...114.000 114,098 100,000 112,215 (320) 03/31/2014. | 08/25/2036.
17300 S9 1 |CITIGROUP FDG INC.......ooiiiiiiiiriiciisniisciisssiisssiissssisssisssssssssssssssssssssssssssssssssssssssssssessssnsssonens | sovenee | oo | ceevivenniens | eeenei2FE | ovciiieninnens50,000 | e 96.090 48,048 50,000 50,000 06/27/2014. | 06/27/2034.
18571P AR 6 |CLERMONT COUNTY OHIO PORT AUTHORITY.......cevvurmrrirrrermrirersmnesssessssessssssssesssssssssssssesssnes | seseee ...100.817 27,182 25,000 25,466 (16) 12/06/2013. | 12/01/2033.
186352 QD 5 [CLEVELAND AIRPORT .....rvvitmmurressmmessessmassessossesssssssesssssssessssssesssssssessesssssssssssesssssssssssssnsessssseeens | coveees ...100.262 32,955 30,000 30,000 09/13/2013. | 01/01/2030.
186406  GP 3 | CLEVELAND STATE UNIVERSITY ....ccoouriiumriimieimeriieeissesesseessesessessssessssessssessssessssesssssssssssssssssssses. | oneees ...102.292 55,543 50,000 50,058 2) 09/13/2013. | 06/01/2037.
126117 AH 3 [CNA FINANCIAL.....civeoeervitireesiesressses st sessssesssss s ssssse s ssssssesssssens | cvveees ...116.363 32,634 30,000 30,000 01/01/1999. | 01/01/2018.
191219 BB 9 |COCA COLA ENTERPRISE ..117.644 10,867 10,000 10,690 (310) 11/15/2001. | 08/01/2017.
191219 BE 3 [COCA-COLA ENTERPRISE...........ommoveeeeeeeeeseeeeessssessessessssssssssssssssssssssessssssssssssssesessssssssssssnsssssnns. | sevenen ...126.828 49,470 40,000 45,441 (321) 07/01/2003. | 09/15/2028.
191219 AW 4 [COCA COLA ENTERPRISE. ......ccovuummrritimriisimssissessssssessssssessessssssssssssssssssssssssssesssssssessssssneness | coveees ...125.987 65,409 50,000 62,631 (918) 12/23/2013. | 10/01/2026.
191216 BE 9 | COCA COLA COMPANY.......oomrimmreimnriseeesissesesesesssesesesesssss st ssse s sessssssse s sssessssssssesssesesssnenes | eneees ...103.000 25,867 25,000 24,994 1 03/10/2014. | 11/01/2023.
19416Q EG 1 |COLGATE PALMOLIVE CO......ooosriiirieiriiiiiiineississiiss s ssssssssssssssssssssssssssssssssssssssssses. | seveees ...104.000 51,976 50,000 50,697 (79) 04/21/2014. | 03/15/2024.
194301  JR 0 |COLLEGE PARK GA BUSINESS & INDL DEV..........cosrvumeriirrrirerieneniieesinensisseissssisessssssissssssssssnens | coneene | oo [ evvnervnnes | cone TFE [ i 51,251 [, 97.450 48,725 50,000 50,524 (727) 01/12/2015. | 09/01/2032.
20030N  AC 5 [COMCAST CORP.......corveerimrrreesmsreesssssessssessssssesssssssssssssssessssssssssesssesssssssessesssssssssssssesssssssssssssnns | coveees 128.019 27,216 21,000 26,717 (209) 11/05/2013. | 03/15/2033.
20030N  BF 7 [COMCAST CORP.......oosmrrvurmcrremmmerrisinessessisesssssesssssssessessesssssssssesssssenessssssnesssssesessesssesssssnsesssssn | eoveene | oo | conseesssnns [eerd TFE | ciirnerrvirnnennn 24,095 | e 99.350 24,838 25,000 24,229 90 02/13/2014. | 01/15/2023.
20825C  AF 1 [CONOCOPHILLIPS........covvoorrreesimeesesisssssssessssssssssssssessssssssessssssssssssssssssssssssssssssssesssssssssssssssessssssns | soveees ...120.632 24,330 24,000 23,824 9 04/30/2009. | 10/15/2032.
209111 EH 2 [CONSOLIDATED EDISON.......crrvirmmumrrismmesiismsessesmmsssssssssssssssssssssesssssssssssssesssssssssssssssssssnsess | coneees ...111.766 33,182 30,000 30,625 (23) 07/29/2005. | 03/01/2035.
21036P  AK 4 | CONSTELLATION BRANDS INC.......ooomrrvermmnresimnnsssmsssesssesssssssssssssessssssssssssssesssssssessssssssssssnns. | avveens ...100.010 25,063 25,000 25,000 04/29/2014. | 05/01/2021.
214381 JG 1 [COOK COUNTY IL SCHOOL DISTRICT ......cvveerummrreermmresssmssressssssssssnessessssessssssessessssesssssassssssssnnens | coneees ...102.437 42,012 40,000 40,000 09/29/2009. | 12/01/2025.
215021  NR 3 [COOK COUNTY IL SCHOOL DISTRICT NO. 144.......ccvrveierreimmeereiseessissessesssessesssessssssnessesssees | coveens ...103.000 51,489 50,000 53,207 (121) 10/20/2014. | 12/01/2033.
227705 GE 4 |[CROSWELL & LEXINGTON MI COMMUNITY SCH OOL......cvuuvrerreerrererceesenesseseeseesssessssessssesssssnses | ceneees ...104.109 26,526 25,000 25,000 (50) 09/22/2009. | 05/01/2022.
232263 HY 2 |[CUYAHOGA COUNTY OHIO ECONOMIC DEVELOPMENT.........coomervvummermeenrnmnessnnenneessnnnssssnsenssssnes | cvveene [ oe | wverrmseennns | eoee IFE | i 30,437 | 92.362 31,423 30,000 30,271 (17) 11/07/2013. | 12/01/2037.
23338V AA 4 [DTEELECTRIC CO.....cooorvviirriiiisnneiiiesrnciiisssssisssessissssssssssssssssossesssssssssssssesssssosssssssnsessssonsessees | eoveee | oo | cvessesseons [eond TFE | i 51,422 | e, 94.479 48,621 50,000 51,332 (28) 03/26/2013. | 04/01/2043.
234667  JK 0 [DALLAS COUNTY HOSPITAL DISTRICT......oocuurveeemmrreesmmsrressmsseesssssesssssssssssssssesssssssesssssssesssssssnessess | coneees 112.093 28,735 25,000 25,593 (41) 09/17/2009. | 08/15/2029.
237194  AE 5 [DARDEN RESTAURANTS........ommiiiriiriieneiineisessisssssssssssssssessssssssssssssnssssessssssssssssssssssssesssssnsssinns | connees | o [evevssesinns | e0eee@FE [ eovivereiinnnene 74,109 [, 95.524 73,221 75,000 74,151 21 08/21/2013. | 08/15/2035.
244199 BF 1 [DEERE & CO.....covuuerreiirriisesresssessesssesssssssssssssssesssssssesssssssssssssnsessssssssssssssessssssnessssssssssssssessees | coneene | oe | wveveneennes | vene IFE | riviiiiinnnnnnn. 50,410 | 92.627 47,849 50,000 50,385 8) 03/26/2013. | 06/09/2042.
244199 BF 1 [DEERE & CO....ccvvvmurreirerriisensisssessesssesssssesessssssesssssssessssssessssssnsesssssessssssssesssssssesssssnesssssonsensees | coneene | ae | svevnseennes | voee IFE | i 24,512 [ o 95.600 23,900 25,000 24,526 9 07/09/2014. | 06/09/2042.
24668P  AE 7 | DELHAIZE GROUP.........oiviureimresereieeseseeessesesesessesssssessessssesssessssesssssesssssssssesssssssssnessssnssssenssnns | seveene 104.000 52,170 50,000 54,786 (95) 11/05/2014. | 10/01/2040.
24702R  AM 3 [ DELL INC...ooiivioireiiirerisressiseessisssssisssssssssssssssssssssssesssssssssssssessessnsesssssssssssnsssssssessssses | eoveene | oo | conseesserns [eerieFE | weveerreiernsr83,900 | ovee 69.184 43,353 60,000 63,625 (74) 12/06/2011. | 09/10/2040.
24702R AM 3 [ DELLINC.....ooiiierrierreieeiessiessssesssssssssssses st sssesssssssssssssssssssssssssssssssessssssssssesssssssssessssnsssensss | anvsee | oo | cvssessiensns | arrieBFE | covvenriesnninrnnn 4,029 | oo 69.184 36,173 50,000 44,251 93 03/26/2013. | 09/10/2040.
24702R AQ 4 |DELLINC.......ooiiieccccressisesensssss s nssssssssssssssssssssssssssssssssssnsssnsssnnss. | eevses | on | ooseieinnnns | eereeF B | covnnviieniennn 24,788 | L0 91.393 24,250 25,000 24,846 24 04/12/2013. | 04/01/2021.
25271C AN 2 | DIAMOND OFFSHORE DRILL......coooomrrrirmmenriiiesrisensesssssssssssssssssssessssesssssssssssssessssssssssnsens | eoveene | oo | conseesssnns [ eeriFE | coorveerrinnnenn 48,376 | e 59.660 29,996 50,000 48,414 26 10/23/2014. | 11/01/2043.
25459H  AQ 8 | DIRECTV HOLDINGS.......ccouvermrermrrermeresmeessmerssseesssesssssessssesssssesssssssasssssssssssssssssssssesssssnesssssssssesssensees | seveene 106.994 79,714 75,000 74,893 2 09/17/2013. | 03/15/2040.
257867 AG 6 |DONNELLEY RR & SONS CO....ccvvvurmrreirmrmrreismneneeesmnsrsssssnsssessnsssssssesssssssessssssnessssssessssssnessssssesesss | coneene | er | wvevmseenees | eeeen3FE | cvvvviireerrrrrnn 28,800 [ v 88.480 24,600 30,000 30,000 03/27/2002. | 04/15/2029.
257867 AG 6 |DONNELLEY RR & SONS CO.....ccooureirriireirrieceinesisessinssssensisssssssssssssssssssssssssessssssssssssssssssns | conenee | oo | evvnsevinns | coeeni8FE [ eoviiiniinnn 21,900 | 88.480 16,400 20,000 20,000 04/15/2003. | 04/15/2029.
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260543 BC 6 |DOW CHEMICAL .2FE ...131.875 12,859 10,000 11,123 (160) 261 885 | 07/16/2003. | 09/15/2021.
260543  CG 6 [DOW CHEMICAL CO.......cooovviiiiniiiiniesiiiissesseisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssses | conneee | oo | wvvvessenies | cennni2FE | i 49,024 | 91.291 44,259 50,000 49,068 18 280 | v 2,188 |03/26/2013. | 11/15/2042.
26054L  G6 4 [DOW CHEMICAL CO.....ccvvviiiiiiniiiciisnsiisessiesissssssessssssssssssssssssssssssssssssssssssssssssnsssssssssnsssnnss | conenes | o [ eevnseinnns | coeenFE [ eiiiiiriinnnnn25,000 | 98.660 24,664 25,000 25,000 344 08/31/2015. | 08/15/2025.
260543  CK 7 [DOW CHEMICAL CO.......coooimirrriinniiiinsesiiiisssnsssisisssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssss. | conneee |10 | svsveseenies | cenenni2FE | i 47,083 [ 90.250 45,126 50,000 47,063 531 11/19/2015. | 10/01/2034.
260543  CK 7 [DOW CHEMICAL CO......ccoooviiiiriiniinsiiissseississssssssssssssssssssssssssssssssssssssssssssssssssssnsssnsssnns | coneeee | o [ eoveseiinns | coeeniFE [ coviienieeenn 47,125 [ 90.250 45,126 50,000 47,125 532 12/22/2015. | 10/01/2034.
264399 DK 9 |DUKE ENERGY CORP. ..114.347 18,020 15,000 14,691 15 03/19/2003. | 12/01/2028.
264399 DK 9 [DUKE ENERGY CORP........comiriimriiririisiirsesississesssessisssssses st sss s sss st sssss s sssssnenas | ceneees . 114.347 30,034 25,000 26,344 (70) 06/19/2003. | 12/01/2028.
263534 BG 3 [E. L DUPONT ...t | eees ...124.285 87,560 76,000 84,289 (479) 05/28/2010. | 01/15/2028.
268648 AN 2 [EMC CORP.......oviriiriiiiriiriiesiieseiiesise e ssssesssesssssesssssssssesssssssssssssesssssssnssnss | conenes | o [ eovneernnes | conen TFE [ i 24,948 [ L, 81.380 20,345 25,000 24,956 5 12/12/2014. | 06/01/2023.
278642 AK 9 [EBAY INC.....ooioiiiceecisnesinsssi s nsssssssssssssssssssssssssssssssssssssnssssnssssssssnsssnnnes | conneee | o [ eoesniinns | coeenFE [ v 49,509 [, 98.400 49,201 50,000 49,543 35 02/18/2015. | 08/01/2021.
278865 AM 2 |[ECOLABINC ..111.597 82,031 75,000 81,454 (124) 09/17/2013. | 12/08/2041.
532457 AM 0 [ELELILLY .o eeseesse st sess sttt sens s s | eneees ...131.963 38,745 30,000 32,984 (238) 08/08/2003. | 06/01/2025.
532457 AM 0 [ELELILLY .ot | s ...131.963 64,575 50,000 54,661 (376) 09/10/2003. | 06/01/2025.
292505  AK 0 [ENCANA CORP......cooirrirriierirereisseisessssssisesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssensssnssssenss | conenee | o [ eevneerirnes | eoeeni2FE [ eovivneirnenrn 48,750 [ . 98.754 33,103 50,000 48,824 21 05/29/2012. | 11/15/2041.
294429 AG 0 [EQUIFAXINC. ...ttt | e ...113.000 28,155 25,000 32,133 (92) 03/09/2015. | 07/01/2037.
29736R  AA 8 |ESTEE LAUDER NOTES ..111.945 29,405 25,000 25,000 04/16/2004. | 10/15/2033.
30231G  AJ 1 |EXXON MOBIL CORP......ccoourermrermerernretmeressrsssssssssssssssssssssssssssssssssssssssesssssssssssssessssssssnsssnns | woenee | oo | vovverenneens | eoene IFE | v 24,876 | o 98.460 24,616 25,000 24,877 2 07/22/2015. | 03/06/2022.
303901  AE 2 [FAIRFAX FINANCIAL HOLDINGS.........coooiiiiriiiniiinriiissiieseissiie s ssssnsnes | eneees ...106.122 28,248 25,000 27,103 (41) 09/30/2013. | 07/15/2037.
31331V HD 1 |FEDERAL FARM CREDIT BANK.......coomiruimirirmriirieiierissssiesissessessssssssss st sssssssssssssssssssssenes | seveene ...114.188 61,330 50,000 50,817 (56) 06/03/2009. | 08/25/2026.
31331Y K9 0 |FEDERAL FARM CREDIT BANK.........coiiiitiiiiiiiniiissiineisinssi s ssssssssssssans | seviies L1277 61,035 50,000 50,181 (10) 07/24/2009. | 05/01/2029.
316773  CH 1 [FIFTH THIRD BANCORP.........ccoouiiimriimiiiniissisesesese s sssse s ssee st sssssssssenses | eneees ...140.125 70,175 50,000 70,467 (485) 03/26/2013. | 03/01/2038.
316773 CH 1 [FIFTH THIRD BANCORP...........coooriiiriiiiinniiccissiisssisssess s sesssssssssssssnses | oneees ...140.125 70,175 50,000 65,631 (345) 07/09/2013. | 03/01/2038.
33766) AF 0 |FIRSTENERGY SOLUTIONS........coouiiiiriiiiiiiriiicsiie sttt | civies ...105.844 28,306 30,000 31,396 (24) 09/30/2013. | 08/15/2039.
341081 EQ 6 [FLORIDA POWER & LIGHT ....couiiiieiereiieeiiereiseessesessseessessssessssessssesssessssesssssessssssssssssssensssssssses. | oneees ...119.480 41,460 35,000 36,387 (45) 03/14/2005. | 04/01/2034.
341081  ET 0 [FLORIDA POWER & LIGHT ... sssss s ssssssseas. | neees ...109.234 27,577 25,000 23,238 50 03/30/2010. | 06/01/2035.
34440T  BS 1 [FOLSOM CORDOVA CAL......ccoomirimriimieiiesisresessesssesessessssesssssessssessssssssses s sssses s ssssesssssssssessssssses | coneees ...107.506 28,823 25,000 25,000 (6) 11/03/2009. | 10/01/2029.
345370  BP 4 [FORD MOTOR COMPANY.........oouirimiriiireminniieresissii s ssssssssssnesssns | oneees ..123.827 71,827 60,000 59,182 46 06/03/2003. | 08/01/2026.
