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i Sttement o the year 2015 of v FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA
SUMMARY INVESTMENT SCHEDULE

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3 +4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:

1.1 U.S. reasury SECUMLES..........ovveriirieericeesis e sseesnsees | eevnsnesesssssssssssssssnnns | sreeennnns 0.0 [eooieeeierrrrnes [ [ (1 I 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed

securities):

1.21 Issued by U.S. government agencies...........

1.22 Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding mortgage-
backed securities)

Securities issued by states, territories and possessions and political

subdivisions in the U.S.:

1.41 States, territories and possessions general obligations...................

1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............cccoveniririnniciniees

..40,451,273

1.43 Revenue and assessment obligations.......... ...40,451,273 |...

1.44 Industrial development and similar obligations..............c.ccccccevvnenee
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccoverirrnrrrceeine
1.512 Issued or guaranteed by FNMA and FHLMC.............cccoeeunee.
1.513 All other
1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ [ cccoevevnee 22,208,454 |........... 6.1 [ o 22,208,454 | ...ooovovveeeeienn [ e, 22,208,454 |........... 6.1
1.522 Issued by non-U.S. Government issuers and collateralized

by mortgage-based securities issued or guaranteed

by agencies shown in Line 1.521.........cccerrnnnnneeennns | e | e 0.0 | | | e (V1N I 0.0

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

hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada)...........c.cccocoeieunninenee
2.3 Affiliated SECUMEIES. ... .ccueeeeeeeiieceeie et

271,432,034

271,432,034 |....

3. Equity interests:
3.1 Investments in mutual funds..............coevieeeiiiiiceece

3.2 Preferred stocks:
3.21 Affiliated.....
3.22 Unaffiliated

3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated..... e 0
3.32 Unaffiliated........coevverivreirririsssecncnneeeeeneneeeenens | e 188,377 | 01 [ 188,377 [ | e 188,377
3.4 Other equity securities:
341 Affiliated......coevieriieeeeeeeeeeeeenens | 862,075 | 0.2 [ 062,075 [ | e 662,075
3.42 Unaffiliated 1,403,420

3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated

4. Mortgage loans:

4.1 Construction and land development...
4.2 AGHICURUIAL ...
4.3 Single family residential properties............coocervieicernniniceeneeieins
4.4 Multifamily residential properties....
4.5 Commercial I0aNS.........c.cviriiiiiiiirricss e
4.6 Mezzanine real estate 10anS...........cocovevriiciciiiie e
5. Real estate investments:
5.1 Property occupied by COMPANY...........cremrrnireirinniiereieinsiniesneneeserenees | v 921,760 |........... 0.3 | 921,760 [ ..o [ v 921,760 |........... 0.3
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccccooevvicrnniiciiniiee [ e 694,710 |........... (172 694,710 | oo [ v 694,710 |........... 0.2
5.3 Property held for sale (including §......... 0 property acquired in
satisfaction of debt).........cccveriiirirrceee | s 753,488 [.........0.2 [ o 753,488 ..o | e 753,488
6. Contract loans............ 1,093,309 |.... 11,093,309 |... ...1,093,309
7. DEMIVALIVES. ...t
8. Receivables for SECUMIES. .........cvviuiueeririicicerr e
9. Securities lending (Line 10, Asset Page reinvested collateral).. .
10. Cash, cash equivalents and short-term investments...........ccooevrnvvncvevcicins | eernnn 12,383,475 | i34 | 12,383,475 | [ v 12,383,475
11, Other inVEStEd @SSELS.........cvvveeieiieceesesese e neieneeens | s 5,334,377 | ... 15 | o 5,334,377 ..o | v 5,334,377
12. Total invested assets 362,243,472 362,243,472 362,243,472
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il Staterent for e year 2015 FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA|
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT.......c.iviiiriieieiiiieieie ettt s bttt s st esn e 2,413,142

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cccoiirrrrriiieere e eeenen 56,437

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccovivriirrrnineeee s 56,437

3. Current year change in encumbrances:
BT N o} v o3 =T o O T O T4 T I TR
BT o} v T = G TR O T4 I e TR 0

4. Total gain (10ss) 0N disposals, Part 3, COIUMN 18...........oiiriieeies ettt ettt b et R bt s e b bttt st n e

5. Deduct amounts received on disposals, Part 3, COIUMN 15..........cciiiiericeiee et es st s et s e bt eses s nsenenas

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

ST O o} v T = o O T O 4T I TR

LT o} v T = G TR O 14T I TR 0
7. Deduct current year's other-than-temporary impairment recognized:

% B o = T = o O T O 4T I TP

7.2 Totals, Part 3, COUMN T0........coeeeieeeeceieece ettt ettt ettt ettt eae st eaesaeteeeate s et easeteesatenssteneseeneseeseeas 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ettt ettt st ae st et e st et e s et essebe et et essstenssaenesaetenas 99,622

8.2 Totals, Part 3, COIUMN O......eoeeeceeeeeeee ettt ettt ettt et e et et e s et e e et e se et eee et ensseeteseereseete e erenes 99,622
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8)...........coviiriiiiiiiiiicie e 2,369,957
10.  Deduct total NONAAMIIEA @MOUNES..........cuiiiiiie ettt sttt s e et e st e e e s s e e e e e £ A e A e R e £ 52 s e b e b b e £ e s e b e b e e e s e e es e b e b e e e e et et s s eneeeen
11. Statement value at end of current period (Line 9 MINUS LINE 10)........veuiururirririeteiiet ettt s et s e et et seses et senesesee s 2,369,957

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 Of PHOr YEaN..........ccruruiriririreiice et 1,233,860
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........coiiiiirrrecee et 15,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........coiiuiiririinicirreee s 15,000
3. Capitalized deferred interest and other:

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

3.2 Totals, Part 3, COUMN 1. ... bbb 0
4. ACCIUAL OF QISCOUNL. ..ot b bbb bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN O........uiiiiiiiiic bbb

5.2 Totals, Part 3, COIUMN B..........coiiiiiiiiiciice bbb 0
6. Total gain (10ss) on disPoSals, Part 3, COIUMN 18........c.cuiiiieiiriiei ettt bbbttt
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........ciiiiiiieeeeee bbbttt bbb b s s e st en e 198,844
8. Deduct amortization of premium and mortgage interest points and COMMIMENT FEES............ciuiiiiiiiii e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, ColUMN 13........iiiiii bbb

9.2 Totals, Part 3, COUMN 13........coiiiiiii bbb 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN T1......iiiiiii bbb

10.2 Totals, Part 3, COIUMN 10........coiiiiiiiiic bbb 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccceeurrrnineinneee e 1,050,016
12 Total ValUBHION @IOWANGCE..........coouiiiiiiiii bbb bbb bbb
13, SUDLOAl (LINE 11 PIUS LINE 12)......eeieieie et b e bbbt 1,050,016
14.  Deduct total NONAAMItIEd @MOUNLS.............cviiiiiii bbb
15. Statement value at end of current period (LINE 13 MINUS LINE 14).........oviiiiiiiiieiii bbb 1,050,016
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il Staterent for e year 2015 FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA|
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT.......cuivivireirieiriiieieieisisie ettt s ettt se et sttt es et s st ennnene 10,084,740

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........coiirrrrririeee et 1,020,000
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cooivriirirrnirere s 1,020,000

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.......c.oovieeeeeeee ettt sttt ettt te st e et et e s et ess st esesaeseseenesaetesaete e ateassteneseans
BT oY - T =T T 010] 14T 2R 0

4. ACCTUAL OF QISCOUNL. ...ttt ettt ettt ettt ettt s s se e et bt et et e s e s e s e s e ae st a2 a2 e s e s e s e s esesb st s s e s et et et et eseseas e es st et e s e s e s e se s s st et et et esesnsnenaes

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COUMN 13.......cueeieceece ettt ettt ettt te st e et et et et ese st essstese st essstetestate s ateasstenesnans (75,300)
5.2 Totals, Part 3, COIUMN O........v.eieececee ettt sttt s e e et snsssns et et s s nsssetessenerenen (75,300)

Total gain (I0ss) on disposals, Part 3, COIUMN 19..........iiiiiieeietee ettt s ettt e st s e es b et e e es e b e b e e s e st e b b s e st eb e s e e s e s esesanannena

Deduct amounts received on disposals, Part 3, COIUMN 16............cc.ieiiriiriiieiiece ettt bbb bbbt bbbttt nses 5,695,063

Deduct amortization of premium @nd AEPTECIATION. .........c.euiiieieueie ettt s ettt es b s e e e b s e e bR e e e s e es e s es s snsenes e s

© oo N o

Total foreign exchange change in book/adjusted carrying value:
Lo TR R oY T =T IR 0o 14T e OO
9.2 Totals, Part 3, COIUMN 14.........ovieeeeeee ettt ettt ettt ettt et et e et et e s et e se st easstessseesssaeteetete s etensstenesnens 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15, ...ttt ettt et ae st et st et e et et e s et ae st ese st esssteneseetessabe e etens

10.2 Totals, Part 3, COIUMN 1. ..ottt ettt et at st et eea et e s et e e st e ae st esestesssteseseeteesete e etens 0
11. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5+6-7-8+9-10).......c.ceiiiiimiiririiceerr et 5,334,377

12, Deduct total NONAAMITEEA AMOUNES............cviieieicicecicc ettt bbbttt sttt s s s e s e s et s b e bbb et e b e s e e e s bbb et et e b se s s st sesas

13. Statement value at end of current period (LINE 11 MINUS LINE 12).......cuiiiiiiiriirieicieise ettt se bbbt 5,334,377

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PRIOK YEAT.......c.iviiiuiureiiiieieie sttt bbbttt bbbt 314,233,545

Cost of bonds and stocks acquIred, Part 3, COIUMN 7.........c.cciiiiriiiiicieeieee ettt bbb et b bbb bbbttt e s b e b bt e s e et st s s bebenn 53,220,333
ACCIUAL OF BISCOUNL. ...t bbb s b1 £ 28 b £ £ s E bbb b1 h b E £ A h bbb £ bbbt b e bbbt 141,105

™

Unrealized valuation increase (decrease):

4.1 Part 1, COMUMN 2.

4.2 Part 2, Section 1, COIUMN 15........iiiiii s

4.3 Part 2, Section 2, COIUMN 13.......iiii s 40,639

44 Part 4, COIUMN 1. 443,868 484,507
Total gain (10ss) on disposals, Part 4, COIUMN 19...........i it bbbttt bbbt (471,024)

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cciiiiiiiiiiceeeee ettt 26,259,203

Deduct @mOrtiZatION OF PIEMIUM.........o ittt ettt e et bbb b e R e e e e bbb b e R s e s bt s e s e R R s sttt s et bbb et et ne et e s b ebenn 1,341,560

©® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, s
8.2 Part2, Section 1, COIUMN 1. ...
8.3 Part 2, SEction 2, COIUMN 16.........couiiiiiiiiic e
8.4 Part 4, COIUMN 15.. ... 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part 1, COIUMN T4,
9.2 Part 2, SECtion 1, COIUMN 17 s
9.3 Part2, Section 2, COIUMN 14 ..o
9.4 Part 4, COIUMN 13, 0
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........ccceueiiiriiriieiiiceisississ ettt es 340,007,704

11, Deduct total NONAAMITIEA GMOUNES.........ciiiiieceeeee ettt bbbttt b bR sttt s s et et et ettt eterenenen

12. Statement value at end of current period (LInE 10 MINUS LINE 11).....cviviiiriiiueiriieieieieiee ettt st s et en e sesesanas 340,007,704
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Annual Statement for the year 2015 of e FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANAI

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........cocovvvmenee [eovvvnrvirennns 22,552,060 | ..o 22,109,194 | ..o 22,689,507 |..covvvvrrrrnnnn 22,599,459
Governments (Including all obligations 2. €aANada.. ... | e [ [ s | e
guaranteed by governments) 3. Other Countries...........cooves | veveerririreeneiiinieineeiens [ veinisisneicieieisninicieies [ [
4, TotalS....oovoverereeeraes e 22,552,060 |.....cccc.......... 22,109,194 | ..., 22,689,507 |......cccoe..... 22,599,459
U.S. States, Territories and Possessions
(Direct and guaranteed) L T ] -1 S [ 3,318,474 | oo 3,780,794 | 3,320,269 |...covoeveieinne 3,300,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ooveeeericnenes | [ [
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 ..o | e, 40,451,273 | .o 44,505,271 | ..o 40,750,454 | ................... 39,812,185
Industrial and Miscellaneous and Hybrid 8. United States........c.ccoeeeees | e 271,432,034 | ..cocvveeee. 268,332,682 |....ccoovuvn. 274,803,404 | ......coooe. 260,130,728
Securities (Unaffiliated) 9. €aANAda.. ... | e [ [ s | e
10. Other Countries..........cooovee | oo e Lo |
11, TotalS oo | v 271,432,034 |................. 268,332,682 | ................. 274,803,404 | ............... 260,130,728
Parent, Subsidiaries and Affiliates 12, TOtAIS....ceeeeeeeeeeeeeeeeis | e | e | e | e
13. Total Bonds.......coovvuvvuvenns | oo, 337,753,840 | ....c.cev... 338,727,941 | ... 341,563,634 | ................. 325,842,372
PREFERRED STOCKS 14, United States.......covvvrvees [ o | e 3,072 |
Industrial and Miscellaneous (Unaffiliated) 15, €anada.......cooervereerrnns [ e [ [
16. Other Countries..................
17. Totals....
Parent, Subsidiaries and Affiliates 18. Totals.....ooeveieirnn,
19. Total Preferred Stocks.....
COMMON STOCKS 20. United States.........cc.ccneeue
Industrial and Miscellaneous (Unaffiliated) 21, CaNA0A. ... [ | s | e
22. Other Countries.........ccoooe. | evrrvieniienienieeieeees [ e
23, Totals....covvvvrriririninies [, 1,591,797 [ 1,591,797 | 1,689,822
Parent, Subsidiaries and Affiliates 24, Totals......coovvencncnicas [, 662,075 [...coovvinnn. 662,075 [ ..o 122,511
25. Total Common Stocks......|......ccccoe..... 2,253,872 [ ..o 2,253,872 |.cooooviiiiinn 1,812,333
26. Total Stocks.........ovureerens | cvviviiiinnn, 2,253,872 [ ..o, 2,256,944 |....ccoovvvnnnnn. 1,812,333
27. Total Bonds and Stocks...|................ 340,007,712 | coovvvvrrnn 340,984,885 | ....covvvenee 343,375,967
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Annual Statement for the year 2015 ot the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

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

1.1

1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

......................... 9.6
......................... 0.0

29,824,543

22,208,454

21

22
23
24
25
2.6
2.7

597,716

3.1

32
3.3
3.4
35
3.6
3.7

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

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

....39,673,297 |...
.......... 777,976 |...

..40,122,924
...793,483

...39,673,297 |....
LW TTT,976 .
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Annual Statement for the year 2015 ot the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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 1

1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a 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)

2,741,365 | ..o 14,206,079 | ...ccovnveee 23,177,088 | ............. 84,516,826 | ............. 36,319,358 | ........... 160,960,696 |....ccovvevrirerirene A7.7 | e 129,639,772 [ .o AT | e 160,960,696 |....ovovverireiiiriiines
.................. 500,000 | .............12,964,677 | .............31,841,218 | ............22,124,771 | .............38,909,260 | ...........106,339,926 |........c.oece0reee0... 315 [ 111 101,539,479 [ o327 [ 100 106,339,926 [ oo,
............................................................................. 2,032,765 | oo 1,173,532 | 825,115 | 4,031,412 [ 12 [ 4,842.314 [ 1B 4,031,412 [
................................................. 100,000 [ .ooevveeereerreeireeriiens [ e [ e [ 100,000 |00 | i 100,000 |00 |0 100,000 |
....................................................................................................................................................................................... 0 evrerrerreieneeend0.0 | [ ereeeeeieend0.00 | |
....................................................................................................................................................................................... 0 o000 | 81,500 i 0.00 | |
3,241,365 | ............. 27,270,757 | ............. 57,051,050 | ........... 107,815,129 | ............. 76,053,733 | ........... 271,432,034 | ..o 80.4 | ........... 236,183,066 |.........c.coec...... 76.0 | ........... 271,432,034 | oo 0
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Annual Statement for the year 2015 ot the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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 as a 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 1o s (<) s 2,741,365
9.2 NAIC 2.t s [(C) 500,000
9.7 TOtAlS....vivieeeieesistcee s | crerennnnnn 3,241,365 | .ccvveee. 29,871,100
9.8 Line9.7asa % 0f COL B.......cvvevererrriiicreesieiceessnesceeeins | cvrviiicneieisinnns 1.0 | i, 8.8
10. Total Bonds Prior Year
.................. 200,000 | .............15,696,373 | ............. 19,115,594 | .............83,495,693 | .............84,996,686 |............ XXX.coerveoer | cerveereeen XXX | .. 203,504, 346 203,504,346
1,523,976 | .............11,733,647 | .............33,192,525 ..17,697,335 | .............38,185,480 |... 102,332,963 |.... veeeen 102,332,963 |....
.................. 488,108 | ...............2,039,777 | ...............1,486,083 | ..................828,346 e 4,842,314
................................................. 100,000 [ vvveeeereeeieeeeeeeeeees [ eerereeeeeee e [ e eevererererenenn 100,000 [

. 1,723,976 | .............28,018,128
10.8 Line 10.7a5 @ % 0f COL 8........c.ceveviiririiiviieerceiiiieicseeees | v 0.6 .o 9.0
1. Total Publicly Traded Bonds
111 NAIC 1o snenes | svesesisneans 2,741,365 | ............. 16,277,608 | ............. 29,787,517 | ........... 115,086,093 | ............. 62,611,943 | ........... 226,504,526 |.....cccooveviereren 871 | e 203,504,346 226,504,526
...13,493,491 ...32,090,380 ..22,124,771 ...38,909,260 107,117,902 |.... 102,332,963 |.... 107,117,902 | ...
................ .2,032,765 1,173,532 4,031,412 ....4,842,314 4,031,412 |....
.................. 100,000
reeeennnnneeennnnnes | e | | | om0 |00 [, 61,500 | ...
11.7 Totals...oovveeeiiiieenns .3,241,365 ...29,871,100 | ... .310,841,123 |...
11.8 Line11.7asa % of Col. 6.........ccccovvrrnnee. I W10 8.8 | 189 [ 1.0 303 1000 b XXX el XK
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9..........ccoeevevvveee | covveveiiciieeninens 10 [ o 8.8 | 189 [ 810 303 | 100.0 b XXX e b XXX
12. Total Privately Placed Bonds

12.8 Line 12.7 as a % of Col. B........ccccoevvrrrenene o .

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9............cccocovees | vovvvvvvvvrnnnn 0.0

(@) 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.

(c) Includes§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

NAIC 2§......

.0

NAIC 3§.......... 0;

NAIC4S6.......... 0;

NAIC5S.......... 0;

NAIC 6 §..