345370 BN 9 [FORD MOTOR COMPANY........ciuiriiiiriimriiiisiieseises i | neees .. 117.619 35,075 30,000 29,968 6 11/30/2010. | 11/15/2025.
34540T  EK 4 [FORD MOTOR COMPANY ......civuerieermrrircessseessssessesssssessssssssssssssssessssssssssasssssssssessssssssssessssessssnans | coneees ...100.338 25,015 25,000 25,000 04/04/2013. | 12/20/2018.
345370  BW 9 [FORD MOTOR COMPANY........oovuiiiiiiiiiiiissiisiisesiie s | neees ...145.490 34,697 25,000 35,846 (101) 09/30/2013. | 02/15/2047.
35671D AZ 8 |FREEPORT MCMORAN COPPER & GOLD.........covvveurrierreereniereeieenisesessenessssssssssssssssssssssssssssssssnnns | eevenee | oo | wonserirnenns | eerienFE | covrerirennnnn 48,973 | i 57.000 28,500 50,000 49,167 99 02/14/2014. | 03/15/2023.
35671D BC 8 |FREEPORT MCMORAN COPPER & GOLD.........ccoooirviicreinniicriieniieneisenissssississsssssssssssssssssenns | covees | or | ovsnivnnnns | eenenFE | i 52,725 | L 53.170 26,587 50,000 52,681 (44) 11/05/2014. | 03/15/2043.
36962G 3P 7 | GENERAL ELECTRIC CAP CORP........osiiiiriiiriiteiiesiiseisss s sssesessinas | siseees ..115.911 36,930 30,000 28,374 33 03/14/2008. | 01/14/2038.
36962G  XZ 2 |GENERAL ELECTRIC CORP.......cooviiieiirincicissisisssisissss s sssssssssssssnies | cosees ...126.593 39,134 30,000 29,920 9 03/27/2002. | 03/15/2032.
36962G  3A 0 |GENERAL ELECTRIC CORP........coocviiiiiriiriiiesiissiisi s | ciieees ...119.463 62,847 50,000 51,500 (34) 12/06/2011. | 08/07/2037.
36966T BZ 4 |GENERAL ELECTRIC CAP CORP.......orviurierreereersesesssesssesessesssessssessssesssssssssesssssssssesssssssssessssnns | oneees ...108.700 29,826 26,000 29,720 (109) 04/16/2013. | 04/15/2036.
36966T JH 6 | GENERAL ELECTRIC CAP CORP........ccoviiiiieriiiiriieniiscsieniisssiessssssisessssssssesssssssssssssessssssssnns | conenee | oo [ evvnneinnns | coee TFE [ iiiiii0002.50,000 | ... 99.801 49,213 50,000 50,000 07/29/2013. | 05/18/2033.
369667 JS 2 | GENERAL ELECTRIC CAP CORP.......oetvuumriirriimeriisiisessiesessesssessssessse s ssssessssssssesssssssssesssssns | eneees ...100.920 50,541 50,000 50,000 09/27/2013. | 09/15/2028.
370334 BJ 2 [GENERALMILLS INC.......ooioiriirciciccieseiccisseiessissssisssss s sssssssssnssnanns | oneees ...110.000 109,802 100,000 117,882 (418) 03/10/2015. | 06/15/2040.
373298 BR 8 [ GEORGIA PACIFIC CORP.......ccouiiitiiisiiseiiesii et | s ...133.522 97,937 75,000 96,109 (1,043) 07/08/2013. | 11/15/2029.
38141G  CU 6 | GOLDMAN SACHS GROUP INC......ccouvemmreermremmressneeessesesssessssesessessssesesssessssessssesssssssssssssssssssassssssses | wesenee ..115.324 47,120 40,000 40,000 10/16/2003. | 02/15/2033.
38141G  CU 6 | GOLDMAN SACHS GROUP INC.........couuriiuiiiiiiiiesiiesiiiesiiesisississsesssesssessssssissssssssssssssssssssssses | sosees ...115.324 29,450 25,000 25,376 (35) 04/14/2004. | 02/15/2033.
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38141G  ES 9 |GOLDMAN SACHS GROUP INC .2FE ...106.987 55,930 50,000 49,024 156 1,372 07/11/2007. | 01/15/2027.
38143V AA 7 | GOLDMAN SACHS GROUP INC.......couriemriimerierreimenisesessesssesessessssesssssessses s ssssssssssssesssssssssssnes | seveene ...100.900 58,495 50,000 48,972 28 1,199 11/29/2010. | 02/15/2034.
38141E 26 9 | GOLDMAN SACHS GROUP INC.........ooiiiiriiiiiiieriicsiie s sssssssss s | seveees ...104.743 26,495 25,000 25,000 05/12/2011. | 05/15/2022.
38143C  CN 9 | GOLDMAN SACHS GROUP INC........cosiriuriineriinreiieriieseieesieseeessesissssssesssesssssssssssssssssssssssssssssnnns | eovsee | oo | onsevirneens | eereenFE | i 49,995 | L 92.276 48,588 50,000 50,000 05/20/2013. | 05/15/2033.
38143C  DJ 7 | GOLDMAN SACHS GROUP INC.........oovvireiinriinriinciinsiississsssisssssssssssssssssssssssssssssssssssssssssnns | aevses | on | vessieinnnns | eennFE | i 25,000 ] 000 98.649 24,299 25,000 25,000 07/29/2013. | 08/15/2033.
362320 BA 0 |GTE CORP. ..113.527 47,792 40,000 39,507 22 01/01/2001. | 04/01/2028.
362333 Al 5 [GTE FLORIDA INC......coviiiriiiiniiissiciissiiissesss s | coseees ...106.650 31,806 28,000 31,811 (210) 07/09/2013. | 02/01/2028.
406216  BA 8 |HALLIBURTON CO......ocooviiiriiriiieiiineiissiisssiiesissssssssssssssssssssssssssssssssssssssssssssnssssssssssssnsssnns | conenee | o [ eovesninnns | cone TFE [ i 47,883 [, 99.444 47,646 50,000 47,978 40 09/19/2013. | 11/15/2041.
406792  2U 4 [HAMDEN CT TXBL G/O......couiiiiriiiiiiiiesiisssiiessiesssiessis s | eneees ...102.000 101,844 100,000 102,662 (338) 03/31/2015. | 08/15/2044.
407837 CT 8 [HAMILTON OH WASTE WATER SYSTEM.....covvuiiiiiinriiisiiissiisssiississssissssssssssssssssssssssssssssannss | oneees ..107.818 27,131 25,000 25,200 (81) 09/14/2009. | 10/01/2039.
416515 AV 6 |HARTFORD FINANCIAL GROUP ...110.000 55,079 50,000 50,000 07/22/2008. | 01/15/2019.
428236 BR 3 [HEWLETT PACKARD CO......ovvirriiienreiinsessisinessessnssssssssssssssssessssssssssssnsesssssssssssssssssssssnssnssses. | connene | oo | wveveseenees | veneni2FE | i 57,875 [ o 87.310 43,657 50,000 57,726 (149) 03/09/2015. | 09/15/2041.
431116 AC 6 [HIGHMARK INC.........coooiiiiiiiritei s | s ...100.010 50,028 50,000 51,463 (25) 07/22/2014. | 05/15/2041.
432848  AS 8 [HILTON HOTEL CORP.......couiriereimririreiaesissesessesssessssessse s sese st st sesss s essensssesesans | ceneees ...108.910 32,025 30,000 30,032 (26) 01/01/1999. | 12/01/2017.
442348 P36 [HOUSTON TEXAS AIRPORT SYSTEM........coooiiiiiiiriiniiisissiesisisssisssssssisssssssssssssssssssissas. | oneees ...107.010 35,402 30,000 35,743 (993) 12/17/2012. | 01/01/2028.
40428H PB 2 [HSBC USAINC ...108.029 54,526 50,000 50,000 04/11/2011. | 09/27/2027.
459200  AM 3 [IBM CORP......ccoomieemriirceisseeeeesses s esse st eses sttt nnnes | eneees ...129.265 32177 25,000 25,452 (34) 01/01/2001. | 10/01/2025.
459200 BB B [IBM CORP.......oiiiiiiriiisi st | s ..121.129 47,676 40,000 40,000 07/30/2003. | 11/29/2032.
45138L AN 3 [IDAHO POWER CORP.......iruimrriiriirtesiesissesesssesssesessessssssssses st sss s sssssnes | neees ...109.962 56,467 50,000 50,000 01/22/2004. | 04/01/2033.
45138L AN 3 [IDAHO POWER CORP.......coiiiiiiiiiiriissii s | s ...109.962 33,880 30,000 30,000 01/27/2004. | 04/01/2033.
45138L AN 3 [IDAHO POWER CORP.......ootiimiriiiiirreiiesii it | nenes ...109.962 45,174 40,000 41,467 (52) 07/29/2005. | 04/01/2033.
45138L  AY 9 [IDAHO POWER CORP.........ooriiiiriieciisesissi e | eneees ...102.923 53,554 50,000 53,693 (82) 12/06/2011. | 08/15/2040.
454614  AK 4 [INDIANA BELL TELEPHONE INC.........ccooiiiiiiiiiiiiciisssiisssiiessisssiissssssesssssssssessssssssssssssssssssissnss | eneees ...116.697 24,649 20,000 22,166 (141) 05/07/2003. | 08/15/2026.
458140 AP 5 [INTEL CORP.....oviercicreereircneieresseesssssessesssessssensssessssesssssssssessssesssssessssesssssssssesssssesssnessssssssesssss | conenen | o [ eevrnserernee | conen TFE [ veviiieriiinennn89,313 [ s, 93.299 96,571 100,000 89,750 181 09/17/2013. | 12/15/2042.
460146 AP 8 [INTERNATIONAL PAPER CO.......coiiiiiiiiiiiiiniiiissiiseiisssisssissssissssssssssssssssssssssssss s ssssssssssssanss | coneees 116.637 52,085 45,000 46,318 (108) 12/10/1998. | 11/10/2023.
459200 HF 1 [INTLBUS MACHS CORP.........ccovurermrirereimerisnenisesessessssesessessssessssessssesesssessssssssssessssssssnssssssssssnsnnes | conenee | o [ eevneerernes | conen TFE [ e 24,875 [, 93.540 23,385 25,000 24,879 3 07/28/2014. | 06/20/2042.
46132F  AC 4 [INVESCO FINANCE PLC........ oo ssssssssssssssnssses. | aeveeas ...100.217 26,915 25,000 25,860 (37) 12/18/2013. | 11/30/2043.
46627B  BX 8 [J.P. MORGAN CHASE........covviimirrismniisismessissssssisse st ssesssssssssens | coveies ...100.111 10,013 10,000 10,000 09/07/2005. | 09/15/2018.
46625H  HU 7 |J P MORGAN CHASE.........osiiimrieeriireeseeiseseesesssesesse st essesssesesse s sessesssesessessssesssssssssssssonns | cesenee ...106.632 31,825 30,000 29,689 62 01/10/2011. | 10/15/2020.
46625H  HS 2 |J P MORGAN CHASE........ovoorreiissresissessssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssess | sonsne ...108.339 37,358 35,000 34,792 38 04/26/2011. | 07/22/2020.
46625H  JJ 0 [JP MORGAN CHASE.........cooooieriireriieriieriieseissesisesessesessssssessssssssessssssssessssessssesssssssssssssssssssnns | eovenee | oo | vevvevesnsens | everee2FE | ovevireniinnennn 24,803 | o 98.280 24,571 25,000 24,823 21 11/17/2014. | 05/01/2023.
46625H  JZ 4 |JP MORGAN CHASE & CO......coovoiiiriiicriinniisesiissiisssisssisssssissssissssssssssssssssssssssssssssnsssssssssnnes | soenne | oo | covvvensiens | eeese2F B | covveiieninnnnn 49,806 | oo 99.720 49,862 50,000 49,870 4 06/29/2015. | 12/15/2026.
48126D W4 7 |J P MORGAN CHASE & CO......cooouriirrieriineninesiisssisessssssissesssssssssessssssssssessssssssessssssssnesssnsssnenes | sovenee | oo | sevvevsnnsens | eeen IFE | i 48,875 | 95.200 47,600 50,000 48,895 20 07/23/2015. | 06/12/2033.
472319 AE 2 [JEFFERIES GROUP INC........oiiiiiriiccisriccisseissiisssiss s | oneees ...104.624 51,548 50,000 51,944 (120) 09/21/2012. | 06/06/2027.
472319 AM 4 [JEFFERIES GROUP.......cooiiiiiiiiriiscciiesiissii st | s ...103.394 46,233 50,000 50,587 (8) 11/07/2013. | 01/20/2043.
472319 AE 2 [JEFFERIES GROUP INC......oiuriierirererieeesnsessseeesesssssesssesssesessssesesssessssssssssessssesssssessssesssssessssesessnens | oneees ...103.000 103,096 100,000 108,177 (510) 02/05/2014. | 06/08/2027.
472319 AL 6 [JEFFERIES GROUP INC NOTE.......ccomurvviirrnrirenmreinessisssssssssssesssnssssssessssssssssssssessesssnssssssnness | coveene | oe | wvevmseenees | eeeen2FE | v 26,553 [ s 99.210 24,803 25,000 26,466 (86) 04/28/2015. | 01/20/2023.
478366 BB 2 [JOHNSON CONTROLS......ccoostvueriireriirriiesiisiiessiessissssessissssssssisssssssesssssssssssssssssssessssssssssssins | conenes | o [ eoveneernnes | coeen2FE [ v 49,750 [, 91.790 45,895 50,000 49,752 2 11/24/2015. | 12/01/2041.
478160 AL 8 [JOHNSON & JOHNSON DEBENTURES.........ccoomiiirimiiriiriircisnesississssssissessssssssssssssssssssnnses | coneees ...113.044 28,562 25,000 24,176 28 12/31/2004. | 05/15/2033.
478160 AL 8 [JOHNSON & JOHNSON DEBENTURES........covvuuummrmriemmreisssmnssssssmesssssssssssssessesssssssssssssssssssssssnnns | coneees ..113.044 28,562 25,000 24,839 6 01/31/2005. | 05/15/2033.
478160 AL 8 [JOHNSON & JOHNSON DEBENTURES..........coooimmiierreeriireeminessissssessssssessessssesssssessesssssssssnns | coneees ...113.044 22,850 20,000 19,899 3 02/25/2005. | 05/15/2033.
481165  AH 1 [JOY GLOBAL INC.......coiiiiiiiiiiriiieiesi s | e ...105.402 65,151 75,000 80,479 (132) 09/16/2013. | 11/15/2036.
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487836 BD 9 |KELLOGG COMPANY. .2FE ...106.072 21,028 20,000 20,000 . 01/18/2011. | 12/15/2020.
49072B XA 5 |KENT STATE UNIVERSITY .....oiviiiiimiriiririiesiiseiseesiseesssssisssssssssssssssss s sssssssssssssssssssssssssssssnsss | seveene ...101.352 28,041 25,000 25,000 [ cvvoooeevveeeeeeiieens | v [ eeeviieeeessssensesiieens | eeeviseesessiiseesssiinn | oo 5.000 |...... 5.000 09/16/2013. | 05/01/2037.
494550 BN 5 [KINDER MORGAN ENERGY PARTICLES............ccoooummiiimriinniisnsiissiisssiissnsssssssssisssssssssisssssssnssns | conenes | o [ evvnsninnns | ceeenFE [ i 47,749 [ 94.278 36,486 50,000 47,837 37 [ [ [ e 5.000 |..... 5.306 08/05/2013. | 08/15/2042.
499040 AL 7 [KNIGHT RIDDER........cooviuriimriiriieenieeseieenissessessssssssessssssssesssssssssesssnsssssesssenssssesssnssssesssssssones | conenee | o [ evvneerirnes | coeenDFE [ i 19,696 | . 76.990 10,800 20,000 19,794 10 [ o | cereeeeieseiesiiees | e 6.875 |..... 7.000 01/01/2001. | 03/01/2029.
499040 AL 7 [KNIGHT-RIDDER..........coosviiriiriiriiinriisssiississssissssssssssssssssssssssssssssssssssssssssssssssssnssssssssssnsssnnss | coneeee | o [ eoeseisinns | coeenFE [ i 37,625 [, 76.990 18,900 35,000 36,566 (105) | covevvrernrirerriienies | e | 008875 | Ll 6.281 09/10/2003. | 03/15/2029.
500255 AN 4 |KOHLS CORP. ...100.733 41,429 40,000 40,000 04/26/2004. | 01/15/2033.
500255  AQ 7 [KOHLS CORP.......civiurirmrireresessisessssessse st sss s ssss st sttt s sssesssnsnies | neees ...113.300 57,511 50,000 58,525 (200) 03/26/2013. | 12/15/2037.