........ 0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All B
1

Distribution by Type

1 Year
or Less

Over 1 Year
Through 5 Years

onds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
6 7 8

2 3 4 5
Over 10 Years
Through 20 Years

Over 20
Years

Over 5 Years
Through 10 Years

Total
Current Year

Total from Column
6 Prior Year

Column 6 as a
% of Line 9.5

9
% from Col. 7
Prior Year

Publi

10
Total
cly Traded

11
Total
Privately Placed

1.1

1.2
1.3
14
1.5

U.S. Governments
ISSUEr ODBlIGAtIoNS. ........cceceeeeiiririciceirrre e
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

................ 916,667
.318,728

...20,972,785

.................. 916,667
...21,291,788

.................. 916,667

...28,907,876 |....

....... 916,667
21,291,788 |..

2.1

2.2
2.3
24
2.5

All Other Governments
ISSUET OBlGALIONS. ..o
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

..125,249

................ 125,249

.................. 597,716

....... 343,605

X

32
33
3.4
3.5

U.S. States, Territories and Possessions, Guaranteed

ISSUEr OBlGAtIONS........ccvuieiieeiriicirieirercr e
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

............. 1,919,548

............... 3,319,392

....3,318,474

— 1398926 [ ........1,919.548

3318474 |

4.1
4.2
43
4.4
4.5

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

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

5.1
5.2
5.3
5.4
55

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

ISSUET OBlGAtIONS. ......cevveiiciciiei e
Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities...........cccocvrvrirerrnnnnnn.

Other Loan-Backed and Structured Securities..

.......... 2,091,472

............... 5,207,211
....253,200

........... 19,186,203

....507,783 ..8,102,871 | ... 4

............. 1,005,103
097,428

............. 27,489,990
...12,961,283
.0

..27,489,990

12,961,283 |..

TOAIS. vttt

. .......................... 0

.......... 2,599,255

N 5,460,411

.. 5102531

....40451273

.....40916407

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
Issuer OblIGaAtioNS...........cceuruririricicieirr e
Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities...........cccocvrvninennninnnne.

Other Loan-Backed and Structured Securities..

............... 3,046,600
....194,765

......... 25,260,504

............. 52,735,313
4,315,737

2,010,253

........... 66,883,664
.9,170,069

........... 247,224,295
...24,207,739

........... 234,968,994
....1,214,071

247,224,295

24,207,739 |..

271,432,034

7.1

72
7.3
74
75

Hybrid Securities
Issuer OBlIGations...........c.ceueuiriiecieirs e
Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities...........cccccvvvriririnninnen.

Other Loan-Backed and Structured Securities..

8.1

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBlGALIONS. ... ..o e
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7

Column 6 as a
% of Line 9.5

8
Total from Column
6 Prior Year

9

% from Col. 7
Prior Year

10
Total

Publicly Traded

9.1
9.2
9.3
9.4
9.5
9.6

Total Bonds Current Year

ISSUEr ODBlIGAtioNS..........cuiveeeiririricicieirr e

Residential Mortgage-Backed Securities.........
Commercial Mortgage-Backed Securities........
Other Loan-Backed and Structured Securities.

TOtAIS vt
Line 9.5a5@ % 0f COL B......ccvvrririrereiiiiiccee e

............... 3,241,365
......................... 1.0

............. 29,871,100
......................... 8.8

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET OBlGALIONS.......cocvoeeiicrriiciieicc e

Residential Mortgage-Backed Securities.........
Commercial Mortgage-Backed Securities........
Other Loan-Backed and Structured Securities.

Line 10.5a5 @ % 0f COL 8.......cocoovvvvevereriiiiiiieeceeceee e

............. 27,818,699
.................. 199,429

............. 53,388,959
............... 1,020,436

......... 102,527,211
................ 151,900

........... 94,662,615
........... 29,347,897

........... 280,121,460
............. 30,719,663

............... 1,723,976
......................... 0.6

............. 28,018,128
......................... 9.0

1.1
1.2
1.3
1.4
1.5
11.6
1.7

Total Publicly Traded Bonds

ISSUEr ODBlIGAtioNS..........ccueueuiriiicieirr e

Residential Mortgage-Backed Securities.........
Commercial Mortgage-Backed Securities........
Other Loan-Backed and Structured Securities.

TOtAIS vt
Line 11.5a5 @ % Of COl. B....vvcveveveiriiercesreee s

Line 11.5 as a % of Line 9.5, Col. 6, Section 9

............... 3,046,600
.................. 194,765

............. 27,351,976
............... 2,519,124

............. 59,341,450
............... 4,569,211

......... 121,320,633
........... 17,063,763

........... 67,888,767
........... 34,457,551

............... 3,241,365
......................... 1.0
......................... 1.0

............. 29,871,100
......................... 8.8
......................... 8.8

12.1
12.2
12.3
12.4
12.5
12.6
12.7

Total Privately Placed Bonds

ISSUET OBlGAtIONS.......covueviecrriecirieice e

Residential Mortgage-Backed Securities.........
Commercial Mortgage-Backed Securities........

Other Loan-Backed and Structured Securities..............ccccoeevviinnnnne

TOtalS ...

Line 12.5a5 @ % 0Of COL. B......covviierereieiiiee e

Line 12.5 as a % of Line 9.5, Col. 6, Section 9

.............. XXX
.............. )9, S
.............. XXX
.............. XXX
.............. )99 S
.............. XXX
........... 280,121,460
............. 30,719,663
............................ 0
............................ 0
........... 310,841,123
...................... 100.0
........... 280,121,460
............. 30,719,663
............................ 0
............................ 0
........... 310,841,123
.............. XXX
.............. XXX
............................ 0
............................ 0
............................ 0
............................ 0
............................ 0
.............. XXX
.............. XXX

11
Total
Privately Placed
.......................... 0
.......................... 0
.......................... 0
.......................... 0
.......................... 0
........................ 0.0
.......................... 0
........................ 0.0
.............. XXX oo
.............. XXX
.............. ). 9.9 S
.............. XXX
.............. XXX
.............. )99 S
.............. XXX.........
.......................... 0
.......................... 0
.......................... 0
.......................... 0
.......................... 0
........................ 0.0
........................ 0.0
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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



Annual Statement for the year 2015 ot the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
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-Than-
Book/Adjusted Temporary Current Year's Total Change in Total Foreign Gross Income
Date Date of Last Amount of Carrying Value Less Fair Value Less Current Year Impairment Change in B/ACV. Exchange Change in| Earned Less Interest | Taxes, Repairs, and

Description of Property Code City State Acquired Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation R i E (13-11-12) BJACV onE Expenses Incurred
Properties Occupied by the Reporting Entity - A
OFFICE SPACE & LAND. INDEPENDENCE. OHIO | 01/01/1987 | 01/05/2011 2,435,526 906,760 1,600,000 59,729 (59,729) 339,366 286,858
LEASEHOLD IMPROVEMENTS <.cooe.. | INDEPENDENCE. OHIO | VARIOUS.. | 01/05/2011 353,228 15,000 5,533 (5,533)
0299999. Properties Occupied by the Reporting Entity - Administrative 2,788,754 0 921,760 1,600,000 65,262 0 0 (65,262) 0 339,366 286,858
0399999. Total - Properties Occupied by the Reporting Entity. 2,788,754 0 921,760 1,600,000 65,262 0 0 (65,262) 0 339,366 286,858
Properties Held for the P ion of Income
LAND ESTATES. ... | MIDDLETOWN. 01/01/1910 | 11/15/2008 35,102 35,102 458,000 0
PRINTERY BUILDING & LAND weeseree | MIDDLETOWN. 01/01/1975 | 11/15/2008 1,328,851 84,986 4,250,000 34,360 (34,360)
LAND DEVELOPEMENT. ...ttt | sossiaanes MIDDLETOWN 01/01/1986 | 11/15/2008 471,000 470,090 2,152,600 0
LAND IMPROVEMENT ESTATES ... | MIDDLETOWN. 01/01/1975 | 11/15/2008 298,374 104,531 1,328,200 0
ESTATE BUILDINGS weeueee | MIDDLETOWN. 01/01/1965 | 11/15/2008 64,562 641,200 0
0499999. Total - Properties Held for the Production of Income. 2,197,889 0 694,709 8,830,000 34,360 0 0 (34,360) 0 0 0
Properties Held for Sale
LAND = MIDDLETOWN. ....oovvvuuiivaiiisiiisieseiseessisissssi s essssniins | cosisssss MIDDLETOWN.......ooooervvenirins PA.... 01/01/1986 | 11/15/2008 562,675 562,675 3,885,000 0
DOUGHBOY MEMORIAL PLAZA ...t ssssss s sessssssssssssssssssnns | sossssees MIDDLETOWN......coooonrivcniiins PA.... 12/31/2014 | 12/31/2014 190,813 190,813 190,813 0
0599999. Total - Properties Held for Sale. 753,488 0 753,488 4,075,813 0 0 0 0 0 0 0
0699999. Totals. 5,740,131 0 2,369,957 | ........... 14,505,813 99,622 0 0 (99,622) 0 339,366 286,858

103
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Showing all Real Estate ACQUIRED and Additions Made During the Year

SCHEDULE A - PART 2

1 Location 4 5 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying | Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
Doughboy Memorial Plaza. Middletown | PA....... | VARIOUS.. | T R Stoner, General Contractor 56,438
0199999. Total - Acquired by Purchase 56,438 0 0
0399999. Totals. 56,438 0 0




€03

Annual Statement for the year 2015 of e FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE A - PART 3
Showing all Real Estate DISPOSED During the Year, Including Payments During the Final Year on "Sales under Contract"
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign Carrying Value Foreign Earned Less
Improvements Less Temporary Current Year's | Total Change in Exchange Less Amounts Exchange Gain | Realized Gain Interest Incurred | Taxes, Repairs
and Changesin |  Encumbrances Current Year's Impairment Change in B/ACV. Change in Encumbrances on | Received During (Loss) on (Loss) on Total Gain (Loss) on and Expenses
Description of Property City State |Disposal Date Name of Purchaser Actual Cost Encumbrances Prior Year Depreciation Recognized Encumbrances (11-9-10) B/AC.V. Disposal Year Disposal Disposal on Disposal Encumbrances Incurred

NONE




Annual Statement for the year 2015 ot the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other-Than- Date of Last
Date Investment Excluding Accrued | Unrealized Valuation Increase | Current Year (Amortization) Temporary Impairment Capitalized Deferred Interest Total Foreign Exchange Appraisal or
Loan Number Code City State Loan Type Acquired Rate of Interest Interest (Decrease) Accretion R i and Other Change in Book Value Value of Land and Buildings Valuation
in Good ing - Residential Mortgages - Insured or
98B.....uveeieiiie s | s East Millsboro. PA...... 08/01/1996 8.500 27,624 81,000 | 08/01/1996
1023t | e Canfield OH........ 06/01/1992 8.500 27,317 103,300 | 06/01/1992
1045, s | e Akron. OH........ 07/08/2015 5.000 11,298 250,000 | 07/01/2008
0299999. Total - Mortgages in Good Standing - Residential Mortgages - Insured or Guaranteed 66,239 0 0 0 0 434,300 XXX
in Good Standing - Commercial Mortgages - Insured or

1039 ‘ .......... ‘Middletown |PA..._ |§ 01/01/1995 | .............7.100 983,777 4,349,000 | 12/10/2003
0499999. Total - Mortgages in Good Standing - Commercial Mortgages - Insured or Guaranteed. 983,777 0 0 0 0 4,349,000 XXX
0899999. Total - Mortgages in Good Standing. 1,050,016 0 0 0 0 4,783,300 XXX
3399999. Totals. 1,050,016 0 0 0 0 4,783,300 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $..........0 interest due and unpaid.

vo3
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Annual Statement for the year 2015 ot the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings

Mortgages in Good Standing - ial Mortgages - Insured or G d

1045 ‘ AKRON OH 07/08/2015 5.000 15,000
0299999. Total - Mortgages in Good Standing - Residential Mortgages - Insured or Guaranteed 15,000
0899999. Total - Mortgages in Good Standing 15,000
3399999. Totals. 15,000
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FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value/Recorded Book Value/Recorded
Investment Excluding Current Year's Other- Total Change in Book Investment Excluding
Loan Date Disposal Accrued Interest Prior Unrealized Valuation Current Year's Than-Temporary Capitalized Deferred Value Total Foreign Exchange Accrued Interest on Foreign Exchange Gain | Realized Gain (Loss) on Total Gain (Loss) on
Loan Number City State | Type Acquired Date Year Increase (Decrease) (Amortization) Accretion | Impairment Recognized Interest and Other (8+9-10+11) Change in Book Value Disposal Consideration (Loss) on Disposal Disposal Disposal
With Partial
988 East Millsboro. PA... .| 08/01/1996 | VARIOUS.. 0 3,825 0
1023 Canfield OH... .1 06/01/1992 | VARIOUS.. 0 2,501 0
1039. Middletown. PA...|S..... 0101/1995. | VARIOUS.. 0 185,894 0
1045 Akron, OH... | oo 07/08/2015 | VARIOUS.. 0 3,702 0
0299999. Total - Mortgages With Partial Repayment: 0 0 0 0 0 0 0 0 195,922 0 0
Disposed
1044 Akron [oH... [ [ 0912172012 | VARIOUS.. 0 2022 0
0399999. Total - Mortgages Disposed 0 0 0 0 0 0 0 0 2,922 0 0
0599999. Total Mortgage 0 0 0 0 0 0 0 0 198,844 0 0
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Annual Statement for the year 2015 ot the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1" 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less| Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation Acquired | Strategy Actual Cost Fair Value Encumbrances (Decrease) Accretion Recognized and Other inBJAC.V. Income I of Ownership
Fixed or Variable Interest Rate That Have ing Cl istics of Bonds - Unaffiliated
000000 00 O | MATLIN PATTERSON CREDIT FUND.......coovviriirriirriiirirnns | e CLEVELAND........... OH... | MATLIN PATTERSON ASSET MANAGEMENT................. 1FE..... 12/01/2010 | ... 3 | cceeeeee 1,304,937 | .......... 1,221,867 | .......... 1,221,867 | ... (134,375) | oo | e [ e | v | s | e | e 0.100
000000 00 O |UBSHEDGE FUNDS........ccccouirerimricrinericiierieriesisenicrinnens | ceverens CLEVELAND........... OH... | UBS FINANCIAL SERVICES GROUPQ..........cccooevnirnnrins 1FE..... 12/01/2012 2,520,000 2,520,000 2,520,000 | ........... 110,899 | oo [ [ [ [ e | s | s 0.100
000000 00 O | MAI WEALTH DIVIDEND STRATEGY FUND.. R IR CLEVELAND... OH... | MAI WEALTH ADVISORS LLC 01/31/2013 | . 21,000,000 | .........1,130,165 | ........ 1,130,165 | .ooooiiiii 236 | e [ s [ [ || s | o 0.170
000000 00 0 | CLUTTERBUCK SPECIAL SITUATION FUND CLEVELAND... OH... [ CLUTTERBUCK CAP MANAGEMENT LLC ... | 1FE..... 08/31/2013 | . . ....500,000 | ............462,345 | ........... 462,345 | ...ce0eii(56,060) | oo e [ | | s | s | 0.100
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds = UNffiBtE. ... ..ottt ensennnes | crenisnens 5,324,937 0 0 0 0 0 0 XXX
4499999. Subtotal - Unaffiliated . .5,324,937 0 0 0 0 0 0 XXX
4699999. Totals . .5,324,937 0 0 0 0 0 0 XXX
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Annual Statement for the year 2015 ot the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

1 2 Location 5 6 7 8 9 10 1
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of

CUSIP ification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of isiti isiti Amount of Ei Ownership
Fixed or Variable Interest Rate That Have ing Cl istics of Bonds - Unaffiliated

049311 97 0 | UBS ATLAS ENHANCED FUND LTD CLEVELAND | OH.......... | UBS. 08/25/2015 | ............ 13 | o 1,020,000 0.010
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated........ 1,020,000 0 0 XXX
4499999. Subtotal - Unaffiliated. 1,020,000 0 0 XXX
4699999. Totals 1,020,000 0 0 XXX
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Current Year's
Book/Adjusted Unrealized Current Year's Other-Than- Total Foreign Book/Adjusted Foreign
Date Carrying Value Less Valuation (Depreciation) or Temporary Capitalized Total Change in Exchange Carrying Value Less Exchange Gain | Realized Gain
Originally Dispoal Encumbrances, Increase (Amortization) / Impairment Deferred Interest B/ACV. Change in Encumbrances on (Loss) on (Loss) on Total Gain (Loss) Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B/ACV Disposal Consideration Disposal Disposal on Disposal Income
Fixed or Variable Interest Rate That Have ing Cl istics of Bonds - Unaffiliated

000000 00 O | MATLIN PATTERSON CREDIT FUND CLEVELAND... .. | OH.. | MATLIN PATTERSON CREDIT FD... .| 12/01/2010 | 05/31/2015 5,000,000 0 ..5,000,000 5,000,000 0