500255 AN 4 [KOHLS CORP.......cooviiriiiiiicriissiiis s | aneees ...100.733 51,786 50,000 51,950 (67) 12/18/2013. | 01/15/2033.
501044  BZ 3 [KROGER CO.....coiiiirriiiicriiiinnssiiisssiiiiss s sssssssssssssssnssssssnnss | coseees ..123.175 97,193 75,000 96,320 (943) 02/26/2013.| 01/01/2031.
524660 AW 7 [LEGGETT & PLATT INC......oovviiriiriiicisnissnienesssisesssisssssssssssssssssssssssssssssssssssssssssssssensssnns | coneees | o [ eoveseiinns | coeenFE [ i 19,998 [ 98.530 19,705 20,000 19,993 12/08/2015. | 08/15/2022.
525ESC CB 3 |LEHMAN BROS, INC 1,061 12,549 1,061 08/04/2004. | 03/20/2020.
525ESC 05 9 |LEHMAN BROS, INC.....oouvermerrmrrereermereseesssesesessssesessssssessssssssssesssssssssessssssssssssssasssssnsssssnessssnssssnns | seveene 2,263 30,854 2,263 10/02/2007. | 09/28/2037.
5394E8 BH 1 [LLOYDS TSB BANK PLC.........commurrvirrrrriiimnerissnmssissnsessssssssssssssssssssesssssssssssssssssssssssssssssnnens | eoveene | oo | conseesnenns [eenee TFE | wivrrerriinnnnr 19,900 | e 91.540 18,328 20,000 20,000 100 02/18/2015. | 10/30/2027.
53944X DM 4 |LLOYDS TSB BANK.......ovvviurrimrirreimenissesieesisesesssesssessssssesssesssssesssasssssessssesssesssnsesssesssnssssnesssenees | sovesee | ae | onserernenns | eoneee TFE | o 24,563 | oo 94.720 23,680 25,000 24,583 21 08/14/2015. | 11/29/2024.
539830 AW 9 [LOCKHEED MARTIN CORP........ccoiiiiiiiiiriiinsiisiissssi s | eneees ...115.394 45,445 40,000 47,402 (168) 04/03/2013. | 06/01/2040.
548661 CL 9 |LOWE'S COMPANIES INC ...115.631 59,317 50,000 62,253 (368) 11/27/2012. | 10/15/2036.
565849  AB 2 [MARATHON OIL CO.....covsrivriirnreerncnrissnessissessessssesssssssssssssesssssssssessssesssssssessssssnsssssesssssnnes | connene | oe | wvevesnenees | veneni2FE | i .62,416 | 91.130 45,565 50,000 61,501 (468) 02/14/2014. | 03/15/2032.
572852  C8 2 [MARSHFIELD WICORP........coiiiriiiiiiieriiceiie s sessenies | neees 106.633 32,805 30,000 30,000 03/25/2010. | 03/01/2028.
573284  AJ 5 [MARTIN MARIETTA MATERIALS INC.......ovvrvverrnrrrernnnrisnessesnsssessssssesssssssssssessssssssssssssesssssnens | soneene | oe | wvesvesserees | 100eFE | covviinsennnnnnnn2,517 [ s 97.186 22,301 22,000 21,541 10 10/08/2013. | 05/01/2037.
574599 AY 2 [MASCO CORP.......oiiiiiiciiiriisiii bbb | ieees 102.001 25,250 25,000 24,705 9 10/08/2013. | 08/15/2032.
55262C  AF 7 [ MBIAINC......oiiiiiiiiiieriineniiesete st sisss s sssesssese s ssisesssssssssesssssssssessssssssessssssssnesssnssssnenes | censes | ae | onsesirnnnns | eerieeBFE | covvrerirerinnen 37,600 | oo 95.050 38,000 40,000 38,315 76 01/01/2001. | 10/01/2028.
55262C  AF 7 [MBIAINC........iicierccceseseisseisseisssss s sssssssssssssssssssssssssssssssssnsssssosssnnss | anvses | oo | oosnieinnnns | eerieeF B | coverneiieniennnn 24,125 | L 95.050 23,750 25,000 24,386 29 04/24/2002. | 10/01/2028.
55262C  AF 7 [ MBIAINC......ciiiiiiiiiiicriisesieseiesiies st sssse s sssssessssssssesssssssssensssssssesssssssssesssssssenenss | censes | or | onsnsinnnnns | eeneeFE | ciieciineninnnni 20,025 | i 95.050 17,100 18,000 19,369 (71) 06/18/2003. | 10/01/2028.
55262C  AH 3 [MBIAINC. ...ttt nnensensenss | ensens ...100.324 33,950 35,000 35,000 06/25/2003. | 08/15/2022.
55262C  AH 3 [MBIAINC ...t | ceniias ...100.324 11,640 12,000 12,000 05/12/2004. | 08/15/2022.
55262C  AH 3 [MBIA INC...oouuiverearreessaereesisseeseessesssesssssssssss s | crneins ...100.324 9,700 10,000 10,000 06/08/2004. | 08/15/2022.
55262C  AH 3 [MBIAINC........oiieccec s | creeiae ...100.324 48,500 50,000 50,000 08/04/2006. | 08/15/2022.
55262C  AD 2 | MBIAINC......ciiiiiiiiiiieriiscniiesitsesiiessis s sssse s sssesssssenssssssssessssssssesssssssssesssnssssnnnss | cenies | or | onsniinnnnns | eeneeBFE | ciieciirernnnni 25,000 | i 99.625 25,250 25,000 25,000 08/27/2013. | 07/15/2027.
55262C  AD 2 [ MBIAINC.....couieereimrirereieeesesessessseessssesssessssessssssssesssssssssesssenssssnessssnssssessssnssssesssssssssesssnssssnenes | sevssee | oo | ovsesennees | eeneeeFE | coveerrerenennennd9,200 | 0o 99.625 50,500 50,000 49,271 37 09/30/2013. | 07/15/2027.
55262C  AH 3 [MBIAINC ...ttt | ceniias ...100.324 49,000 50,000 50,000 09/30/2013. | 08/15/2022.
577081 AT 9 [MATTEL INC..oooouuiieeemreeesseneessssssessss s s st s s ssssssenssnsnns | sesenes ...105.898 26,003 25,000 25,000 08/13/2011. | 10/01/2020.
577081 AW 2 [MATTEL INC......iioiiiiecrcisi s | s ...106.108 73,267 75,000 75,718 (13) 09/16/2013. | 11/01/2041.
577081 AW 2 [MATTEL INC..ooouirverrerriiresnsnsissessissssssssssssssssssssssssssssssssssssssssssssssessssssssssssssessssssssssssnsessssns | ooneene | oo | svevnseenens | veeeni2FE | civiiiinieeernnn. 55,438 [ v 97.690 48,845 50,000 55,281 (105) 10/28/2014. | 11/01/2041.
577081 AW 2 [MATTEL INC......oovoierceccscressinessisssssssssssssnssssssssssssssssssssssssssnsssssssssnsssssssnnnss | conneee | o [ eoveseiinns | coeenFE [ o 27,344 [ L 98.740 24,684 25,000 27,298 (45) 03/10/2015. | 11/01/2041.
577081 AW 2 [MATTEL INC...oooirvereerriiscnnsnissessissessssssesssssssessssssssssssssessssssssssssssesssssssssssssessssssssssssnsessssns | ooneene | oe | svevnseenees | veeeni2FE | civiiinnennnnnn 51,209 [ s 97.640 48,845 50,000 51,299 12/31/2015. | 11/01/2041.
582834 AP 2 [MEAD CORP......coivtimriiretiseieseesssese st esess sttt | eeeeen ...104.580 59,019 50,000 54,230 (38) 09/30/2013. | 03/01/2047.
583334 AB 3 [MEADWESTVACO CORP.........osiiiiiiiriiiiiiceiissisesssi st | s ...114.000 34,178 30,000 34,782 (173) 07/22/2014. | 11/15/2032.
589331  AE 7 [MERCK & CO....ooooimiriiiiiniiiisiiissssisssiss s sssssssssssens | coneees ...116.164 24,986 20,000 18,993 50 01/01/2001. | 12/01/2028.
589331 AC 1 [MERCK & CO....coomiiiiccieis s | s ...124.600 18,562 15,000 16,646 (17) 07/01/2003. | 01/01/2026.
589331  AE 7 [MERCK & CO..occoiiiiiiiciiciiseii s | s ...116.164 18,740 15,000 16,324 (72) 06/28/2005. | 12/01/2028.
59022C  CS 0 [MERRILL LYNCH & CO....occvvvuurriiiuirreiiereeiieereesssessesssessesssssssssassesssssssesssssssesssssssessesssesssssssessoss | coveees . 111.418 26,072 25,000 25,000 09/12/2011. | 05/02/2017.
594918  AD 6 [MICROSOFT CORP.......oiiiiiiiiiriiiisiiciiieii s | s ...109.631 56,760 50,000 49,229 29 07/20/2009. | 06/01/2039.
594918  AD 6 | MICROSOFT CORP......csrviumriimiiieriirssiisssiesssses st | enenes ...109.631 68,111 60,000 70,510 (280) 12/06/2011. | 06/01/2039.
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604059 AE 5 |[MINNESOTA MINING FE ...130.181 32,718 25,000 27,326 (158) ..1,594 | 04/29/2003. | 02/15/2028.
60871R  AD 2 [MOLSON COORS BREWING CO.........oooommrreiimriiiinrieiisnseianessssssesssssssesssssssssssssssssssssssssssssnnees | eoveee | oo | cvossesseins [ eeiiFE | cicveeniiiennnnn 50,144 | L, 96.720 48,362 50,000 50,140 4) 07/24/2015. | 05/01/2042.
61166W AN 1 [MONSANTO CO.....ovriiiiiiriiieiieniineiiesis s ssssesssssssssessssssssesssssssssessssssssessssssssnnss | sonses | on | oesssevnnnns | eeeeF E | ceveneiieniennn 44,602 | oo 87.010 43,503 50,000 44,602 12/28/2015. | 07/15/2034.
613549 HV 9 [MONTGOMERY COUNTY OHIO (ST. LUKES HEALTH SYSTEM).......cccoovvummmmeiiimnnncisseneiiisnnneiiinnnnes | cveneee [ e | wvvvennenies | eennn IFE | .. 24,999 [ L 96.039 26,813 25,000 24,999 0 [ corerermerirereinenines [ [ 2005.000 |10005.000 | MNLcoocs | o208 | i 11/29/2013. | 05/01/2039.
615369 AC 9 [MOODY'S CORPORATION.........ocriieriiiriiieriiirssiesisssssssssi s sssssssssssssnnies | neees ...103.458 106,552 100,000 100,000 | .ooooveveriireiiens | v [ [ e | 2879 | 4875 | FALLL| i 1,842 | 08/26/2013. | 02/15/2024.
61747y DD 4 |MORGAN STANLEY SENIOR NOTE ...105.712 25,212 25,000 25,000 1 07/30/2012. | 04/29/2016.
617482  4M 3 [MORGAN STANLEY SUBNOTE..........oooiirrriiiieriiiinriiiisssessassssssassssssssssssssssssssssssssssssssessssssssssnes | coseees ...102.366 53,063 50,000 49,672 40 | | e [ 875 1004990 [MN.c [ i 0B | e 08/27/2013. | 11/01/2022.
617446 7Y 9 [MORGAN STANLEY ...ttt ssssnssssns | neees ...100.020 75,245 75,000 74,846 6 [ o [ e | 0350 1 4374 [MSe | 1,024 | e 06/29/2015. | 09/08/2026.
620076  BA 6 [MOTOROLA INC.......oovoirriiiiniiiissesiisicsiissssisissssssi s sssssssssssssssnnoss | coseees ...104.157 38,676 40,000 45,412 (127) 04/03/2013. | 11/15/2037.
620076  BF 5 [MOTOROLA SLTNS INC......cooosviiiiiriiinniisnnisnisneississesssisssssssssssssssssssnssssssssssssssssssssssnnses | coneeee | oo [ evvsseinnns | c0eenFE [ i 50,000 |, 86.780 43,391 50,000 50,000 08/26/2014. | 09/01/2024.
620076 BF 5 [MOTOROLA SLTNS INC.......coosiiiiriiiiiinriiinieiieciisssiissiissssisssisssssssssssssssssissssssssssssssssssssssssnsnies | conenes | oo [ evveneeinnns | ceeen2FE [ 25,000 | 86.780 21,696 25,000 25,000 10/23/2014. | 09/01/2024.
626717  AF 9 [MURPHY OIL CORP......cveerreerreerreisenessenessenssesessessssessssensssessssessssessssessssesssssssssessssssssesssssssssesnss | conenen | [ eevnserernee | creen2FE [ veviiveririnennnn25,000 | . 76.500 19,126 25,000 25,000 06/15/2014. | 12/01/2022.
626717  AG 7 [MURPHY OIL CORP.......cooosriiiriiiriiciiieniicsiieseissiiesesssssessssesssessssssssessssssssssssssssssssssssssnnssss. | conenes | o [ evvesniinnns | coeeni2FE [ v 75,776 [ 61.850 46,391 75,000 75,756 (14) 07/22/2014. | 12/01/2042.
626717  AD 4 [MURPHY OIL CORP......coourreureerriiecniieseieesisesessesesessssessssessssessssessssessssessssessssessssssssssssssssssssesnss | conenee | [ evvneerrnes | coeen2FE [ veviveeirnennnn. 49,740 |, 75.820 37,908 50,000 49,785 31 12/12/2014. | 06/01/2022.
63743F  PK 6 [NATIONAL RURAL UTILITIES COOP FIN.......ccvvviiviinririiinniisicnsiesessisssssssisssssssssssssssssens | enenee | oo [eovssniinnns | coned TFE [ 1iiii0000022..100,000 | ... 95.013 100,041 100,000 100,000 02/24/2012. | 02/15/2030.
63743F PU 4 |NATIONAL RURAL UTILITIES INTERNOTES.......ccooosivineriininiinciiieniiseneisenissssssessssssssesssenssssssnnnss | cenenee | oo [ erveneeinnes | cone TFE [ iiiiiiiiie2.50,000 | ... 95.437 48,919 50,000 50,000 04/13/2012. | 04/15/2017.
63743F  SH 0 [NATIONAL RURAL UTILITIES. ......oorveereeereceesesessesessesesssessssesssssessssesssssessssessssssssssessssessssesssssssssessssnns | coneees 95.523 24,787 25,000 25,000 12/20/2013. | 12/15/2024.
63743F  SL 1 [NATIONAL RURAL UTILITIES.....ovoereereerereeeneereresseeesesessssesssessssssssssssssssssssssssssssnssssessssessssenssssnne | coeesen | [ evevnsersrnns | eonene IFE [ erviiierinnnnnnn 25,000 | .. 98.980 24,746 25,000 25,000 01/17/2014. | 07/15/2024.
646108 JE 1 [NEWJERSEY STHSG & MTG.....coooovereirrircrirnrieeeisenisssessesisnssssensssssssesssssesssesssnssssesssnsesnensss | conenee | [evvvnserernes | conen TFE [ e 24,622 [ L 88.933 24,878 25,000 24,573 26 12/10/2013. | 11/01/2027.
649906 K4 5 [NEW YORK ST DORM REV NON........ooiiiiiiiiiiiiniiiniiinsiissiisssisssssssssssssssssssssssssssssssssssssssssenns | connens | o [ eevensssnns | coneee TFE | oo 24,938 |...103.000 25,782 25,000 24,940 1 04/14/2014. | 05/01/2039.
651639 AM 8 [NEWMONT MINING CORP.........ceocuirierriicriireiiesieeseisesieessssesssessssssssssssssssessssssssssesssssssssesssssssnens | conenee | o [ evvenserinnes | coeen2FE [ i 26,837 [, 79.880 19,972 25,000 26,785 (35) 07/09/2014. | 10/01/2039.
65334H  AE 2 [NEXEN INC.....oooiiicirccccee s | ceveeae ...110.838 81,862 75,000 76,980 (55) 09/16/2013. | 03/10/2035.
65330K 88 6 | NEXTERA ENERGY......oooiiiiiiiiiciiiniiiie st sis bbb sssensies | seniias 89.320 24,770 25,000 25,000 01/18/2013. | 01/15/2018.
655844  AX 6 |NORFOLK SOUTHERN CORP........ccoriiiirrirnirniisrrnninsieieisisisssesssssssssssssssssssssssessessesssssssssssssssessessessons | svenee | oo | avensnnssnes | eorenei@FE | covirevnninninens 55,211 |...111.736 69,038 60,000 56,177 175 06/09/2009. | 05/17/2029.