000000 00 0 | MATLIN PATTERSON CREDIT FUND .... | CLEVELAND... .. | OH.. | MATLIN PATTERSON CREDIT FD... .. [ 12/01/2010 | 12/31/2015 | ............. 695,063 0 .695,063 ...695,063 0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated 5,695,063 0 0 0 0 0 0. ..5,695,063 .5,695,063 0 0 0
4499999. Subtotal - Unaffiliated. 5,695,063 0 0 0 0 0 0].....5695063 |.....5695063 0 0 0
4699999. Totals 5,695,063 0 0 0 0 0 0 | s 5,695,063 |....... 5,695,063 0 0 0
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us. i Backed Securities
312906 2P 4 | FHLMC REMIC SERIES 1136-H......corieerirerireieriieesieeisesesessisesessssssessssessssessssssssessssnesses. | soosnee | oo | coreeeees L O | = A 393 | ..107.456 433 403 274 0 | covereererrinenrieeens | cevereeiennienennes | 008000 | Lo 6.152 | MON.. 08/12/1993 | 09/15/2021
313380 NW 3 |FHLB BOND B/E ...96.152 480,760 500,000 500,000 | .vvvveerrriiinnnnis | e [ e | e | 200 3:300 | s 3.300 |MS.... 10/03/2012 | 09/27/2032
313380 SL 2 |FHLB3.4% 416,667 | ....97.425 405,938 416,667 A16,667 | ..o [ e | e | v | 03400 | L 3.400 |AO.... 10/03/2012 | 10/04/2032
3136A7 HF 2 | FNMA CMO 2012-67 ST INV FLT. .193,335 | ..102.800 194,851 189,544 190,773 (1,289) [ oo | v | e TAT2 | 7.031 | MON.. 03/21/2013 | 07/25/2042
3136A8 P9 5 |FNMA CMO PAC 2012-108 SP INV FLT. 463,004 | ....98.974 459,978 464,747 464,236 T4 | oo | e | 8968 | Lo 4.987 | MON.. 09/28/2012 | 10/25/2042
3136A8 TU 4 | FNMA CMO PAC 2012-99 GC 436,914 | ..101.587 443,294 436,369 436,483 (114) [ oo | overerriissserienens | 0:3.000 | 2.996 | MON. 04/15/2013 | 06/25/2042
3136A9 HB 7 | FNMA CMO 2012-111 HS INV FLT. 204,045 | ....96.632 205,388 212,547 208,087 T34 | oo | oo [ 002500 | ... 2.604 | MON.. 10/23/2012 | 10/25/2042
3136A9 PC 6 | FNMA CMO 2012-128 HS INV FLT. 706,245 | ...92.639 648,182 699,686 700,159 (81) | oo | oo | 005672 | 5619 | MON.. 11/20/2012 | 11/25/2042
3136A9 ZQ 4 |FNMA CMO 2012-126 YS 463,943 |...96.916 454,177 468,629 466,158 482 | oo | e | 03792 | L 3.830 | MON.. 12/12/2012 | 11/25/2042
3136AA  6G 5 | FNMA CMO 2012-151 SB INV FLT. 396,053 | ....94.011 379,932 404,136 398,687 B80 | .oooouereeerrriiirienns | e | 5897 | 5813 | MON.. 02/19/2013 | 01/25/2043
3136AA BP9 | FNMA CMO 2012-131 BS .382,778 |...93.210 362,221 388,607 385,034 A3 | e [ e | 5148 | 5226 | MON.. 01/23/2013 | 12/25/2042
3136AB  AK 9 | FNMA CMO 2012-150 CS INV FLT. 444,454 | ....89.409 397,879 445,010 444,613 49 | e | e | 205,683 | L 5690 | MON.. 12/20/2012 | 01/25/2043
3136AC AF 8 | FNMA CMO 2013-10 HS INV FLT. 432,568 | ....89.203 391,739 439,155 434,527 560 5.229 | MON.. 01/30/2013 | 02/25/2043
3136AC AM 3 | FNMA CMO 2013-10 US INV FLT. .102,328 | ..101.021 100,621 99,604 99,963 (1) | e [ e | 2007522 [ 7.322 | MON.. 02/20/2013 | 02/25/2043
3136AD BP 3 |FNMACMO 2013-23 TS 465,797 | ....94.340 443,312 469,909 469,909 5.903 | MON.. 02/27/2013 | 03/25/2043
3137AQ  Z7 6 | FHLMC CMO 4064 TS INV FLT. 317,213 | ..102.831 322,167 313,297 314,745 (398) | oo [ e | 877 [ 6.634 | MON.. 02/20/2013 | 06/15/2042
3137AR  CX 2 | FHLMC CMO 4061 SL INV FLT. 480,366 | ....94.670 444,756 469,796 469,796 | ..o | e | e | e | 208,630 [ L 6.484 | MON.. 08/30/2012 | 06/15/2042
3137AU AW 9 | FHLMC CMO 4103 N5 INV FLT. 141,292 | ...87.538 124,384 142,091 141,802 205 [ .oveererieeeinnnniens | e | 24932 ] L 4.960 | MON.. 09/28/2012 | 09/15/2042
3137AU SR 1 |FHR CMO 4114 YS INV. 378,091 | ...87.131 329,229 377,855 377,884 (4) | oo | e | 208,007 | 5.004 | MON.. 10/31/2012 | 10/15/2042
3137AU TY 5 |FHR CMO 4117 SC INVFLT. 552,960 | ..105.979 565,180 533,294 533,932 (120) | oo [ e | 20 8.834 | 8.520 | MON.. 10/31/2012 | 10/15/2042
3137AV. DC 8 | FHLMC CMO 4120 HS INV FLT. 484,516 | ..100.414 487,131 485,123 484,691 A1 | e [ e | 208,089 | 5.095 | MON.. 12/20/2012 | 10/15/2042
3137AY RP 8 | FHLMC CMO PAC 4165 KA74 ...98.936 762,439 770,639 770,639 | cooorrvecrrinriiens | ceverrinensiieninens | ceveensiisensissssienien | seensiensnseniinnnns | 0003900 | s 3.474 | MON.. 02/27/2013 | 02/15/2043
3137B4 GG 5 | FHLMC CMO 4238 YS INV FLT. ..102.590 416,558 406,041 405,408 21 ...11.228 | MON. 08/30/2013 | 12/15/2040
31395W  JS 7 | FHLMC CMO 3005 SW INV FLT. ..113.953 25,101 22,027 23,507 (80) [ oveerverrerreenrennins | ceererireneriiienenns | 0000122 | 0.112 | MON.. 09/17/2009 | 07/15/2035
3139%6Q W5 4 | FNMA CMO 2009-66 SL INV FLT. .147.473 34,810 23,605 25,226 (188) [ vevrervermrerreamnenees | oveeervermsneriennens | 7149 | ) 6.383 | MON.. 05/31/2012 | 09/25/2039
31397N UG 8 | FNMA CMO 2009-19 TD ..107.601 304,012 282,536 285,250 (143) [ ooeverrerrerrienees | veeerriinsseriennens | 05,000 | s 4.938 | MON.. 03/25/2010 | 08/25/2036
31397S  WH 3 | FNMA CMO 2011-40 SB INV FLT. ..116.060 5,852 5,042 5,053 (0) | ceveerrrrrererrennrerees [ e [ 009,589 [ ... 9.565 | MON.. 10/17/2011 | 11/25/2040
313970 89 1 |FNMA CMO 2011-66 DS INV FLT. .157.710 45,129 28,615 29,167 (130) ...10.774 | MON.. 08/24/2012 | 10/25/2040
31398R AP 0 | FNMA CMO 2010-43 UQ .101.210 783,462 774,096 774,876 (1) SRR IVURRTRURRPIURRTR IUUON. X. | IO 5493 | MON.. 04/06/2010 | 05/25/2040
36202E V9 7 | GNMA CMO 2 MJM 4240 ..109.598 66,786 60,937 64,793 (205) | coovevrereererereineninn | e | 2006500 | ... 6.047 | MON.. 06/08/2011 | 09/20/2038
38373M B8 2 | GNMA CMO PAC 2007-16 PS INV FLT........ooviiriiiriiicriinceiisieissiiississessissssssssssssssssssssssnenies | coveees | oo | oo .180,241 | ..151.203 183,059 121,068 127,902 (4,849) [ ..ocvvevcccieciies [ e [ 223910 | L 2.626 | MON.. | ..ccovvvvcninnnes 389 | .o 27,881 | 07/27/2012 | 04/20/2037
38374U  BP 5 | GNMA CMO 2009-32 AB..........ocmiiiuriiiiiiieeiisiesssisssssssssessssssssssssssssssssssssssssssssssssssssssssssssanns | avves | oo | oo . .232,124 | ..104.955 230,243 219,373 219,373 | oo | e | e | e | 40000 | L 3.780 | MON.. 721 8,928 | 07/06/2012 | 05/16/2039
38374U  CJ 8 | GNMA CMO PAC 2009-32 AP........coovoumiiiuiiinriiinsiiiessisiesssisssssssssssessssssssssssssssssssssssssssssssssnss | sooines | oo | oonseianes AFE | 227,375 | ..104.989 225,206 214,505 215,614 (823) | oo [ e | 24000 | L 3.774 | MON.. 07/09/2012 | 05/16/2039
38375K  SY 9 | GNMA CMO PAC 2007-35 NL INV FLT.......oooiimiiiiriiinciiineinsiessieissisisssssssssssssssssssssssssssssnnnes. | onviee | o | o0 127,394 | ..108.664 102,542 94,366 94,438 (6,381) [ oo [ e | 223.838 [ 2.843 | MON.. 06/22/2012 | 10/16/2035
38375Y  NF 5 | GNMA CMO PAC 2008-79 CS.........o.ocuuriiemriineiireisnniississsssssssssssssssssssssssssssssssssssssssssssnssns | conveee | o | o0 201,376 | ..111.974 222,156 198,400 200,783 (144) | oo [ e, | 206614 | L 6.516 | MON.. 06/28/2011 | 06/20/2035
38376V R9 0 | GNMA CMO PAC-2 2010-19 GW.....ovvurvermrireeerererreesseressesssssesssmesssssssessssssensssessssesssessssnssssnnees | seeneee | oo | sevsrerssen | eerne TFE | eoviverirneninnd 80,814 | ..108.528 85,671 78,939 80,528 (65) | cvvoerrrereereennrennenn | coverrieeerireniienns | o750 | o 4.640 | MON.. 09/03/2010 | 02/20/2040
38377F XK 2 | GNMA CMO SEQ PYR 2010-59 HA......oouririirrerreiseriieeesesessessseessssssssessssessssesssessssssssenees. | eeeees .168,398 | ..102.396 162,576 158,772 158,800 (278) [ oo | e | 4500 | 4.243 | MON.. 07/20/2012 | 04/16/2036
38377L  PX 0 | GNMA CMO 2010-128 CY...covvrermvreernrinneesmneresseessseeessesssssssssessessssesssssessssssssssssssessssnsssssessssnssses | seneeee . 193,911 | ..104.707 203,293 194,154 193,956 9 | s | ceverenneeerennnns | 004000 | Lo 4.005 | MON.. 11/02/2010 | 08/20/2039
38377TM UL 8 | GNMA CMO 2010-146 VA........oorrvirrirrienesisesessesessesssesessssssessssssssessssessssssssssssssesssssessnsseses | soeeees | oo | coevevensees VAFE | 418,423 | ..101.260 408,873 403,786 403,786 | cooovvenrrirrinnens | cereerinennieneiens | cevesrnnsensisessneneenn | eeeerinennneninnns | c0enihi250 | s 4.101 | MON.. 11/10/2010 | 11/16/2040
3837IN  AA 2 | GNMA CMO PAC-2 2010143 CM......oourieenrerrernerireeeiaeresesssssesssssessses s sssssesssesssssessssesssssssensns | sessone 137,057 | ..101.154 138,552 136,971 137,042 (6) [ -oovererrenrcriemneriens [ vererreenirseieenen | 204000 | 3.998 | MON.. 01/26/2011 | 11/16/2040
38377IN  G7 3 | GNMA CMO 2010-157 SH....oocoomiirrieiieiciieesies sttt | sesine .205,675 | ..109.100 218,386 200,171 204,872 (206) [ voooreeeerreinrienees | vererririesneeienens | 9508 | 9.254 | MON.. 12/20/2011 | 12/20/2040
38377T  DF 5 | GNMA CMO 2011-13 CD..couvvvevnvirmnrirereiresesnsisesisssssiesissesssssssssssssssssssisssssesssssessssssssenssssnssnens. | sennee | oo | consesenenes | core IFE | i 63,366 | ....98.470 62,710 63,685 63,421 T | e | e | 08522 | 4545 | MON.. 01/28/2011 | 01/16/2041
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38377Y W6 3 | GNMA CMO 2011-137 UA.....oooiiriirrerseieserieessseessseesssssessesssssessssse st sessssssssessssessssesssssenses. | essees ... 1FE .253,523 | ..100.136 254,504 254,159 253,616 25 3.509 | MON.. 731 8,922 | 10/27/2011 | 04/20/2041
38378A YW 5 | GNMA CMO 2011-157 HU.oooeiieicic ettt sinns | crenies .. 1FE .518,068 | ..104.152 529,485 508,377 516,704 (336) 3.925 | MON.. 1,671 20,469 | 12/30/2011 | 04/16/2041
383780 X2 6 | GNMA CMO 2012-32 GS INV FLT...ouiouiermriimnrireeeessesesessssssesesessse e s s s ssssesssessssesssns | sessene . AFE 212,595 | ..101.171 213,748 211,274 211,569 (194) | oo | e | 8714 | L 6.672 | MON.. | cccvovrrrrnne 1,166 | e 14,263 | 03/21/2013 | 04/16/2041
38378E PZ 0 |GNMA CMO 2012-69 HA. A72,751 | ...97.497 168,849 173,184 172,806 19 3.509 | MON.. 05/31/2012 | 05/16/2042
38378F S92 | GNMA CMO 2013-18 CB. ...95.868 | ............1,316,268 | .............1,373,000 | .............1,340,804 BAT8 | oo | e | 2002500 | o 2.581 | MON.. 04/23/2013 | 02/20/2043
38378F SB 7 | GNMA CMO 2013-5 MA ...90.744 646,925 712,912 705,041 1,524 | oo | e | 20020000 | Lo 2.044 | MON.. 01/30/2013 | 07/20/2042
38378G  SG 4 | GNMA CMO PAC-22012-143 DE ...93.323 643,549 689,593 689,593 | ..ocviieiinriiiens | e | s | e | 202,000 [ 2.017 | MON. 04/26/2013 | 12/20/2042
383786 TC 2 | GNMA CMO PAC 2012-143 ED. ...91.156 781,912 857,773 849,581 1,942 | oo | e [ 002000 | ... 2.038 | MON.. 12/27/2012 | 12/20/2042
38378H J9 8 | GNMA CMO 2012-128 DA ...98.292 292,691 297,777 295,389 1,082 | oo | oo [ 002000 | oo 2.036 | MON.. 10/30/2012 | 08/20/2042
38378H L8 7 |GNMA CMO 2012-128 HK ...83.420 538,922 646,035 646,035 | ....cvveriieriiens | e | e | e | 2020000 [ 2.023 | MON.. 10/30/2012 | 09/16/2042
38378) R7 9 | GNMA CMO PAC-2 2013-41 KE .100.544 | ............1,678,097 | ............1,669,018 | .............1,670,131 (1,094) [ oo [ e [ 2003.000 | Lo 2.972 | MON.. 04/23/2013 | 10/20/2042
38378) T4 4 | GNMA CMO 2013-41 CB......ocevvirmciiiniiiiiiceisscisesiissiis s ssssesssnsnies | eevies | oo | oo 476,554 | ....85.234 419,289 491,927 480,977 1401 | oo | e | 2025000 | L 2.581 | MON.. 04/23/2013 | 03/20/2043
38378M ST 3 [ GNMA CMO 2013-51 SC INV FLT......coouiiiiiiiciiiniisisiissieissisisssssssssessssesssasssssssssssssssssssssssssns | soveees | oo | oo . 647,002 | ...98.958 647,136 653,950 649,937 590 [ v | e | 204,000 | 4.043 | MON.. 04/22/2013 | 04/20/2043
38378M  TU 9 | GNMA CMO 2013-51 C...oeovieiiiiiiiciicisssisssssssssss s ssssss s sssssssssssssssssssssssssssnsssnnss | ssnnnns | oo | consesannees AFE | 1,299,521 |...98.002 | .............1,281,768 | ............1,307,900 | .............1,303,415 (STET [OOSR it o[o I I 2.516 | MON.. 04/11/2013 | 04/20/2043
0299999. U.S. Government - Residential Mortgage-Backed Securities. 22,343,377 XXX 21,742,111 22,261,075 22,208,454 (3,017) 0 0 XXX XXX 81,541 998,325 XXX XXX
0599999. Total - U.S. Government 22,343,377 XXX 21,742,111 22,261,075 22,208,454 (3,017) 0 0 XXX XXX 81,541 998,325 XXX XXX
All Other - Residenti Backed Securities
36217P DU 8 | GOVERNMENT NAT'L MTG ASSOC POOL #199115.........oovoiiieiceieneiienisecisieisssinsessssesssenies. | conviee | o | ... 1FE ..100.328 1,007 1,004 1,088 (VN [OOSR SOOI I 8.000 | ..... 8.015 | MON.. 02/23/1987 | 01/15/2017
38373V NM 8 | GNMA 2002-63 CL NU.......ourvorirermreemnresmesissesssinessssessssssessessssesssesssesesssssesssssssssesssssessssnsssssnsssenses | oseees ... 1FE 126,998 | ..115.006 141,458 123,001 125,249 (156) | cvveeerererrrreneerennas | cevererrenrsreenieene | e 6.250 | ..... 6.053 | MON.. 09/03/2003 | 09/20/2032
38374T  RK 2 | GNMA CMO TAC 2009-22 UL......corvererereeresseesssnsessssssssessssssssssensssssesssssssssssssensssssessssssssssssssessssnseses | sroneee | oo | osresssnees G AFE | 218,039 | ..104.778 224,528 214,289 217,268 (1S N [T [ 4.000 | ..... 3.931 | MON.. 04/21/2010 | 04/20/2039
0799999. All Other Governments - Residential Mortgage-Backed Securitie: 346,129 XXX 367,083 338,384 343,605 (309) 0 0| XXX XXX XXX XXX XXX
1099999. Total - All Other Government; 346,129 XXX 367,083 338,384 343,605 (309) 0 0] XXX XXX XXX XXX XXX
U.S. States, Te &P i (Direct and - Issuer Obli
19668Q DD 4 | COLORADO ST BLDG EXCELLENT REV 2010 B .400,000 | ..111.917 447,668 400,000 400,000 | coouvienrrieriiiens | ceerninennieesiens | e | e | 000,242 | L 6.242 03/03/2010 | 03/15/2030
438701  RG 1 |HONOLULU HAWAII CITY & CNTY REV. 503,335 | ..112.637 563,185 500,000 502,428 (176) | oo [ e | 205,996 | o 5.956 11/09/2010 | 07/01/2030
452024 HH 8 | ILLINOIS MUN ELEC AGY PWR SUPPLY REV. ..119.893 599,465 500,000 501,240 (B6) [ ..oeevvvererrerncnnins | ceererireneriinenenns | e 1:288 | il 7.265 11/24/2010 | 02/01/2035
452152 GS 4 | ILLINOIS ST GO BNDS TXBLE ..108.829 544,145 500,000 515,881 (855) [ vvvververnrarriarrennes | vererrirmnseniieniens | 0 7.350 | ot 7.060 |JJ. 08/12/2010 | 07/01/2035
651333 DR 4 | NEWFOUNDLAND - PROV OF - USD ...99,800 | ..132.209 132,209 100,000 99,959 T [ o | ceevervsenssienenenns | 008,650 | o 8.667 |AO.... . ..8,650 | 11/04/1992 | 10/22/2022
669627 DP9 |NOVA SCOTIA - PROVINCE OF US$ 196,694 | ..129.794 259,588 200,000 199,311 M4 | s [, [ 2008250 | 8.389 | oo | corrirennn6,962 | i 24,750 | 10/16/1992 | 07/30/2022