665228 BV 3 [NORTHERN ILLINOIS GAS CO.......coooomiririiiiriiieissiisiissiissssisssisssssssssssssssssssssssssssssssssssssssnsss | coneess | o [ eovensienns | conees 1FE | oo 11,983 |...110.861 10,149 10,000 10,029 (211) 03/24/2004. | 05/15/2016.
665228 CB 6 [NORTHERN ILLINOIS GAS CO......coooirriiiiniiiiisiisssssiissssssisssssssssssssissssssssssssssssssssssssssssssssss | coneees 112,797 58,947 50,000 49,573 23 03/05/2009. | 12/01/2032.
665772  BQ 1 [NORTHERN STATES POWER.........cooiiriiriiinriiciiissiisceis s | coneees ...122.166 36,778 30,000 29,171 46 05/03/2002. | 03/01/2028.
665772 CA 5 [NORTHERN STATES POWER - MINN......ccooouuiiiuiriiriiiriiissieseiisssiiesssissiiessssessissssssssssssssssiss | eneees ...111.206 57,168 50,000 48,371 44 01/30/2009. | 07/15/2035.
670346  AH 8 [NUCOR CORP.........oreuumremrreereessesesseesssesesssessse s sss s sss et sss s sess s esss st seesssessssessssnenses | eneees .. 117.270 52,293 50,000 56,956 (167) 08/28/2013. | 12/01/2037.
64966H  YJ 3 |NY SER G 1 BUILD AMERICA BONDS.........ccoouriimiiiriisiiiesissssissessssssssessssssssssssssssssssssssssssssssses | seveine ...110.145 40,843 35,000 35,040 (26) 03/30/2010. | 03/01/2026.
680616 VH 9 [OLENTANGY LOCAL SCHOOL DISTRICT ......cuuuriumrermrimnreiserissesesaesssesessesssesessenssesssssesssensessenses. | oneees ...104.842 27,607 25,000 28,515 (120) 02/05/2013. | 12/01/2038.
68389X  AG 0 |ORACLE CORP.........ooiviiriiiiicriicciiseisssisssss s | crsiias ..114.416 22,016 20,000 20,124 (28) 07/20/2009. | 07/08/2019.
690742  AD 3 [OWENS CORNING........omimrrerrrnriienrisisessissesssssssessssssssssssssssssssssssssessssssssssssssesssssnsessssnssssess. | ooneene | ar | sveveseenens | veeeFE | covvvinneenrnnnnn 24,836 [ o 99.083 25,015 25,000 24,874 16 10/08/2013. | 12/15/2022.
69352)  AK 3 |PPLENERGY SUPPLY LLC.......cccooviiiiriiiiinniisniissnississesisssessssssssssssssssssssssssssssssssssssssssssssssinnes | woenee | oo | covvssseiens | eeeaeF E | overieeninennnn 90,000 | oo 45.000 40,500 90,000 90,000 01/21/2014. | 12/15/2036.
69352) AN 7 |PPLENERGY SUPPLY......coooiiiiiiriiieiiinesisesiisssisesssssssssessssssisessssssssssssssssssssssssssssssssssssssssssssonssses | sovenee | or | sonvsisssiens | eeeseBFE | overiirerinnnnn50,229 | 61.470 30,735 50,000 50,176 (27) 02/25/2014. | 12/15/2021.
69352)  AK 3 |PPLENERGY SUPPLY LLC......cooorirriirrerirerrierersesssssessesssssessesssssessessssssessessssesssssessssesssssesssnnes | soenee | oo | soveeesesens | everaeBFE | oververereennenne 14,834 | oo 45.370 34,031 75,000 74,840 3 05/13/2014. | 12/15/2036.
694032 AT 0 [PACIFIC BELL.....uuvveermerriesmeriisisssissesissessessssssses s ssssssssesssssssssnnns | coveees ...124.585 12,249 10,000 11,426 (103) 07/01/2003. | 03/15/2026.
694032 AT 0 [PACIFIC BELL....ouvvouniiereeirieiieeiiee s sssssss sttt st nnses | enees ...124.585 61,243 50,000 60,346 (779) 12/18/2013. | 03/15/2026.
713448 BZ 0 [PEPSICO INC.......cccoooiriiriiiniinnisnnississississesssssssssssssssssssssssssssssssssssnsssssssssssssssssnssssnsosns | coneeee | o [ eoeesniinns | conen TFE [ i 49,738 [, 96.530 48,265 50,000 49,746 6 07/28/2014. | 03/05/2042.
71647N AF 6 |PETROBRAS GLBL FIN BV........cooiiiiriiriiieriiriiscsiieseissiisessiiesissssssessssssssesssssssssssssssssessssssns | eenies | ar | onsnvnnenns | eeneeFE | i 24,599 | L 66.000 16,500 25,000 24,658 40 10/23/2014. | 05/20/2023.
717081 DE 0 [PFIZER INC......ovvierriercrrirceiiereieeeesessiesessessssesesssssssssssessssssssssssssssssssesssssssssssssssssssssssssssssssssnsssssns | veneee | oo | eeverenenene | ereee FE | oevvieeeinennens 47,131 |.... 98.763 50,080 50,000 47,278 50 09/19/2013. | 06/15/2043.
718172 AM 1 [PHILIP MORRIS INTLINC.......cooiiiiiiiiiiiisiiiiesieseissi s sssssssess | eeees 51,411 95.504 49,653 50,000 51,328 (29) 03/26/2013. | 11/15/2041.
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718546 AH 7 |PHILLIPS 66 .2FE ..112.581 40,023 40,000 48,589 (172) 2,351 | 04/03/2013. | 05/01/2042.
7185468  AH 7 | PHILLIPS BB.........uovuiuieieiieiienieieisi sttt nnns | crenin ..112.581 100,057 100,000 105,383 (90) 5,874 | 08/26/2013. | 05/01/2024.
718507  BK 1 [PHILLIPS PETE DEB......cuuvouuriermeierneesmeessseesseesssessssssssssssssssssssesssssssassssssesssassssssssssssssssssssssssnssssane | soneees ...124.200 53,975 45,000 46,719 (82) 3,150 | 02/09/2009. | 03/30/2029.
724479 AJ 9 |PITNEY BOWES INC......coooiiiiiciiciiicissisrssicisisnisisisissisisssnsssssssssssssssssenssssssesssenssensiens | eovieee | o | osnvnniens | e FE [ i 49,879 | 97.970 48,985 50,000 49,897 10 2,313 | 03/21/2014. | 03/15/2024.
72650R AR 3 |PLAINS ALL AMER PIPELINE.........covvvieiieieiiieisiesresssssssssssssssssesssssssssssssssesssssasessssssessssssnsssssss | cvveees ...121.832 45,437 50,000 60,606 (272) 3,325 | 08/28/2013. | 01/15/2037.
69349L AA 6 |PNCBANK ..110.734 46,382 45,000 45,000 ..2,363 |03/16/2005. | 01/15/2017.
742718 BH 1 [PROCTOR & GAMBLE..........cooouuurrrerimereesiesesssesesssssessesssssssssssssessesssssssssssssesssssssssssssssessssssssssssssasens | soseres ...128.566 31,709 25,000 24,536 30 01/01/2001. | 01/01/2026.
742718 BH 1 [PROCTOR & GAMBLE..........coocrrrieimrriisiaesesssesesssssessessssessssssesssssssesssssssssssssssssssssssssssssssessssssnens | coneees ...128.566 31,709 25,000 27,474 (167) 04/29/2003. | 01/15/2026.
743862 AA 2 |PROVIDENT COMPANIES INC........cooiiiiiiiiiiiiiiiiissisiississisiissisii s | coiees ..118.934 11,965 10,000 11,051 (58) 09/10/2013. | 03/15/2028.
74432Q  AH 8 |PRUDENTIAL FINANCIAL INC NOTES.........commrreiemmrremmmmeressssmsmsesssasssssssesssssssesssssssessssssesssssneesssns | wosene ...108.168 54,631 50,000 47,977 84 10/12/2011. | 06/13/2035.
74432Q  AQ 8 |PRUDENTIAL FINANCIAL INC NOTES! ..111.025 56,617 50,000 48,649 48 12/06/2011. | 12/14/2036.
74432A YV 6 [PRUDENTIAL FINANCIAL INC.......ovvriiiiieisisiinsinsinsinsiseieisssssssssssssssssssssssssessessessessesssssasssssssssessessesses | sessees | oo [vervnsnnsns | aeenlFE | ovreireinnnnnn 50,000 | oo 98.090 49,044 50,000 50,000 09/30/2014. | 09/15/2044.
74432A  YY 0 |PRUDENTIAL FINANCIAL INC......coooiiiriiiiniineineineissineiseissesssesssesssessssssssssesssssssssssssssssssssssssnsnss | eonenes | oo | eesnssnnnes [ 00eniFE | i 50,000 | 98.100 49,048 50,000 50,000 11/21/2014. | 11/15/2034.
747525 AJ 2 [QUALCOMM INC.......oomveerirnreirneiieneesssesssessssssesssssssssesssssssssssssssssssensssssssssnsssnssssnssssnssssnssssssssnns | soenees | oo [evissesiinns | coee 1FE [ erviieriiinnnn.95,660 | ... 90.940 90,937 100,000 95,725 65 07/30/2015. | 05/20/2035.
755553 YH 1 [READING PA.....oooiiriiimriiiineesissessssss s ssss st sssssessssssssssnss | coseres ...100.010 50,166 50,000 50,000 03/31/2015. | 11/01/2029.
755553 XS 8 |READING PA TXBL G/O. ...106.000 105,921 100,000 105,903 (103) 04/28/2015. | 11/01/2033.
777543 QL 6 [ROSEMONT ILL.ooorvveeieeeoiieosieseeesssesssseses s sssssssssssssssssssssssessssssssssssssssssssssssssnssssessssnssssessssns | sonrees ...109.000 32,673 30,000 33,728 (109) 09/05/2014. | 12/01/2035.
779382 AR 1 |ROWAN COMPANIES INC......covvvuiviiircrierinirineisesiesisenssessessssssessesssssessessssssssssssssssssesssesssssssssssenss | seonee | o | coneersenines | eeeeni2FE [ cviiiiiinnnnnn50,052 | oo, 71.580 35,791 50,000 50,049 (3) 05/27/2015. | 01/15/2024.
780088 LB 0 |ROYAL BANK CANADA........coootirinrintinrinsinsinsisisi s | aennee | oo | eovvssnnnns [eoeed TFE | i 24,750 [0 91.590 22,898 25,000 24,909 159 02/18/2015. | 10/19/2034.
78010X  AE 1 [ROYAL BANK OF SCOTLAND PLC.......crmirvviermmrrrirmmresessnsesissmssssssssssessssssssssessssssssssssesssssssessens | cvveees ...114.048 56,191 50,000 49,847 28 01/01/2011. | 08/24/2020.
78387G  AM 5 | SBC COMMUNICATIIONS.......coeviiiiiiiiiiiiieieieieie st sieies | arieees ..117.081 84,218 75,000 86,042 (351) 07/08/2013. | 06/15/2034.
78390X  AC 5 [SAICINC......vieierierreriiseesesenessissssesssssessessssssssssesssssssesssssessssssssssssssssssssssessssssssssssssessesons | evveeee | oo | cvvsvesssnns [eeriiFE | coveeerneneennnn 48,899 | oves 99.527 47,095 50,000 48,933 18 12/18/2013. | 12/01/2040.
803111 AM 5 [SARA LEE CORP.......otiutiutirtiitiicite ettt | ciiiees 105.038 51,456 50,000 52,752 (95) 05/03/2012. | 11/01/2032.
808626 AG 0 [SCIENCE APPLICATIONS.......coomreurerrirrermeneseessessssesessessssessssessssesssssesssssssssssssessssesssnessssesssesssss | conenen | [ eevnserernee | creenedFE [ vevveerernennnn:50,000 [ s 90.380 45,194 50,000 50,000 09/30/2014. | 07/01/2033.
824348 AL 0 [SHERWIN-WILLIAMS CO....cvvvvrmurvrimmmcrrisiiesismmessisssessesssssssssesssssssssssssssessssssssssssssssssssssssssons | coneees ...131.859 63,851 50,000 50,280 (30) 05/15/2009. | 02/01/2027.
828807 BT 3 |SIMONPROPERTY GROUP........coociiiiiiiiiiciiciieiiesiesiesiesiesiessssss s | coieees ..110.161 3,010 3,156 3,156 08/08/2009. | 05/01/2016.
78490F  EA 3 [SLM CORP........oimmrrriierriissreisssessesssessssssessssssssssssssesssssssessssssssssssssssssssssssssssssssssssssessssssesssssns | coneene | oo | wveveseennes | veeeiFE | cvvvvirrrrnnrnnn 30,000 [ e 78.658 17,215 30,000 30,000 06/26/2003. | 12/15/2028.
T8B490F  EN 5 [SLM CORP.....oiiiiiiiciieiieiteeiestsstess sttt sssissssssssssssnnes | aesinne |0 | vssereniinns | aeeeneBFE [ covreirenirennnnn30,000 | s 84.310 18,902 30,000 30,000 07/17/2003. | 12/15/2028.
TBAA2F  AZ 1 [SLM CORP.....verrerecerecireretsesisessssesssssssssesssssssssesssssssssessssssssssssssssssssssessssssssssessssssssesssnsssnnnes | conenen | o [ eesnserernne | creenedFE [ veveerererenennern:40,000 [ e 82.318 27,728 40,000 40,000 07/30/2003. | 08/01/2033.
T8490F  SL 4 [SLM CORP.....cootrrviierresiesssessessssssessssssesssssssssssssssessssssssessssssessssssnsesssssssssssssnsesssssnsesssssnesssssns | coneene | oo | svevnseenees | veeei3FE | evvvrirnerrrernen 28,000 [ coves 76.553 14,245 25,000 25,000 02/10/2005. | 03/15/2030.
832696  AB 4 | SMUCKER COMPANY.......coiiiiiiiiiiiiiisiissis ittt ssisninns | coieees ...101.450 25,722 25,000 25,000 09/13/2013. | 10/15/2021.
837004 BX 7 [SOUTH CAROLINA ELECTRIC & GAS.......cvveiuurreimmmrreeimsenssssssessssssnsesssssessssssssssssssssssssesssssssneness | coveees ..112.522 52,800 50,000 46,622 118 08/27/2003. | 05/15/2033.
837004 BW 9 |SOUTH CAROLINA ELECTRIC & GAS........cooiiiirrireineiieiseiiesississise s sss s esssssisssnns | cesenes ...118.805 44,520 40,000 39,203 49 05/24/2004. | 01/15/2033.
842400 FC 2 [SOUTHERN CALIFORNIA EDISON.......coocoumrvreermmrresmmeeesssessesssssssssssesssssssesssssssssssssnsessessssessssnsens | coneees ...115.840 29,166 25,000 25,629 (17) 07/20/2009. | 02/01/2036.
84265V AE 5 | SOUTHERN COPPER CORP.......c.ccovuriirinriniisiiesiseississssssssssssssssssssssssssssssssssssssssssssssssssssssnss | eonenes | ao | eesenssnnnes [ eeenFE | i 52,369 [0 96.945 44,478 52,000 52,355 6) 09/30/2013. | 04/16/2040.
843646  AJ 9 [SOUTHERN POWER CO.......comeireiiumreiiiainseiissseesssssssesssissssssssssssssssssssssssssssssssssssssssssssssssssssnsens | coneeee ...106.481 96,885 100,000 100,476 9) 08/26/2013. | 07/15/2043.
790849  AK 9 [ST.JUDE MEDICAL INC......oooomriiirmmerrismmesessmessessmsesessssessesssesssssssessessesssssssesssssseessssssnessssssneness | coneees ...101.014 48,728 50,000 47,926 39 08/28/2013. | 04/15/2043.
854502 AC 5 |STANLEY BLACK & DECKER.........cccceiiiiiiiiiiiiiii i ssisisssssssissssssssssiinns | cosees ...100.432 51,034 50,000 49,879 17 09/24/2013. | 12/01/2021.
855030  AM 4 [STAPLES INC....ooourrieremrreiisreessessesssssesssesssssssssssssssssssssssssssssesssssanssssssssesssssssessssssssssssssnssnessns | conneee | oo | wvesvesnennes | verenni2FE | cvvviireennnnnn. 15,449 [ L 96.500 14,475 15,000 15,423 (26) 05/27/2015. | 01/12/2023.
857477 AL 7 |STATE STREET CORP........coosiiiriiieineinsiseississ s isssssesssssssss s sssssssssssssssssssssssssssssssssnssnnes | seennee | o | cvneerneennns | weern TFE i 24,917 | 98.820 24,705 25,000 24,938 21 11/17/2014. | 05/15/2023.