669827 DP9 |NOVA SCOTIA - PROVINCE OF US$ ..98,350 |..129.794 129,794 100,000 99,656 57 8.388 | JJ....... 11/04/1992 | 07/30/2022
691021 KU 2 | OWENSBORO KY ELEC LT & PWR REV. 500,000 | ..110.218 551,090 500,000 500,000 | ...ooouivieriieinins | e | e | e | 005,380 | L 5.380 | oo | v 13,487 | 26,900 | 11/05/2010 | 01/01/2024
691021 KV 0 | OWENSBORO ELECTRIC. 500,000 | ..110.730 553,650 500,000 500,000 | ..vvoooirrriinrnins | eeveerersnnisennins | senessenssssnsenseennes | sensssnesnssnesnnrns | 0000580 | oo 5.580 | JJ....... 27,900 | 11/05/2010 | 01/01/2025
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 3,320,269 XXX | 3,780,794 | ............3,300,000 3,318,474 (918) 0 0 XXX XXX e 216,338 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 3,320,269 XXX | 3,780,794 | .............3,300,000 3,318,474 (918) 0 0 XXX XXX | 95,527 | o 216,338 XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obli of Ag and Authorities of Governments and Their U.S. Political - Issuer Obligati
02765U DC 5 | AMERICAN MUN PWR-OHIO INC REV.........ccovriiirriiiriineiinnineisississississssssssssssssssnssnas. | sosnne | oo | covseeesinns | oo AFE | o 510,305 | ..116.819 584,095 500,000 507,456 (468) | ..eoovevrveeieris | e | 6.424 | ..... 6.294 |FA....| i 12144 | ... 32,120 | 12/01/2009 | 02/15/2032
033177 XT 8 | ANCHORAGE ALASKA ELEC UTIL REV 2009 B..........ooovrrireerrereeseiieesesisssssasesssssssesssssesssssssssssnssnss | soseene | o | coversens 1 AFE | 506,070 | ..113.848 569,240 500,000 503,762 (379) | oo | e | e 6.077 | ... 6.004 | JD...... 2,497 30,385 | 12/02/2009 | 12/01/2026
033177 XU 5 | ANCHORAGE ALASKA ELEC UTIL REV......oouivimrerreimerereeissesessnsesesssssesssesssssessssesssssssssssssnns | seneeee ... 1FE 454,901 | ..114.404 514,818 450,000 453,069 [(741) | [T BRI IO 6.358 | ..... 6.290 | JD.oves | v 2,352 | oo 28,611 | 12/03/2009 | 12/01/2029
033717 KR 9 | ANDERSON CNTY SC SCH DIST #1......oviurirrrereriineeriesesesesssesssssessesssssesssssssssessssssssnessssnseses | seneeee ... 1FE 511,929 | ..111.598 556,857 498,985 506,870 (1,383) [ oo | e | o 5.800 | ... 5653 | MS..... 9,594 06/24/2010 | 03/01/2027
04108K VM 7 | ARKANSAS ST DEV FIN AUTH REV.....oouuriiiiirrirerisereisssise s ssessssssssssesssessssessssesseneees | eseees e IFE | 245,000 | ..110.629 271,041 245,000 245,000 | .vooonririienniins | vt | e | e | oo 6.300 | ..... 6.300 | AO..c.. | covvvererernas 3,848 | oo 15,435 | 03/03/2010 | 04/01/2030
059231 TN 0 | BALTIMORE MD REV TAXBLE........evorvermrresimmriessmnensessssessessesssssssessssssssssssssessssssssssssssessssssns | sovenes .. 1FE .249,625 | ..111.070 277,675 250,000 249,704 L J [OOSR VOTORRRTORROORNS PPN 7.000 | ... 7011 | Mo | v 8774 | oo 17,500 | 12/03/2010 | 07/01/2035
074561 LD 1 | BEAUMONT TEX WTRWKS & SWR SYS REV......cccooiiimriirriieieisesisesisiesisssessssssssssssessssnsssnes | sieeee LA LLAFE 504,507 | ..111.582 524,435 470,000 498,689 (3,858) [ .ovorvererevrerieniins [ e [ e 6.157 | ..... 5.736 | MS..... 9,593 28,938 | 10/03/2013 | 09/01/2036
088281  CB 4 | BEXAR CNTY TEX GO....coovvouurieuiiimnriieeinnsissssissesisesssse s sssses s ssssesssse s ssssesisessssssssssesssns | soonnne | oo | sorereees 1|l AFE | 408,920 | ..113.982 455,928 400,000 406,216 (1,083) | cooovverreererireniins [ e | e 6.628 | ..... 6.483 | JD..ccc. | oo 1,162 | e 26,512 | 09/03/2009 | 06/15/2039
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098203 RQ 7 |BONITA CALIF UNI SCH DIST GO. ..1FE 508,915 | ..113.048 565,240 500,000 505,422 (99) [ oovvreerererenmenees | ovenerrersesseriiinnns | 208800 | 6.681 34,000 | 09/16/2009 | 08/01/2029
1062864 DB 5 | BREA CALIF PUB FING AUTH WTR REV. .. 1FE 802,178 | ..111.299 834,743 750,000 788,038 (5,270) [ oo | oveerriicsssinicirinns | 8726 | L 6.289 10/22/2010 | 07/01/2036
155888 CL 2 | CENTRAL WEBER UTAH SWR INPT DI REV. ..1FE 534,713 | ..113.022 593,366 525,000 531,835 (1,023) [ oo [ e | 085000 | 6.382 06/23/2010 | 03/01/2035
158249 HW 5 | CHAMPAIGN CNTY ILL CMNTY UNIT GO. . AFE .500,000 | ..109.468 547,340 500,000 500,000 | .voooueeeeriienrins | eerireineniiennins | ceneeeinesnienniienes | ceeierensseennieennns | 08150 | 6.150 02/17/2010 | 06/01/2032
165329 DG 5 | CHESAPEAKE VAWTR & SWR SYS REV. . AFE 500,000 | ..113.655 568,275 500,000 500,000 | veveveerrrireennes | crvemmienniniennniens | e | e | 5641 | 5.641 04/01/2010 | 07/01/2026
165329 DH 3 | CHESAPEAKE VA WTR & SWR SYS REV. . AFE .500,000 | ..113.358 566,790 500,000 500,000 5.953 04/01/2010 | 07/01/2030
165618 BX 6 | CHESTER CNTY PA SCH AUTH SCH REV. . AFE .250,000 |..103.828 259,570 250,000 250,000 | vevvvernerirneennes | cevemmensiniennnein | e | e | 5481 | 5.481 07/01/2010 | 04/01/2021
165618 BY 4 | CHESTER CNTY PA SCH AUTH SCH REV. . ..1FE .500,000 | ..108.470 542,350 500,000 500,000 | erevvverrerireeernes | ervemmienniniennnein | e | e | 28231 | 6.231 . . 07/01/2010 | 04/01/2025
172252 H8 4 | CINCINNATI OHIO CITY SCH DIST GO...ccoouurrviuermaeereemmeriesmmressessmsssssssesssssssssesssssssesssssesssssnens | coveree . ..1FE 504,535 | ..112.280 561,400 500,000 502,727 (B24) [ oo | e | 5439 | 5390 [JD..cce | corvrerrnnes 2,235 | s 27,195 | 06/03/2010 | 06/01/2025
19679R  NJ 5 | COLORADO WTR RES & PWR DEV REV......civiuiumrreirmerresiessismisesessssesesesessessessessssssssesssesenens | i .AFE 502,500 | ..110.426 552,130 500,000 501,953 (104) [ oo | overerriimseeriernens | 05,900 | s 5.871 |MS..... 9,779 29,500 | 10/25/2010 | 09/01/2035
210295 DF 5 | CONSOLIDATED WYO MUNICIPL ELECT PWR REV.......cosuirvrirrreeineeiesmennessessissensessssnensees | covenes I 1|...1FE 503,750 | ..113.556 567,780 500,000 502,648 (197) [ oo | e | 8704 | Ll 6.654 | JD...... 2,755 33,520 | 07/12/2010 | 06/01/2030
220245 QQ 0 | CORPUS CHRISTI TEX UTIL SYS REV.....ccvvouiuurreiemrrrismeeressesssessesssssssessssssssessssssessssssesssssens | covenes . ..1FE .320,550 | ..112.486 337,458 300,000 313,415 (BA425) [ oo | e | 00,243 | 5.843 | Woovers | covvririennn 8,672 | .oovvvvrrann 34,961 | 12/19/2013 | 07/15/2020
220245 QQ 0 | CORPUS CHRISTI TEX UTIL SYS REV......ciiiiuiiiiiiiicriiisiisieissisissiessisesisssssssssssssssssesssssnies | coeies . LA LLIFE 282,490 | ..112.486 292,464 260,000 274,244 (4,498) [ ..o | e | 8,243 | L 5.746 03/10/2014 | 07/15/2020
223777  CM 3 | COWLITZ CNTY WASH PUB UTIL DIST REV......cuuivivemurrresmmeresseressiassssssssssesessssessssssessssssesnnes | cvvenes I ... 1FE 505,250 | ..112.409 562,045 500,000 503,063 (B75) [ eoverveeereeanrennes | e | 8,188 | 6.124 03/17/2010 | 09/01/2025
259226 BQ 0 | DOUGLAS CNTY NE......oooiiieiuiciriiiniiissiississssiassssss s ssssssssssssssssssss s sssssssasssnans | soones o .. 1FE .225,000 | ..128.380 288,855 225,000 225,000 | ..ooooeiinininins | e | e | e | 12340 | L 7.340 12/09/2010 | 07/01/2028
259226 BS 6 | DOUGLAS CNTY NE......ooocuuereerimmrrimmssmsmessaersessssesssssssssssssssssssssssesessssesssssssessssssssssssssssnsssons | wovenes ol ..1FE .275,000 | ..103.478 284,565 275,000 275,000 | veveervrniirennnes | e | e | e | 80100 5.010 12/09/2010 | 07/01/2017