866930 AG 5 [SUNAMERICA, INC.......ccooooiiriiiririnninnisnsissssssisssssssssssssssssssssssssnsssssssssssssssssssssssssssssssnnes | coneeee | o [ eonneieinns | conenFE [ o 24,208 [ 96.831 25,586 25,000 24,430 13 01/31/2005. | 01/31/2097.
86765B AN 9 [ SUNOCO LOGISTICS PRTNRS.......rrvvermmrreermmerressmsrressssessessssensessssessesssensssssnessssssnessssssnssssssnnenss | evvseee | oo | conseessenns [ eeiiFE | covreereevereeeen 2,998 | v 86.490 21,622 25,000 24,996 0 06/29/2015. | 04/01/2024.
871829  AQ 0 [SYSCO CORP.......cotiririririsiistiniisssisisisinisinisissisnssssssssssssssssessssnsssssenssenssenssnnes | eeveee | | s | e TFE | i 24,443 | 97.130 24,283 25,000 24,538 64 06/13/2014. | 06/12/2022.
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87425E  AK 9 | TALISMAN ENERGY. .2FE 36,302 45,000 48,835 (86) 172 11/05/2014. | 02/01/2038.
87612E  AK 2 | TARGET CORP.......ciuuriieeitrrciaesiee e sse s sss s sss s ssssnninas | seniene 31,370 25,000 23,750 40 ....265 04/29/2009. | 11/01/2032.
87612E  BA 3 | TARGET CORP.......ooieiciiriceess s | sesiias 48,819 50,000 49,701 6 .1,000 10/23/2014. | 07/01/2042.
88163V AD 1 | TEVAPHARM FINANCE LLC......coooiuiiiiiiiriiesiineniie st sisssesie s sseesssssssee s sssse s ssssesssnsssans | sesiene 54,755 50,000 56,295 (175) 1,281 12/18/2013. | 02/01/2036.
88732 AU 2 | TIME WARNER CABLE INC.......orviiriirciiriiscissiisscissssssss s sssssssssssssssssssssssssssssnns | cosies 51,067 50,000 60,121 (221) 03/26/2013. | 06/15/2039.
889278 TD 9 |TOLEDO OH RFDG LTD 24,363 25,000 24,536 40 10/31/2014. | 12/01/2025.
890236  JC 7 | TONGANOXIE KS RFDG SER A......oiviimriiriiieiireeiisiisessiessisssssessssesssssssssssssssssssssssssssssssssssssssnns | coneees 24213 25,000 24,535 31 11/04/2014. | 07/01/2027.
891906 AB 5 [TOTAL SYSTEM SVCS INC.......coooiiiiriiiiiieriissiiesii s ssssesssanes | eneees 72,766 75,000 73,310 199 04/14/2014. | 06/01/2023.
893830  AF 6 [TRANSOCEAN INC.......ooviiiiiriiiiicsiiisssicisnsssisisssissssssssssssssss s ssssssssssssssns | coseees 56,500 100,000 116,843 (657) 02/14/2014. | 04/15/2031.
893830  AF 6 [ TRANSOCEAN INC.......civiiiiiiiiiiicisinis s ssssss s | neees 42,375 75,000 88,292 (569) 04/10/2014. | 04/15/2031.
893830 AT 6 | TRANSOCEAN INC 13,250 25,000 27,469 (53) 09/05/2014. | 03/15/2038.
912920  AC 9 [U SWEST COMMUNICATIONS INC.....ouvvrmrrimrermrermeresesssesessesssesesssessssssesssessssesssssessssesessnessssesessns | coneees 81,566 85,000 85,000 09/17/2013. | 09/15/2033.
912920  AG 0 [USWEST COMMUNICATIONS INC.......coooiiiriiiiiisiissiiss s ssssssssssssans | ceneees 30,384 32,000 32,001 (0) 11/07/2013. | 11/15/2043.
91324P  BJ 0 |UNITED HEALTH GROUP.........ctvuimrirreimriseseiesiseseisesssssesssesssesssesessse s sssss s sssssssssessssssssenes | seveene ...116.790 54,413 50,000 49,335 269 06/04/2009. | 02/15/2018.
913330 BH 8 [UNITY TWP PAMUN AUTH......oooiiiiriiiiciieriisceiie s ssss st sssssssssssssensses | eneees ...101.000 25,220 25,000 25,000 11/04/2014. | 12/01/2033.
91912E  AA 3 | VALE SA...cceste st sissensssssseenssssssssesssnsssnenes | cenies | ae | ennninnnnns | e FE | e 49,624 | L 66.140 33,068 50,000 49,629 5 11/17/2014. | 09/11/2042.
91913Y AL 4 |VALERO ENERGY CORP.......coorruuriirriiicrimesessesssesessessssessssessssesssssssssessssessssesssssssssesssssssssessssnns | sevesne ..117.857 101,781 100,000 107,607 (176) 09/19/2013. | 06/15/2037.
92343V BS 2 | VERIZON COMMUNICATIONS.........coiiiuriiiiiicriiiesiississ s sessssssssssss s ssssesssssssssssssssnsnes | seviees ..118.276 57,073 50,000 56,802 (222) 09/30/2013. | 09/15/2033.
92344W  AB 7 | VERIZON MARYLAND INC.....cooourvirrirmrrimereseeimersssssssessssesssesssesssssesssesssssesssesssssnesssnsssssssssensssnns | eeniee | ae | conserernesns | eereenFE | coveerierernrnnni 25,483 | i 96.653 24,589 25,000 25,000 06/19/2003. | 06/15/2033.
92344W  AB 7 | VERIZON MARYLAND INC.......cosviimriinriiniiinsiissiiissisissssssssssssssssssssssssssssssssssssssssssssssssssssssonssssnns | annees | or | ooneivnnnns | eeieeFE | civeniiieninenn 27,788 | L0 96.653 29,507 30,000 29,607 128 03/24/2004. | 06/15/2033.
92344W  AB 7 | VERIZON MARYLAND INC......coirvuuriimriimeriienrieesissssisessssssssesssesssssesssesssssesssesssssesssnsssssssssensssnns | eenieee | oo | onsevirnenns | eereeFE | coeverirerneen T, TAT | L 96.653 49,475 50,000 47,917 71 09/30/2013. | 06/15/2033.
925524 AV 2 [VIACOM, INC.......ioiieccce e | e 103.186 24,805 25,000 24,432 43 04/16/2004. | 05/15/2033.
92553P AL 6 | VIACOM INC NEW......coiiiiiiiriiieiiieniinesiiesiisesissssssesssssssssssssssssssesssssssssssssssssssssssssssssssessssnsssens | eenses | oo | onsnsnnnnns | eeninFE | oo 24,721 | L 74.990 18,747 25,000 24,728 5 07/28/2014. | 02/27/2042.
92663P AR 3 | VIACOM INC NEW......iriiuremrermerireresmenssesessenssessssessssssssssesssasssssessssssssssesssssssssesssssssssesssssssnesssns | aevsee | oo | ovserernnees | eerenn2FE | covnerrerennnnnn 24,810 | 000 91.310 22,827 25,000 24,827 18 02/15/2015. | 03/15/2023.
92857TW  BD 1 |VODAFONE GRP PLC........oosiiriiiriiiriiinsiisinsississssissesssssissssssssssssssssssssssssssssssssssnssssssssonns | eeveees | or | oesevvnenns | eeeiFE | civeriiiieninen 49,144 | L 80.400 40,200 50,000 49,159 15 09/05/2014. | 02/19/2043.
92976G  AJ 0 |WACHOVIA BANK NOTES.......coomiiiimierrrireiimssisessssssssssssssssssssssssssssessssesssssesssesssssessssesssssessssessses | sesenee ..128.422 96,998 75,000 75,000 12/11/2007. | 01/15/2038.
929903 AM 4 [WACHOVIA CORP SENIOR NOTES.........oooviriinmiiiniinriississsisssissssssssssssssssssssssssssssssssssasssses | coneees ...104.853 83,960 75,000 75,000 10/27/2011. | 08/01/2035.
931142 CB 7 [WAL-MART STORES.......ooiiuieieeiiineisesessss it ssssssssessssessss st st ssss st ssssssssssssssnssssas. | eneees 112741 28,635 25,000 24,269 27 04/29/2009. | 09/01/2035.
931142 CB 7 [WALMART STORES.......ooooeooeeee oo eeeeeeeeeeeeeesssses s esssesssssseseses s essses s esssesssssssssssnses | coreeee 112,741 51,542 45,000 44,161 28 03/30/2010. | 09/01/2035.
931142 DG 5 |WAL-MART STORES......coeevvveeermrirrreissnssesnssssssnessssssessssssssssssssssssesssssssssssssssssssssssssssssnnens | coneene | oe | wvevnsennees | voee IFE | civiiiinneninnnni45,029 [ s 94.003 48,541 50,000 45,239 87 09/19/2013. | 04/11/2043.
93933W  AC 0 |WASHINGTON MUTUAL BK FA.....ooiiiiriicieieiiesieeisieisisissssessessessssses et sssessessessenssssssns | avseees 30,330 30,000 (3) 12/27/2004. | 01/15/2015.
94707V AC 4 |WEATHERFORD INTL LTD......covviiiriieriieriiseniieniississesssissssssssssenssssssssssssssssssssssssssssssssssssnnes | covsees | oo | oossiernnens | eenieeFE | covvrviiiennnnn 48,218 | L 72410 36,206 50,000 48,329 111 06/23/2015. | 04/15/2022.
94973V BJ 5 [WELLPOINT INC....ooouurriimmrreisienseisesssssssesssssssssssssssessssssssssssesssssssssssssssssssssssssssssssssnsessesns | evveen | oo | ovnseesssnons [eei2FE | covrneerrinnnesn 2,976 | v 97.640 24,410 25,000 24,983 7 11/12/2014. | 08/15/2024.
94974B  EV 8 |WELLS FARGO & CO......osvvviuiiiiriiciiseisiseissis s sssssssssnssses. | avveeas ...110.759 54,507 50,000 50,000 04/11/2011.| 04/01/2021.
94974B  FJ 4 |WELLS FARGO & CO.....cosiiiumiiiiiirriiieiies i | cesiins ...100.010 25,059 25,000 24,824 21 05/02/2014. | 02/01/2023.
959802  AH 2 [WESTERN UNION CO....ovvvvrrrirmrrirerernnrissrssnessssssssssssssssssssssssssssssssssssssssssssessssnssssesssnsssneness | conenen | [eevnserernee | creen2FE [ vevvverirnennnn 75,632 [ . 98.372 74,473 75,000 75,597 (14) 09/17/2013. | 11/17/2036.
959802 AM 1 [WESTERN UNION CO......ccoovoiriiiiiciinniinsisniisciissiisssisssissssssssssssssssssssssssssnsssnssssssssnsssnsness. | conenee | o [ evveseiinnns | coeenFE [ e 24,211 [ 97.647 23,309 25,000 24,241 13 11/07/2013. | 06/21/2040.
969133 AK 3 [WILLAMETTE INDS, INC....ovoovmurviermmerisimsssssmessessssssssssessssssssssssssssssssssssssssssssssssssssssssssssessens | soveees 122.723 30,952 25,000 26,145 (108) 01/01/1998. | 07/01/2026.
969457  BD 1 [WILLIAMS COS INC.........oooreiieireiceisncissciissiisssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | coneeee | o [ evveseiinns | coeeniBFE [ coviiieriinnnn..88,882 [ . 71.120 53,341 75,000 87,857 (545) 03/31/2014. | 06/15/2031.
969457  BM 1 [WILLIAMS COS INC.......cooviuriiiriicriinsiiiesiisssisessssssisesssssssssssssssssssssssssssssssssssssssssssssssssssnsssnnnss | conenee | o [ eovvneniennns | coeene8FE [ eeriiiiriennnn 32,309 [ 75.370 18,842 25,000 31,948 (244) 05/12/2014. | 03/15/2032.
976656 BW 7 [WISCONSIN ELECTRIC POWER CO.......ccoorreimiurrieiamrniiisensesssssssesssessssssssssssssessssssssssssssesssssssns | coneeee ..116.741 58,927 50,000 48,399 60 09/10/2003. | 05/15/2033.
976656 BW 7 |WISCONSIN ELECTRIC POWER CO.......covuuiiiriiiiiieniiceiiesissesiesisesssies s sssssesssssssensess | oneees .. 116.741 29,463 25,000 26,495 (53) 02/03/2005. | 05/15/2033.
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erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 1 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
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
97705L  WR 4 [WISCONSIN STATE TAXABLE SERVICE...........cocriiemerereeiesesneesseseesssssssssssesssesesssssssasssssssssnsssanss | seneees ...106.977 28,109 25,000 25,000 [ ceveerereeeererneennnes | crvsreennesneennens [ e [ e | e 5.500 |...... 5.312 [MN...... | e 229 | oo 1,375 | 09/14/2009. | 05/01/2029.
984121 CB 7 | XEROX CORPORATION ..115.081 48,726 50,000 60,205 A N DO B 6.750 |...... 5.236 |JD....... 150 3,375 | 03/26/2013. | 12/15/2039.
984121 CL 5 | XEROX CORPORATION BOND.........coovouiiiiiiiiriissiissiissisesisasssssssssssssssssssssssssssssssssssssssnnssnsnses | conenes | o [ eovesninnns | coeenFE [ i 39,692 [ 91.440 36,576 40,000 39,708 15 [ o [ e | e 4.800 |...... 4.860 [MS......| oo 640 | oo 949 | 04/28/2015. | 03/01/2035.
984121 CH 4 [ XEROX CORP.......cooiieuiiiiiiieeiiisesie et nnnes | nenie | oo | cvsnnnnnenns | e 2FE | oo, 24,097 |..... 95.360 23,840 25,000 24,097 [ ooorioniriinniennnis e, | o | s | e 2.800 |..... 3.682 | MN...... 89 11/19/2015. | 05/15/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations...............oruuuriiiiiiisiissi s | cnssieesees 15,626,906 XXX | e 15,078,531 | ............ 14,975,151 | ............ 15,478,782 (3) (23,978) 0 0] XxX XXX XXX | i 194444 | ........... 785,951 XXX XXX
Industrial & Mi (Unaffiliated) - ial Mortgage-Backed Securities
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
Industrial & Mi (Unaffiliated) - Commercial Mortgage-Backed Securities
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).......... oo | cnssisessees 15,626,906 XXX |, 15,078,531 | ............ 14,975,151 | ........... 15,478,782 (3) (23,978) 0 0] XxX XXX XXX [ e 194,444 | ............ 785,951 XXX XXX
Hybrid Securities - Issuer Obligations
4299999. Hybrid Securities - Issuer Obligation: 0 XXX 0 0 0 0 0 0 0] XxX XXX XXX 0 0 XXX XXX
Hybrid Securities - Resi ial Mortgage-Backed Securities
4399999. Hybrid Securities - Residential Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
Hybrid Securities - Commercial Mortgage-Backed Securities
4499999. Hybrid Securities - Commercial Mortgage-Backed Securitie: 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
Hybrid Securities - Other Loan-Backed and Structured Securities
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities. 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
4899999. Total - Hybrid Securities 0 XXX 0 0 0 0 0 0 0] Xxx XXX XXX 0 0 XXX XXX
Parent, idiaries & Affiliates - Issuer Obli
4999999. Parent, Subsidiaries & Affiliates - Issuer Obligation: 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
Parent, idiaries & Affiliates - ial Mortgage-Backed Securities
5099999. Parent, Subsidiaries & Affiliates - Residential Mortgage-Backed Securities. 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
Parent, Subsidiaries & Affiliates - Commercial Mortgage-Backed Securities
5199999. Parent, Subsidiaries & Affiliates - Commercial Mortgage-Backed Securities. 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
Parent, Subsidiaries & Affiliates - Other Loan-Backed and Structured Securities
5299999. Parent, Subsidiaries & Affiliates - Other Loan-Backed and Structured Securities 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
5599999. Total - Parent, Subsidiaries & Affiliates. 0 XXX 0 0 0 0 0 0 0] XxX XXX XXX 0 0 XXX XXX

Totals
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Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 Fair Value 10 1 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

0 Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
7799999. Total - Issuer Obligation: XXX .. 15,093,531 . v 15,493,782 (3) (23,978) 0 0] XxX XXX XXX | ... 194,444 | .. .. XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie: XXX 701,274 764,988 658,823 0 42 0 0] XxX XXX XXX 3,899 33,236 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
8399999, Grand TOtal - BONGS. ... s | nnsieennes 16,490,450 XXX | s 15,794,805 | ............ 15,765,139 | ........... 16,152,605 (3) (23,936) 0 0] XxX XXX XXX | s 198,342 | ..ccovene 819,188 XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value " Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying | Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary BJ/AC.V. Total Foreign Exchange | Desig- Date
CUSIP Identification Description Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion i R i (15+16-17) Change in B/A.C.V. nation Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
23317H 80 5 |DDR CORP PFD......ccocummrrrrreresmmmsenerssessssssmmssesssesesssasnsssssssesssesnesesssssssssesnns | covvensee | oo | covvevnnes 1,000.000 | ... 2500 | ... 25.100 ...25,000 | ....... 25.100 25,100 25,000 1,563 (V1N RPN OSSO P2L | 03/26/2013.
949746 72 1 |WELLS FARGO & CO PFD......ccccooioimsimiimiiiensssssssissississsssssssssssssssssssssssssssssonss| seseenees | cne | covvossans 1,000.000 25.00 25.250 25,000 25.250 25,250 25,000 1,281 {0 [OOSR PO P2L | 11/20/2012.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 50,000 XXX 50,350 50,000 0 2,844 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stock 50,000 XXX 50,350 50,000 0 2,844 0 0 0 0 0] XXX XXX
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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
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment BJ/AC.V. Exchange Change in | Indicator Date
CUSIP Identification Description Code [gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) BJAC.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
008492 10 0 |AGREE REALTY CORP.......ciiiiirisiscsceissscstssssssssssssstsss sttt | e | e 250.000 8,498 8,498 7,225 458 724 724 L | 03/22/1996.
112792 10 6 |BROOKFIELD MORTGAGE . 2,500.000 36,875 36,875 50,000 3813 (4,225) (4,225) L | 03/25/2013.
19766 10 2 [COLUMBIAFDS SERTRII B 12,437.811 67,413 67,413 75,000 1,986 (1,224) (1,224) L [ 10/17/2012.
21924U 10 2 [CORNERSTONE (CZECH REPUBLIC)..........ccouuuuummmimimmmmsimmamsmsismsmsmsssasismsssssmsssssssmsssssasssasssssssssssssssasssssssssssssasssnns | eeeeeeees | coe 73.000 304 304 2,169 72 (44) (44) L | 03/04/2009.
487904 46 8 |DWS STRATEGIC INCOME FUND. 4,169.396 18,535 18,535 19,179 736 (1,186) (1,186) L | 06/16/1993.
30283A 13 6 |FIRST TRUST DEEP VALUE DIVIDEND 1 5,191.000 43,517 43,517 48,381 1,303 (6,839) (6,839) L | 04/17/2014.
30284F 80 3 |FIRST TRUST EURO DEEP VALUE DIV 2 5,085.000 37,606 37,606 48,869 1,320 (1,357) (1,357) L | 06/20/2014.
30285G 58 6 |FIRST TRUST DIVRS EQ STR 4,872.000 47,350 47,350 49,622 828 (2,272) (2,272) L | 03/26/2015.
30286C 64 2 |FIRST TRUST INT RATE HEDGE Q4.........oooourrrirneriresiissssesssssssssssssessssessssssssssssssssssssssssssssssssssesssssssssss | avssesnns 5,051.000 41,124 41,124 49,982 1,681 (8,858) (8,858) L | 03/26/2015.
30285X 40 7 |FIRST TRUST TGT GLBL 6,035.000 47,857 47,857 59,928 1,728 (12,071) (12,071) L | 04/23/2015.
354713 50 5 |FRANKLIN STRATEGIC INCOME FUND 4,524 887 41,708 41,708 49,834 2,004 (3,541) (3,541) L | 09/04/2012.
67075A 10 6 |NUVEEN PREFERRED & INCOME TERM FUND 2,000.000 45,520 45,520 49,805 4,240 620 620 L | 07/31/2012.
74433A 10 9 |PRUDENTIAL GLOBAL SHORT DURATION 1,750.000 24,763 24,763 35,000 2,965 (3,098) (3,098) L | 12/26/2012.
97381W 10 4 [WINDSTREAM 95.000 612 612 1,566 347 (4,085) (4,085) L | 07/17/2006.
20341J 10 4 |COMMUNICATIONS SALES & LEASING INC (SPINOFF OF WINDSTREAM)........occosiiisiiiiisiiisisscisssssicssissisiss | v 114.000 2,130 . 2,130 4,698 119 420 420 L | 04/27/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 463,812 XXX 463,812 551,258 0 23,599 0 (47,036) 0 (47,036) 0 XXX XXX
9799999. Total - Common Stock. 463,812 XXX 463,812 551,258 0 23,599 0 (47,036) 0 (47,036) 0 XXX XXX
9899999. Total Common and Preferred Stock 513,812 XXX 514,162 601,258 0 26,443 0 (47,036) 0 (47,036) 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §..........0.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
126650 BZ 2 |FEDERAL NATIONAL MORTGAGE ASSOCIATION NOTE........... | 09/17/2015........ JANNEY MONGOMERY SCOTT.......ccovrinririnninnenes 25,000 | oo 25,000 25
0599999. Total - BONS = U.S. GOVEIMIMENL. ...ttt 00002 o088 0808080800888 £0E 0808080808080t 25,000 | oo 25,000 25
Bonds - Industrial and Mi:
194301 JR 9 | COLLEGE PARK GA BUSINESS & INDL DEV.........ccccomruiirireririnerienineeiesesseisniens 01/12/2015........ PNC INVESTMENTS......... 51,251 7
076059  GJ 7 |BEDFORD CNTY PA.....ccoiiiieinrirererircierinniens 02/12/2015........ JANNEY MONTGOMERY SCOTT.......covvverrircrrrrernes 25,000 | coooverereeerererneennn:25,000 | i
92553P AR 3 [VIACOM INC NEW.......coiimiiiieiiierieieissieiiesi ettt 02/12/2015........ JANNEY MONTGOMERY SCOTT......ocverirrerriieriens 24837 | oo 25,000 384
278642 AK 9 |EBAYINC 02/18/2015........ JANNEY MONTGOMERY SCOTT.... 49,509 68
5394E8 BH 1 [LLOYDS TSB BANKPLC... 02/18/2015........ JANNEY MONTGOMERY SCOTT.... 19,900 25
78008S LB 0 [ROYAL BANK CANADA.......cooiiiireiiiitiresisetsei ettt 02/18/2015........ JANNEY MONTGOMERY SCOTT.... 24,750
071813  BF 5 |BAXTERINTLINC......cccecovririrrrniirs 02/27/2015........ JANNEY MONTGOMERY SCOTT.... 24,862
294429  AG 0 |EQUIFAXINC.....ccoiiiriiirnrieiieisiesissiesesissiessessssssssessesssenes 03/09/2015........ PNC INVESTMENTS......... 32,225
428236 BR 3 |HEWLETT PACKARD CO.. 03/09/2015........ PNC INVESTMENTS......... 57,875
370334 BJ 2 |GENERAL MILLSINC 03/10/2015........ WELLS FARGO.......... 118,300
577081 AW 2 |MATTELINC 03/10/2015........ PNC INVESTMENTS......... 27,344
14912H RP 7 |CATERPILLAR FINL SVCS . 03/19/2015........ JANNEY MONTGOMERY SCOTT.......ccovermrrrrrcrrnrirnes 25,000
037833  AK 6 |APPLE COMPUTER INC......cccovvvrvrvrrirnriniinns 03/31/2015........ JANNEY MONTGOMERY SCOTT.......cccvvrmrrrrvrrrrrrnns 24,862
406792 2U 4 |HAMDEN CT TXBL G/O 03/31/2015. WELLS FARGO.......... 103,000
755553  YH 1 |READING PA .| 03/31/2015........ JANNEY MONTGOMERY SCOTT......ccvvervrrrrreririrnns 50,000
472319 AL 6 [JEFFERIES GROUP INC NOTE.......cciiiiiriiiieiiiisiesieiseisse s ssssssessesssssesssesessssnssessssins | soessesesessnes 04/28/2015........ PNC INVESTMENTS......... 26,553
755553 XS 8 |READING PA TXBL G/O.......cccovvererrirnne 04/28/2015........ WELLS FARGO.......... 106,006
984121 CL 5 | XEROX CORPORATION BOND.........covuuiimriiirimeiaiieiissiensesissesesseessesssesesssessssens 04/28/2015........ PNC INVESTMENTS......... 39,692
06051G ~ FP 9 |BANK AMER CORP... 05/07/2015. JANNEY MONTGOMERY SCOTT.... 49,915
779382 AR 1 |ROWAN COMPANIES INC 05/27/2015........ WELLS FARGO.......... 50,052
855030 AM 4 |STAPLESINC 05/27/2015........ WELLS FARGO.......... 15,449
94707V AC 4 |WEATHERFORD INTL LTD 06/23/2015........ WELLS FARGO.......... 48,218
46625H  JZ 4 | JP MORGAN CHASE & CO......cvirmrirmriiiiiierieisiss et snsessenes 06/29/2015........ JANNEY MONTGOMERY SCOTT.... 49,866
617446 7Y 9 |MORGAN STANLEY.. 06/29/2015. JANNEY MONTGOMERY SCOTT. 74,840
86765B AN 9 [ SUNOCO LOGISTICS PRTNRS 06/29/2015........ JANNEY MONTGOMERY SCOTT.... 24,996
126650 BZ 2 |CVS CAREMARK CORPORATION 07/22/12015........ JANNEY MONTGOMERY SCOTT.... 46,738
30231G AJ 1 |EXXON MOBIL CORPORATION.........ccccn.... 07/22/12015........ JANNEY MONTGOMERY SCOTT.... 24,876
481260 WA 7 |JP.MORGAN CHASE.........coooiiiiiiisiiieseiesee st eniens | eesesiesinsins 07/23/12015........ JANNEY MONTGOMERY SCOTT.......coovrvvrrrrrirnrirenen 48,875
60871R  AD 2 |MOLSON COORS BREWING COMPANY.......... 07/24/12015........ WELLS FARGO.......... 50,144
747525  AJ 2 |QUALCOMM INCORPORATED..... 07/30/2015........ WELLS FARGO.......... 95,660
53944X DM 4 [LLOYDS TSB BANK PLC........ccccomrrierririrerinnirerierinsereninnnnes 08/14/2015........ JANNEY MONTGOMERY SCOTT.... 24,563
025816  BK 4 | AMERICAN EXPRESS COMPANY.......ooiiimiiuimiiireiiiiciiesieississiessssie st ensnen 08/18/2015........ JANNEY MONTGOMERY SCOTT.... 24,995
26054L  G6 4 |DOW CHEMICAL COMPANY.... 08/31/2015........ JANNEY MONTGOMERY SCOTT.... 25,000
260543 CK 7 |DOW CHEMICAL COMPANY.... 11/19/2015........ JANNEY MONTGOMERY SCOTT.... 47,063
984121 CH 4 | XEROX CORP.......covvmrrerriirererissienresissisensnines 11/19/2015........ JANNEY MONTGOMERY SCOTT.......ccovvemrrvrrririnrnnns 24,097
478366 BB 2 [ JOHNSON CONTROLS.......ccvuiiririiriieiniieisiei et enssssssensenens | soessssesessnes 11/24/2015........ WELLS FARGO.......... 49,750
524660 AW 7 |LEGGETT & PLATT INC.....oiiiiiiririiisiesiesessie i 12/08/2015........ JANNEY MONTGOMERY SCOTT......ccvvervrrrrrriririrnns 19,993
260543 CK 7 |DOW CHEMICAL COMPANY.............. 12/22/2015........ JANNEY MONTGOMERY SCOTT.......coovrevrrerrirrrirenes 47,125
075896  AB 6 | BED BATH & BEYOND.......coiiiiirriiiiireiiniiciesiiesisie st ensesssins | evsesiessnsines 12/28/2015........ WELLS FARGO.......... 46,467
61166W AN 1 |MONSANTO CO 12/28/2015........ WELLS FARGO 44,602
577081 AW 2 |MATTEL INC . 12/31/2015........ WELLS FARGO 51,299
3899999. Total - Bonds - INAUSHTIAl ANA MISCEIIANEOUS...............vevoeveeeeiieceiteiieiseteste sttt seeeseeseeseessesssessessessseses  etsetassessesssssesassessesssssesessessesassessessessesessessesesassesssssessssess et et ansessessessasantessesnsessessessesnee 1,815,546
8399997, TOtAl - BONMS = P 3.ttt R8s £ £E 1 o0 8 R e f e E e E e E SRR 1,840,546 | .o 1,818,000 | ..o 15,890
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8399999. Total - Bond 1,840,546 | ..o ...15,890
Common Stocks - Industrial and Mi
30285G 58 6 |FIRST TRUST DIVRS EQ STR.....cccvvvvenec. 03/26/2015. JANNEY MONTGOMERY SCOTT.... 4,872.000 50,007 XXX
30286C 64 2 |FIRST TRUST INT RATE HEDGE 94, 03/26/2015. JANNEY MONTGOMERY SCOTT.... 5,051.000 50,005 XXX
30285X 40 7 |FIRST TRUST TGT GLBL........ccooeuu. 04/23/2015, JANNEY MONTGOMERY SCOTT......ooorvvirrerriinriens 6,035.000 60,002 XXX
20341J 10 4 | COMMUNICATIONS SALES & LEASING INC (SPINOFF OF WINDSTREAM) 04/27/2015........ [WELLS FARGO........cciuuiiiitiririnirssissieserisnssse s sensnsssnssnssessnsssssenssssssssensenes | cone 114.000 [ oo XXX
9099999. Total - Common Stocks - INAUSEHIAl @NA IMISCEIANMEOUS. .........uivuuierireiiieiiisstis s etk se bt sk bbb 160,014 XXX
9799997. Total - Common Stocks - Part 3. 160,014 XXX
9799999. Total - Common Stocks.........cccvwevece. 160,014 XXX
9899999. Total - Preferred and Common Stocks 160,014 XXX
9999999. Total - Bonds, Preferred and Common Stocks....................... 2,000,560 XXX

'€
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1" 12 13 14 15
Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion R ized (11+12-13) BJA.CV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
3133F4 YN 5 |FEDERAL HOME LOAN MORTGAGE.........cccccovvmmriimriinrinriniis .. | 03/16/2015. | CALLED 25,000 | ..cocoonneee 25,000 24,500 25,000 0 25,000 0 200 | 09/15/2025.
31359F QL 5 |FANNIE MAE REMIC TRUST. .| 03/31/2015. | CALLED (PARTIAL) 148 148 148 148 0 148 0
313374 GB 6 |FEDERAL HOME LOAN MORTGAGE.........cccccoovimiiimiiiniiniiniis .. | 03/31/2015. | CALLED (PARTIAL) 83 83 83 83 0 83 0
313602 VN 1 |FEDERAL HOME LOAN MORTGAGE... .| 03/31/2015. | CALLED (PARTIAL) 6 6 6 6 0 6 0
31392X WV 6 |FEDERAL HOME LOAN MORTGAGE... .| 03/31/2015. | CALLED (PARTIAL) 1,000 1,000 1,000 1,000 0 1,000 0
31358Q BR 5 |FEDERAL NATIONAL MORTGAGE ASSN .. | 03/31/2015. | CALLED (PARTIAL) 12 12 12 12 0 12 0
31358R  BM 4 [FEDERAL NATIONAL MORTGAGE ASSN.... .| 03/31/2015. | CALLED (PARTIAL) 34 34 34 34 0 34 0
31358U MV 5 |FEDERAL NATIONAL MORTGAGE ASSN.... .. | 03/31/2015. | CALLED (PARTIAL) 107 107 107 107 0 107 0
31358U MV 5 |FEDERAL NATIONAL MORTGAGE ASSN.... .| 03/31/2015. | CALLED (PARTIAL) 53 53 53 53 0 53 0
313921 Y8 5 |FEDERAL NATIONAL MORTGAGE ASSN.... .| 03/31/2015. | CALLED (PARTIAL) 393 393 393 393 0 393 0
36204E 4J 3 |GNMA PASS THRU POOL .. | 03/31/2015. | CALLED (PARTIAL) 10 10 10 10 0 10 0
36205 ZD 0 |GNMA PASS THRU POOL .| 03/31/2015. | CALLED (PARTIAL) 12 12 12 12 0 12 0
36206C SB 6 [GNMA PASS THRU POOL .. | 03/31/2015. | CALLED (PARTIAL) 12 12 12 12 0 12 0
36218T BU 1 |GNMA PASS THRU POOL .| 03/31/2015. | CALLED (PARTIAL) 12 12 12 12 0 12 0
36224Y QE 2 [GNMA PASS THRU POOL ..| 03/31/2015. | CALLED (PARTIAL) 45 45 45 45 0 45 0
362258 PP 7 |GNMA PASS THRU POOL .. | 03/31/2015. | CALLED (PARTIAL) 56 56 56 56 0 56 0
36202X DA 2 [GNMA PASS THRU POOL .| 03/31/2015. | CALLED (PARTIAL) 86 86 86 86 0 86 0
36202D 3G 4 |GNMA PASS THRU POOL .. | 03/31/2015. | CALLED (PARTIAL) 155 155 155 155 0 155 0
36202D CC 3 [GNMA PASS THRU POOL .| 03/31/2015. | CALLED (PARTIAL) 223 223 223 223 0 223 0
36202E BU 2 |GNMA PASS THRU POOL .. | 03/31/2015. | CALLED (PARTIAL) 178 178 178 178 0 178 0
36202V EN 7 [GNMA PASS THRU POOL .| 03/31/2015. | CALLED (PARTIAL) 547 547 547 547 0 547 0
36202E EH 8 [GNMA PASS THRU POOL .. | 03/31/2015. | CALLED (PARTIAL) 328 328 328 328 0 328 0
36290R 5P 4 |GNMA PASS THRU POOL .. | 03/31/2015. | CALLED (PARTIAL) 149 149 149 149 0 149 0
38374K LR 2 [GOVERNMENT NATIONAL MORT. ASSN........oocvuumrrieeriircriinns .| 03/31/2015. | CALLED (PARTIAL) 1,095 1,095 1,095 1,095 0 1,095 0
38374L HA 2 | GOVERNMENT NATIONAL MORT. ASSN.... .. | 03/31/2015. | CALLED (PARTIAL) 1,559 1,569 1,569 1,559 0 1,569 0
38375Q EY 1 |GOVERNMENT NATIONAL MORT. ASSN.... .| 03/31/2015. | CALLED (PARTIAL) 2,509 2,509 2,509 2,509 0 2,509 0
38374X SX 4 |GOVERNMENT NATIONAL MORT. ASSN.... .. | 03/31/2015. | CALLED (PARTIAL) 2,547 2,547 2,547 2,547 0 2,547 0
38378A JJ 1 |GOVERNMENT NATIONAL MORT. ASSN.... .. | 03/31/2015. | CALLED (PARTIAL) 2,532 2,532 2,532 2,532 0 2,532 0
38374B DJ 9 |MULTICLASS CMO. .| 03/31/2015. | CALLED (PARTIAL) 188 188 188 188 0 188 0
38374B 6B 4 |MULTICLASS CMO .. | 03/31/2015. | CALLED (PARTIAL) 1,147 1,147 1,147 1,147 0 1,147 0
38374K B8 5 |MULTICLASS CMO. .| 03/31/2015. | CALLED (PARTIAL) 1,597 1,597 1,597 1,597 0 1,597 0
38374K WP 4 |MULTICLASS CMO. .. | 03/31/2015. | CALLED (PARTIAL) 839 839 839 839 0 839 0
38374K  WN 9 |MULTICLASS CMO. .| 03/31/2015. | CALLED (PARTIAL) 1,725 1,725 1,725 1,725 0 1,725 0
38374L WD 9 |MULTICLASS CMO .. | 03/31/2015. | CALLED (PARTIAL) 6,132 6,132 6,132 6,132 0 6,132 0
38374L  J4 4 |MULTICLASS CMO. .. | 03/31/2015. | CALLED (PARTIAL) 1,969 1,969 1,969 1,969 0 1,969 0
38374M WZ 8 |MULTICLASS CMO! .| 03/31/2015. | CALLED (PARTIAL) 2,112 2,112 2,112 2,112 0 2,112 0
31359F QL 5 |FANNIE MAE REMIC TRUST .. | 06/30/2015. | CALLED (PARTIAL) 140 140 140 140 0 140 0
3133T4 GB 6 |FEDERAL HOME LOAN MORTGAGE..........ccoooommiiinriinniiiinniis .| 06/30/2015. | CALLED (PARTIAL) 102 102 102 102 0 102 0
313602 VN 1 |FEDERAL HOME LOAN MORTGAGE..........ccccooomiiimnriincriiinniinens .. | 06/30/2015. | CALLED (PARTIAL) 6 6 6 6 0 6 0
31395X EJ 0 |FEDERAL HOME LOAN MORTGAGE... .. | 06/30/2015. | CALLED (PARTIAL) 66 66 66 66 0 66 0
31392X WV 6 |FEDERAL HOME LOAN MORTGAGE... .| .| 06/30/2015. | CALLED (PARTIAL) 1,000 1,000 1,000 1,000 0 1,000 0
31358Q BR 5 |FEDERAL NATIONAL MORTGAGE ASSN........cccocuvviiiieiiciines .. | 06/30/2015. | CALLED (PARTIAL) 1 1 1 1 0 1 0
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31358R  BM 4 |FEDERAL NATIONAL MORTGAGE ASSN .| 06/30/2015. | CALLED (PARTIAL) 21 21 21 21 0 21 0
31358U MV 5 |FEDERAL NATIONAL MORTGAGE ASSN.... .. | 06/30/2015. | CALLED (PARTIAL) 136 136 136 136 0 136 0
31358U MV 5 |FEDERAL NATIONAL MORTGAGE ASSN.... .. | 06/30/2015. | CALLED (PARTIAL) 67 67 67 67 0 67 0
313921 Y8 5 |FEDERAL NATIONAL MORTGAGE ASSN.... .. | 06/30/2015. | CALLED (PARTIAL) 362 362 362 362 0 362 0
36204E 4J 3 [GNMA PASS THRU POOL .. | 06/30/2015. | CALLED (PARTIAL) 9 9 9 9 0 9 0
36205 ZD 0 |GNMA PASS THRU POOL .. | 06/30/2015. | CALLED (PARTIAL) 12 12 12 12 0 12 0
36206C SB 6 [GNMA PASS THRU POOL .. | 06/30/2015. | CALLED (PARTIAL) 13 13 13 13 0 13 0
36218T BU 1 |GNMA PASS THRU POOL .| 06/30/2015. | CALLED (PARTIAL) 12 12 12 12 0 12 0
36224Y QE 2 |GNMA PASS THRU POOL .. | 06/30/2015. | CALLED (PARTIAL) 14 14 14 14 0 14 0
36225B PP 7 [GNMA PASS THRU POOL .| 06/30/2015. | CALLED (PARTIAL) 56 56 56 56 0 56 0
36202X DA 2 [GNMA PASS THRU POOL .. | 06/30/2015. | CALLED (PARTIAL) 88 88 88 88 0 88 0
36202D 3G 4 |GNMA PASS THRU POOL .. | 06/30/2015. | CALLED (PARTIAL) 97 97 97 97 0 97 0
36202D CC 3 [GNMA PASS THRU POOL .. | 06/30/2015. | CALLED (PARTIAL) 187 187 187 187 0 187 0
36202E BU 2 |GNMA PASS THRU POOL .. | 06/30/2015. | CALLED (PARTIAL) 195 195 195 195 0 195 0
36202V EN 7 [GNMA PASS THRU POOL .. | 06/30/2015. | CALLED (PARTIAL) 8 8 8 8 0 8 0
36202E EH 8 [GNMA PASS THRU POOL .. | 06/30/2015. | CALLED (PARTIAL) 305 305 305 305 0 305 0
36290R 5P 4 |GNMA PASS THRU POOL .. | 06/30/2015. | CALLED (PARTIAL) 348 348 348 348 0 348 0
38374K LR 2 [GOVERNMENT NATIONAL MORT ASSN. .. | 06/30/2015. | CALLED (PARTIAL) 1,240 1,240 1,240 1,240 0 1,240 0
38374L HA 2 | GOVERNMENT NATIONAL MORT ASSN. .. | 06/30/2015. | CALLED (PARTIAL) 1,583 1,583 1,583 1,583 0 1,583 0
38375Q EY 1 |GOVERNMENT NATIONAL MORT ASSN.......coovvemiriinriiieriines .. | 06/30/2015. | CALLED (PARTIAL) 2,450 2,450 2,450 2,450 0 2,450 0
38374X SX 4 |GOVERNMENT NATIONAL MORT ASSN. .. | 06/30/2015. | CALLED (PARTIAL) 3,061 3,061 3,061 3,061 0 3,061 0
38378A JJ 1 [GOVERNMENT NATIONAL MORT ASSN. .| 06/30/2015. | CALLED (PARTIAL) 6,790 6,790 6,790 6,790 0 6,790 0
38374B  DJ 9 |MULTICLASS CMO. .. | 06/30/2015. | CALLED (PARTIAL) 18 18 18 18 0 18 0
38374B 6B 4 |MULTICLASS CMO .. | 06/30/2015. | CALLED (PARTIAL) 1,253 1,253 1,253 1,253 0 1,253 0
38374K B8 5 |MULTICLASS CMO. .. | 06/30/2015. | CALLED (PARTIAL) 1,287 1,287 1,287 1,287 0 1,287 0
38374K WP 4 |MULTICLASS CMO .. | 06/30/2015. | CALLED (PARTIAL) 885 885 885 885 0 885 0
38374K  WN 9 |MULTICLASS CMO. .| 06/30/2015. | CALLED (PARTIAL) 1,820 1,820 1,820 1,820 0 1,820 0
38374L WD 9 |MULTICLASS CMO .. | 06/30/2015. | CALLED (PARTIAL) 5,331 5,331 5,331 5,331 0 5,331 0
38374L J4 4 |MULTICLASS CMO. .. | 06/30/2015. | CALLED (PARTIAL) 1,929 1,929 1,929 1,929 0 1,929 0
38374M WZ 8 |MULTICLASS CMO! .. | 06/30/2015. | CALLED (PARTIAL) 2,014 2,014 2,014 2,014 0 2,014 0
38378A JJ 1 |GOVERNMENT NATIONAL MORT ASSN. .. | 07/29/2015. | CALLED 2,273 2,273 2,273 2,273 0 2,273 0 01/16/2041.
3136G1 GB 9 |FEDERAL NATIONAL MORT ASSN .| 09/20/2015. | CALLED. 25,000 | ............. 25,000 24,938 25,000 0 25,000 0 03/20/2028.
31359F QL 5 |FANNIE MAE REMIC TRUST. .. | 09/30/2015. | CALLED (PARTIAL) 120 120 120 120 0 120 0
3133T4 GB 6 |FEDERAL HOME LOAN MORTGAGE..........ccoooommiiiiriiiniiinniis .| 09/30/2015. | CALLED (PARTIAL) 115 115 115 115 0 115 0
313602 VN 1 |FEDERAL HOME LOAN MORTGAGE..........ccccooomiiimnriincriineniinens .. | 09/30/2015. | CALLED (PARTIAL) 6 6 6 6 0 6 0
31395X EJ 0 |FEDERAL HOME LOAN MORTGAGE... .. | 09/30/2015. | CALLED (PARTIAL) 332 332 332 332 0 332 0
31392X WV 6 |FEDERAL HOME LOAN MORTGAGE... .. | 09/30/2015. | CALLED (PARTIAL) 2,000 2,000 2,000 2,000 0 2,000 0
31358Q BR 5 |FEDERAL NATIONAL MORT ASSN.. .. | 09/30/2015. | CALLED (PARTIAL) 1 1 1 1 0 1 0
31358R  BM 4 |FEDERAL NATIONAL MORT ASSN.. .| 09/30/2015. | CALLED (PARTIAL) 29 29 29 29 0 29 0
31358U MV 5 [FEDERAL NATIONAL MORT ASSN.......ccocoouervimmrinnrnincnienenennns | oo | 09/30/2015. | CALLED (PARTIAL) 117 117 117 117 0 117 0
31358U MV 5 |FEDERAL NATIONAL MORT ASSN.. .. | 09/30/2015. | CALLED (PARTIAL) 58 58 58 58 0 58 0
313921 Y8 5 |FEDERAL NATIONAL MORT ASSN.. .. | 09/30/2015. | CALLED (PARTIAL) 296 296 296 296 0 296 0
31393X RL 3 |FEDERAL NATIONAL MORT ASSN........cccovcuvervcnvcnivciivcnecnennns | .o | 09/30/2015. | CALLED (PARTIAL) 586 586 586 586 0 586 0
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36204E 4J 3 [GNMA PASS THRU POOL .. | 09/30/2015. | CALLED (PARTIAL) 9 9 9 9 0 9 0
36205) ZD 0 |GNMA PASS THRU POOL .. | 09/30/2015. | CALLED (PARTIAL) 13 13 13 13 0 13 0
36206C SB 6 [GNMA PASS THRU POOL .. | 09/30/2015. | CALLED (PARTIAL) 13 13 13 13 0 13 0
36218T BU 1 |GNMA PASS THRU POOL .. | 09/30/2015. | CALLED (PARTIAL) 12 12 12 12 0 12 0
36224Y QE 2 [GNMA PASS THRU POOL .. | 09/30/2015. | CALLED (PARTIAL) 14 14 14 14 0 14 0
36225B PP 7 [GNMA PASS THRU POOL .. | 09/30/2015. | CALLED (PARTIAL) 70 70 70 70 0 70 0
36202X DA 2 |GNMA PASS THRU POOL .. | 09/30/2015. | CALLED (PARTIAL) 420 420 420 420 0 420 0
36202D 3G 4 [GNMA PASS THRU POOL .. | 09/30/2015. | CALLED (PARTIAL) 130 130 130 130 0 130 0
36202D CC 3 |GNMA PASS THRU POOL .. | 09/30/2015. | CALLED (PARTIAL) 249 249 249 249 0 249 0
36202E BU 2 [GNMA PASS THRU POOL .| 09/30/2015. | CALLED (PARTIAL) 156 156 156 156 0 156 0
36202V EN 7 [GNMA PASS THRU POOL .. | 09/30/2015. | CALLED (PARTIAL) 8 8 8 8 0 8 0
36202E EH 8 |GNMA PASS THRU POOL .. | 09/30/2015. | CALLED (PARTIAL) 356 356 356 356 0 356 0
36290R 5P 4 [GNMA PASS THRU POOL .. | 09/30/2015. | CALLED (PARTIAL) 320 320 320 320 0 320 0
38374K LR 2 [GOVERNMENT NATIONAL MORT ASSN.........ccoovoummmimriirnrinnnn .. | 09/30/2015. | CALLED (PARTIAL) 1,381 1,381 1,381 1,381 0 1,381 0
38374L HA 2 |GOVERNMENT NATIONAL MORT ASSN. .. | 09/30/2015. | CALLED (PARTIAL) 1,517 1,517 1,517 1,517 0 1,517 0
38375 HQ 1 |GOVERNMENT NATIONAL MORT ASSN. .| 09/30/2015. | CALLED (PARTIAL) 774 774 774 774 0 774 0
38375Q EY 1 |GOVERNMENT NATIONAL MORT ASSN. .. | 09/30/2015. | CALLED (PARTIAL) 2,356 2,356 2,356 2,356 0 2,356 0
38374X SX 4 [GOVERNMENT NATIONAL MORT ASSN........ocoocvuumrriinriineriiens .. | 09/30/2015. | CALLED (PARTIAL) 3,012 3,012 3,012 3,012 0 3,012 0
38374B  DJ 9 |MULTICLASS CMO. .. | 09/30/2015. | CALLED (PARTIAL) 1,143 1,143 1,143 1,143 0 1,143 0
38374B 6B 4 |MULTICLASS CMO. .. | 09/30/2015. | CALLED (PARTIAL) 1,322 1,322 1,322 1,322 0 1,322 0
38374K B8 5 |MULTICLASS CMO .. | 09/30/2015. | CALLED (PARTIAL) 1,231 1,231 1,231 1,231 0 1,231 0
38374K WP 4 |MULTICLASS CMO. .| 09/30/2015. | CALLED (PARTIAL) 1,083 1,083 1,083 1,083 0 1,083 0
38374K WN 9 |MULTICLASS CMO. .. | 09/30/2015. | CALLED (PARTIAL) 2,226 2,226 2,226 2,226 0 2,226 0
38374L WD 9 |MULTICLASS CMO. .. | 09/30/2015. | CALLED (PARTIAL) 5,901 5,901 5,901 5,901 0 5,901 0
38374L J4 4 |MULTICLASS CMO .. | 09/30/2015. | CALLED (PARTIAL) 2,557 2,557 2,557 2,557 0 2,557 0
38374M  WZ 8 |MULTICLASS CMO. .. | 09/30/2015. | CALLED (PARTIAL) 2,139 2,139 2,139 2,139 0 2,139 0
36202V EN 7 [GNMA PASS THRU POOL .| 10/15/2015. | CALLED. 296 264 264 264 0 264 32 32 17 | 09/15/2033.
31359F QL 5 |FANNIE MAE .. | 12/31/2015. | CALLED (PARTIAL) 110 110 110 110 0 110 0
313374 GB 6 |FEDERAL HOME LOAN MORTGAGE..........cccccomvmmrimrinrirriniines .. | 12/31/2015. | CALLED (PARTIAL) 84 84 84 84 0 84 0
313602 VN 1 |FEDERAL HOME LOAN MORTGAGE.........ccccooomiiiinriinniiinniinens .| 12/31/2015. | CALLED (PARTIAL) 6 6 6 6 0 6 0
31395X EJ 0 |FEDERAL HOME LOAN MORTGAGE... .. | 12/31/2015. | CALLED (PARTIAL) 175 175 175 175 0 175 0
31392X WV 6 |FEDERAL HOME LOAN MORTGAGE... .| 12/31/2015. | CALLED (PARTIAL) 1,000 1,000 1,000 1,000 0 1,000 0
31358Q BR 5 |FEDERAL NATIONAL MORT ASSN.. .| 12/31/2015. | CALLED (PARTIAL) 9 9 9 9 0 9 0
31358R  BM 4 |FEDERAL NATIONAL MORT ASSN.. .| 12/31/2015. | CALLED (PARTIAL) 34 34 34 34 0 34 0
31358U MV 5 |FEDERAL NATIONAL MORT ASSN.......ccocooueruiimmrisnnnincriencnennns | oo | 12/31/2015. | CALLED (PARTIAL) 85 85 85 85 0 85 0
31358U MV 5 |FEDERAL NATIONAL MORT ASSN.. .. | 12/31/2015. | CALLED (PARTIAL) 42 42 42 42 0 42 0
313921 Y8 5 |FEDERAL NATIONAL MORT ASSN.. .| 12/31/2015. | CALLED (PARTIAL) 316 316 316 316 0 316 0
31393X RL 3 |FEDERAL NATIONAL MORT ASSN........cccovcuvervcnvenivcnivcneenennns | oo | 12/31/2015. | CALLED (PARTIAL) 215 215 215 215 0 215 0
36204E 4J 3 [GNMA PASS THRU POOL .| 12/31/2015. | CALLED (PARTIAL) 9 9 9 9 0 9 0
36205 ZD 0 |GNMA PASS THRU POOL .| 12/31/2015. | CALLED (PARTIAL) 13 13 13 13 0 13 0
36206C SB 6 [GNMA PASS THRU POOL .. | 12/31/2015. | CALLED (PARTIAL) 13 13 13 13 0 13 0
36218T BU 1 |GNMA PASS THRU POOL .| 12/31/2015. | CALLED (PARTIAL) 13 13 13 13 0 13 0
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion R ized (11+12-13) BJA.CV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
36224Y QE 2 [GNMA PASS THRU POOL .| 12/31/2015. | CALLED (PARTIAL) 37 37 37 37 0 37 0
362258 PP 7 |GNMA PASS THRU POOL .. | 12/31/2015. | CALLED (PARTIAL) 66 66 66 66 0 66 0
36202X DA 2 [GNMA PASS THRU POOL .| 12/31/2015. | CALLED (PARTIAL) 429 429 429 429 0 429 0
36202D 3G 4 |GNMA PASS THRU POOL .. | 12/31/2015. | CALLED (PARTIAL) 148 148 148 148 0 148 0
36202D CC 3 [GNMA PASS THRU POOL .| 12/31/2015. | CALLED (PARTIAL) 269 269 269 269 0 269 0
36202E BU 2 [GNMA PASS THRU POOL .| 12/31/2015. | CALLED (PARTIAL) 140 140 140 140 0 140 0
36202E EH 8 |GNMA PASS THRU POOL .. | 12/31/2015. | CALLED (PARTIAL) 291 291 291 291 0 291 0
36290R 5P 4 [GNMA PASS THRU POOL .| 12/31/2015. | CALLED (PARTIAL) 445 445 445 445 0 445 0
38374K LR 2 |GOVERNMENT NATIONAL MORT ASSN.......cocomrumrirriiciiciins .. | 12/31/2015. | CALLED (PARTIAL) 1,139 1,139 1,139 1,139 0 1,139 0
38374L HA 2 |GOVERNMENT NATIONAL MORT ASSN. .| 12/31/2015. | CALLED (PARTIAL) 1,529 1,529 1,529 1,529 0 1,529 0
38375 HQ 1 |GOVERNMENT NATIONAL MORT ASSN. . | 12/31/2015. | CALLED (PARTIAL) 1,284 1,284 1,284 1,284 0 1,284 0
38375Q EY 1 |GOVERNMENT NATIONAL MORT ASSN. .. | 12/31/2015. | CALLED (PARTIAL) 1,987 1,987 1,987 1,987 0 1,987 0
38374X SX 4 [GOVERNMENT NATIONAL MORT ASSN.......cooocvuumriiicriincniaens .| 12/31/2015. | CALLED (PARTIAL) 2,017 2,017 2,017 2,017 0 2,017 0
38374B  DJ 9 |MULTICLASS CMO. .. | 12/31/2015. | CALLED (PARTIAL) 529 529 529 529 0 529 0
38374B 6B 4 |MULTICLASS CMO. .| 12/31/2015. | CALLED (PARTIAL) 1,138 1,138 1,138 1,138 0 1,138 0
38374K B8 5 |MULTICLASS CMO. .| 12/31/2015. | CALLED (PARTIAL) 1,633 1,633 1,633 1,533 0 1,633 0
38374K WP 4 |MULTICLASS CMO .. | 12/31/2015. | CALLED (PARTIAL) 894 894 894 894 0 894 0
38374K  WN 9 |MULTICLASS CMO. .| 12/31/2015. | CALLED (PARTIAL) 1,837 1,837 1,837 1,837 0 1,837 0
38374L WD 9 [MULTICLASS CMO. .. | 12/31/2015. | CALLED (PARTIAL) 4,996 4,996 4,996 4,996 0 4,996 0
38374L  J4 4 |MULTICLASS CMO .| 12/31/2015. | CALLED (PARTIAL) 1,739 1,739 1,739 1,739 0 1,739 0
38374M WZ 8 |MULTICLASS CMO. .. | 12/31/2015. | CALLED (PARTIAL) 1,950 1,950 1,950 1,950 0 1,950 0
0599999. Total - BONdS - U.S. GOVEIMMENL. ...t s ssssssssnsees | conniiean 173,687 | ........... 173,655 | ........c.. 173,092 173,654 0 0 0 0 0 173,655 0 32 32 | 1,106 XXX
Bonds - Industrial and Mi:
035229 CR 2 |ANHEUSER-BUSCH COS INC. .. | 02/02/2015. | REDEEMED 30,000 | .cooorenee 30,000 30,000 30,000 0 30,000 0 694 |02/01/2015.
638612 AG 6 |NATIONWIDE FINANCIAL SERVICE..........c.cccovveomerivmrrincricnnnns | .. | 02/13/2015. | REDEEMED 25,000 | ...oooeeee 25,000 25,938 25,036 (36) (36) 25,000 0 [ 703 | 02/13/2015.
07387E AH 0 |BEARSTEARNS .. | 03/16/2015. | REDEEMED. cerernnn40,000 | .........40,000 | ... 40,000 40,000 0 40,000 0 525 | 07/15/2023.
07387E AL 1 |BEAR STEARNS. .| 03/16/2015. | REDEEMED 30,000 30,000 30,000 0 30,000 0 386 | 07/15/2023.
34540T FF 4 |FORD MOTOR .| 03/22/2015. | REDEEMED 50,000 50,000 50,000 0 50,000 0 | 1,188 | 09/20/2023.
05949Q BD 6 |BANC AMERICA .. | 03/31/2015. | CALLED (PARTIAL) 648 648 648 0 648 0 03/25/2036.
92553P AR 3 [VIACOM INC NEW. .| 03/31/2015. | CALLED (PARTIAL) 27 27 27 0 27 0 03/15/2023.
491089 QD 3 [KENTON CNTY KY S/D FINANCIAL.......ccoovivmiiniiniiniiesiesinins .. | 04/13/2015. | REDEEMED. 30,000 30,677 30,380 (380) (380) 30,000 0| 1,073 | 09/01/2027.
38147Q 3X 2 |GOLDMAN SACHS GROUP INC .| 05/07/2015. | REDEEMED 50,000 50,000 50,000 0 50,000 0| 1,000 | 04/30/2029.
525ESC CB 3 |LEHMAN BROS. .. | 04/30/2015. | CALLED (PARTIAL) 639 639 639 0 639 0 03/20/2020.
525ESC 05 9 |LEHMAN BROS. .. | 04/30/2015. | CALLED (PARTIAL) 1,643 1,643 1,643 1,643 0 1,643 0 09/28/2037.
05949Q BD 6 |BANC AMERICA .. | 06/30/2015. | CALLED (PARTIAL) 594 594 594 0 594 0 03/25/2036.
514084 JA 1 |LANCASTER DCOUNTY SC .| 07/14/2015. | CALLED. 35,000 35,000 35,000 0 35,000 0| 1,506 | 03/01/2025.
34540T EZ 1 |FORDMOTOR CO .| 08/20/2015. | CALLED. 50,000 | .. 50,000 50,000 0 50,000 0| 1,500 | 08/20/2018.
34540T FA 5 |FORD MOTOR .| 08/20/2015. | CALLED. 25,000 | ..coocoonnee 25,000 25,000 25,000 0 25,000 0 938 | 08/20/2020.
05949Q BD 6 |BANC AMERICA .| 09/30/2015. | CALLED (PARTIAL) 465 485 485 465 0 465 0 03/25/2036.
38145X 11 1 | GOLDMAN SACHS GROUP INC .| 11/02/2015. | CALLED. 25,000 | .cooverene 25,000 23,940 24,095 25 25 24,120 880 880 | ........ 1,531 | 11/01/2060.
26054L UY 7 |DOW CHEMICAL CO .| 11/16/2015. | CALLED. 50,000 50,000 50,000 0 50,000 0 2,050 | 11/15/2023.
26054L VL 4 |DOW CHEMICAL CO .. | 12/28/2015. | CALLED. 50,000 50,000 50,000 0 50,000 0| 2,050 |12/15/2023.
525ESC CB 3 |LEHMAN BROS. .. | 10/31/2015. | CALLED (PARTIAL) 478 478 478 0 478 0 03/20/2020.
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525ESC 05 9 |LEHMAN BROS. ..| 10/31/2015. | CALLED (PARTIAL) 1,229 1,229 1,229 1,229 0 1,229 0 09/28/2037.
912920 AC 9 |USWEST COMMS INC .| 10/31/2015. | CALLED (PARTIAL) A5 1M7 | 15,000 | e 15,000 15,000 0 15,000 | ..o [ e M7 | e T | 09/15/2033.
05949Q BD 6 |BANC AMERICA . | 12/31/2015. | CALLED (PARTIAL) 1,969 1,969 1,969 0 1,969 0 03/25/2036.
3899999. Total - Bonds - INAUSHrial BN MISCEINEOUS. ... ....ieuieuiieieitiiss ittt ss st es ks ekt eees e s E e f £ f L E A E A E L E L E LA E A E bbb bbbttt sttt sntennts | eniisnias 512,809 513,267 512,203 0 (391) 0 (391) 0 511,812 0 XXX
8399997. Total - Bonds - Part 4. 686,496 .686,359 685,857 0 (391) 0 (391) 0 685,467 0 XXX
8399999. Total - Bonds. 686,496 .686,359 685,857 0 (391) 0 (391) 0 685,467 0 XXX
Common Stocks - Industrial and Miscell
30277S 80 4 |FIRST TRUST UNIT 4077. .. | 02/20/2015. | REDEEMED 5,017.000 50,925 XXX 50,006 52,924 0 52,924 XXX
302748 70 8 |FIRST TRUST UNIT 4042 .. | 03/06/2015. | REDEEMED. ....4,938.000 ......49,524 XXX | 49,271 50,281 0 50,281 XXX
30282N 30 3 [FIRST TRUST TARGET .| 03/12/2015. | REDEEMED............ooviiiirieireriereiseieneissiiesinns | svvieeees 5,100.000 ....53,485 XXX | 49,950 54,690 0 54,690 XXX
30282T 70 6 |FIRST TRUST TARGET. .| 03/31/2015. | REDEEMED (PARTIAL) 31.000 291 XXX 291 291 0 291 XXX
30281F 40 0 [FIRST TRUST UNIT 4067. .. | 04/01/2015. | REDEEMED. 2,521.000 ....18,647 XXX 22,960 19,268 0 19,268 XXX
30282T 70 6 |FIRST TRUST TARGET. .| 04/14/2015. | REDEEMED 6,231.000 61,209 XXX 59,209 60,095 0 60,095 XXX
00771U 10 0 |ADVISORS ASSET MANAGEMENT.......cccovviirierinrieriericnienis .. | 06/17/2015. | MATURED ....7,870.000 ...16,474 XXX 77913 81,533 0 81,533 XXX
30281M 75 1 |FIRST TRUST GLOBAL EQUITY PURCH .| 06/18/2015. | MATURED 5,276.000 53,888 XXX | 48,887 54,297 0 54,297 XXX
30283A 13 6 |FIRST TRUST DEEP VALUE DIVIDEND 1 .| 06/30/2015. | REDEEMED (PARTIAL). .171.000 XXX 1,647 1,647 0 1,647 XXX
30284F 80 3 [FIRST TRUST EURO DEEP VALUE .. | 06/30/2015. | REDEEMED (PARTIAL) XXX 1,060 1,060 0 1,060 0 XXX
30283N 30 2 [FIRST TRUST SELECT. ..| 07/16/2015. | MATURED 9,953.000 XXX | e 100,499 102,018 0 102,018 | oo | e 1,159 | o 1,159 | o 1,322 XXX
30284F 80 3 |FIRST TRUST EURO DEEP VALUE DIV 2.......ooooviiiiiiicine .. | 07/31/2015. | CALLED (PARTIAL) 8.000 81 XXX 81 81 0 81 0 XXX
30285G 58 6 |FIRST TRUST DIVRS EQ STR ..| 07/31/2015. | CALLED (PARTIAL) 15.000 157 XXX 157 157 0 157 0 XXX
30285X 40 7 |FIRST TRUST TGT GLBL .. | 07/31/2015. | CALLED (PARTIAL) 7.000 75 XXX 75 75 0 75 0 XXX
30286C 64 2 |FIRST TRUST INT RATE HEDGE 94.........coovvorvirccicrccnas .| 10/31/2015. | CALLED (PARTIAL) 2.000 23 XXX 23 23 0 23 0 XXX
30285G 58 6 |FIRST TRUST DIVRS EQ STR . | 11/30/2015. | CALLED (PARTIAL) 22.000 228 XXX 228 228 0 228 0 XXX
9099999. Total - Common Stocks - INAUSTIAl ANA IMISCEIIANEOUS.................o.oveeeeeereeeereeeeeeeeeeeceees evveeeeeeeeseseeseeseeeseeseeseeseesesseseessesensesessesseseesessesseseeesesessensesssssesesssessssesens | evereireend 470,889 XXX [ 462,258 478,668 0 0 0 0 0 478,668 O i (777D oo (TTTD) 6,535 XXX
9799997. Total - COMMON SEOCKS = PAM 4.k bbb | conniieand 470,889 XXX | 462,258 478,668 0 0 0 0 0 478,668 0 [ @77 | oo (TTTT) | e 6,535 XXX
9799999. Total - Common Stock XXX 462,258 478,668 0 0 0 0 0 478,668 0 | 77T oo (TTTT) | 6,535 XXX
9899999. Total - Preferred and Common Stocks XXX 462,258 478,668 0 0 0 0 0 478,668 0 oo @77 | oo (TTTT) | ... 6,535 XXX
9999999. Total - Bonds, Preferred and COMMOM SEOCKS...........uuuiiuuuiiiseiiis itttk bbb ese bbbk bbbt | cniians 1,157,385 XXX | 1,148,617 | ...........1,164,525 0 (391) 0 (391) 0] 1,164,135 | .o 0]....(6,748)] .......(6,748) | ....... 22,784 XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *

Open Depositories

HSBC BANK 1,780 127,900 | XXX
JANNEY MONTGOMERY SCOTT MONEY MARKET. 1,032 251,106 | XXX
PNC COMMERCIAL ACCOUNT OHIO ..o | coeniins 162,435 | XXX
PNC MONEY MARKET OHIO 93 77,567 | XXX
WELLS FARGO NORTH CAROLINA 1,750 128,500 | XXX
CFG COMMUNITY BANK CLOSED. 285 XXX
FIFTH THIRD BANK MONEY MARKET. CLOSED. R 380 XXX
0199999. Total - Open Depositorie XXX XXX 5,321 0 737,509 | XXX
0399999. Total Cash on Deposit. XXX XXX 5,321 0 737,509 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX e 25 | XXX
0599999. Total Cash XXX XXX 5,321 0 737,634 | XXX

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

1. January. 225,022 | 4. DIl 86,004 | 7. July. 135,685 | 10. October. 303,892
2. February. 425,099 | 5. May. 226,833 | 8. August 114,494 | 11. November. 241,354
3. March 169,873 | 6. June. 223,534 | 9. September. 250,234 | 12. December. 152,435

E26
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Sch. E - Pt. 2
NONE

Sch. E -Pt. 3
NONE

E27, E28
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