283734 MX 6 | ELPASO TX BABS B......cvoouueeriiiuarresiersisssesssses s ssesss s ssssssssssssssessssssesssssssesssssssens | svvenes I 1|l AFE | 250,000 | ..109.813 274,533 250,000 250,000 | vevvererrriirennnes | e [ e | e | 08163 6.163 09/25/2009 | 08/15/2034
299461 NL 3 | EVANSVILLE IND SEWER WKS REV BNDS.........commmreerirrieimmereesinenessssesesssssssssssssssssssssessssanens | cvvenes . ..1FE 500,000 | ..117.054 585,270 500,000 500,000 | vevvererrrieennnes | cevrinrenneriennnnien [ e | e | 08500 | 6.500 12/01/2010 | 07/01/2031
31200C AM 8 | FAU FIN CORP FLA CAP IMPT REV 2010A..........ireuureemmreenresmmeresneseseresssssssesssssessssssssssssssesssene | sessne . LA LFE .306,750 | ..119.102 357,306 300,000 304,370 (663) | cooverervvveveermsennenns | o | 0 7,439 | 7.275 03/04/2010 | 07/01/2030
3133EE KS 8 | FEDERAL FARM CR BANKS........courrerimmeriiismanesessiessessssssssssssssssssssssssssesssssssssssssssssssssssessssnns | sovenes IS [ 1 AFE | e 1,000,000 |...98.671 | ...ccoovernncr 986,710 | ..cveeeer.r. 1,000,000 | vverreee 1,000,000 | coooveonvverrinnens | cermrrrrnennienenens | cervennrnenrienesneneees | cneeerneeernenenens | 0003000 [ s 3.000 01/14/2015 | 04/21/2025
317747 DQ 3 | FINDLAY OHIO CITY SCH DIST GO....cvuuurirerirnrermrrisnriimesssesesseessssessessssssssssssesssssssssessssssssnens | soneeee . ..1FE .500,000 | ..102.358 511,790 500,000 500,000 | .ovvoooveeereerrees | oo | eerereneeesseeeenseennne | e | 0028250 | .. 6.250 02/11/2010 | 12/01/2037
341507 ZN 4 | FLORIDA ST BRD ED LOTTERY REV......ccoviiiiiierirreinsiimesismesisssesssesesessssesssesssssessssessesssssnnes | soneeee . .. 1FE .250,000 | ..109.638 274,095 250,000 250,000 | .vvvveernriinnnnis | e [ e | e | 08,041 | L 6.041 03/11/2010 | 07/01/2025
34157P AV 6 | FLORIDA ST INTL UNIV PKG FAC REV.....couiiiiiiiiriiieriieesisesisesisse s sssesessesisssssssssssesssenens | eeeies . AFE 583,731 | ..112.664 642,185 570,000 578,566 (1,605) [ ceoorverrereenirenins [ e | 0008500 | .o 6.347 05/05/2010 | 07/01/2029
34281P LD 3 | FLORIDA ST GOVERNMENTAL UTIL REV. 507,000 |..112.777 563,885 500,000 504,750 (684) [ ooorvererrriamierees | vererririessrriirnens | 08,348 | il 6.260 10/05/2010 | 10/01/2030
373109 BM 8 | GEORGETOWN UNIVD C REV. 532,750 | ..109.960 549,800 500,000 507,783 (8,043) [ oo [ e | 7220 | 6.776 04/09/2009 | 04/01/2019
385478 EV 0 | GRAND FORKS ND PUB S/ID .200,000 | ..113.463 226,926 200,000 200,000 | cvevvverrerirreennes | cevemmensininennnei | e | e | 28,000 | 6.000 12/29/2010 | 08/01/2028
436212 EG 5 |HOLLYWOOD FLAWTR & SWR REV. 559,980 | ..114.336 571,680 500,000 549,219 (7,762) [ oo | e | 7198 | ) 6.427 35,990 | 10/21/2013 | 10/01/2039
438670 VK 4 |HONOLULU HAWAII CITY & CNTY GO SER E .306,393 | ..111.328 333,984 300,000 304,262 (726) [ coooververnerrirenees | overerriresseeiiniens | 8300 | 6.169 |MS..... | coovvireeerr8,265 | . 18,900 | 03/23/2010 | 09/01/2033
442331 QM 9 |HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/. 2122640 | i 1,183,476 | e 965,000 | ovvvveern 1,151,697 [ oo | e (11,895) | oovvvvercrrriirerniees | cerverieennriieenenns | 00008.290 | i 5.100 10/04/2012 | 03/01/2032
452024  GT 3 | ILLINOIS MUN ELEC AGY PWR SUPPLY REV. . 117.489 587,445 500,000 540,813 (2547) [ oo | e | 08832 | 6.181 10/14/2010 | 02/01/2035
455285 5R 3 | INDIANAPOLIS IND LOC PUB IMPT REV. 500,000 | ..119.196 595,980 500,000 500,000 | eveveererrreemenrnes | cevesmrernenieennniies | e | e | 05,966 | 5.966 | .o | oo 13,812 | s 29,830 | 03/04/2010 | 01/15/2030
469487 BW 1 | JACKSONVILLE FL BAB .250,000 | ..111.256 278,140 250,000 250,000 | eveveernrrniiennnes | ceveinierneniennniien | e | e | 008259 | 6.259 |AO..... | w3801 | e 15,648 | 09/25/2009 | 10/01/2030
478718 E4 7 | JOHNSON CNTY KS UNI SCH DIST 233 A 501,900 | ..109.077 545,385 500,000 501,192 (127) [ e | oo | 8300 | s 5.280 26,500 | 06/09/2010 | 09/01/2026
483854 FJ 9 | KANE COOK & DU PAGE CNTYSILL GO SER C 250,000 | ..109.236 273,090 250,000 250,000 | vevveeeneriirennnes | e [ e | e | 08,000 | 6.000 12/09/2009 | 12/15/2034
485260 BH 5 | KANSAS GAS & ELECTRIC CO SENIOR DEB SER .271,683 | ..100.520 254,516 253,200 253,200 | coovvvveerreiieennes | s (11,346) | oo | cevverieenniiieennnns | 5847 | 5.263 07/11/2011 | 03/29/2021
485429 AU 8 | KANSAS ST DEV FIN AUTH REV. 450,000 | ..109.942 494,739 450,000 450,000 | covoooveriiviereriis [ e | e | e | 2081000 | 6.100 07/09/2010 | 05/01/2030
489710 QC 0 |KENNEWICK WASH GO TXBL SER B, 703,752 | ..111.933 783,531 700,000 702,600 (198) [ oo | e | 8173 | ) 6.140 03/18/2010 | 12/01/2030
489890 KB 8 | KENOWAHILLS MICH PUB SCHS GO. /400,000 | ..108.405 433,620 400,000 400,000 | covooororeirinriiins [ e | s | e | 20 8.375 | L 6.375 06/23/2010 | 05/01/2026
491501  CX 8 | KENTUCKY ST MUN PWR AGY PWR REV. .500,000 | ..109.970 549,850 500,000 500,000 | 1.vevveeereriirennnes | e [ e | e | 08,040 | L 6.040 05/05/2010 | 09/01/2026
498530 5U 4 |KLEIN TEX INDPT SCH DIST GO 365,000 | ..110.875 404,694 365,000 365,000 | .veoveeiieriiennins | cerireeineniiennins | cereensnnnniennnienes | ceeenenneensinennns | 00e:5.760 | i 5.760 05/18/2010 | 08/01/2030
516823 N2 3 |LAREDO TEX GOV TAX & REV 2009 B .500,000 | ..110.141 550,705 500,000 500,000 | ..vvvveeerrriiimnnnes | e [ e | e | 08,366 | L 6.366 09/23/2009 | 02/15/2029
542690 W4 0 |LONG ISLAND PWR AUTH N Y ELEC REV. .300,000 | ..107.350 322,050 300,000 300,000 | vvevvreererirennnes | e | e | e | 51000 | 5.100 06/03/2010 | 05/01/2021
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561851 GP 5 | MANTEE UTILS TXB ... 1FE .200,000 | ..106.543 213,086 200,000 200,000 | ovvvveeeericenenees | oo | oo | eveesessessennsienne | 205048 | 5.048 12/21/2010 | 10/01/2017
567609 CU 4 | MARIEMONT OHIO CITY SCH DIST GO. ...1FE .366,170 | ..112.364 393,274 350,000 361,721 (1,529) [ cooorevvcieneeirennes [ e | 8200 | 5.926 09/01/2010 | 12/01/2035
584556 DZ 4 | UNIVOF MISS MED CTR BLDG CORP. 460,473 | ..114.861 511,131 445,000 455,535 (1,561) [ coooeverererreriernceins [ e | 0006692 | o 6.467 06/28/2010 | 06/01/2032
60534Q UE 9 | MISSISSIPPI DEV BANK SPL OBLG GO 635,513 | ..108.444 715,730 660,000 645,540 1,004 | oo | e [ 225,460 | ... 5.670 05/24/2010 | 10/01/2036
606092 ES 9 |MISSOURIJT MUN ELEC UTIL COMMN REV 2009 503,125 | ..107.843 539,215 500,000 501,891 (397) | oo | e | 08790 | o 6.748 12/11/2009 | 01/01/2029
606092 ES 9 |MISSOURIJT MUN ELEC UTIL COMMN REV 2009 .509,765 | ..107.843 539,215 500,000 505,910 (1,282) [ oo | e | 8790 | 6.660 12/18/2009 | 01/01/2029
607114 U5 2 |MOBILE ALA SER 2009B GO. .502,915 | ..108.689 543,445 500,000 502,028 (146) [ eoververerriarennes | oveeerriiesseriennens | 08,085 | il 6.050 12/03/2009 | 02/15/2030
63165T BR 5 | NASSAU CNTY N'Y SER | GO. 501,770 | ..110.426 552,130 500,000 501,204 (93) | oo [ e [ 206,100 | .o 6.078 12/04/2009 | 10/01/2029
6471IN NN 1 |NEW MEXICO FIN AUTH REV. .250,000 | ..111.640 279,100 250,000 250,000 | ..oooouiieniininins | e | e | e | 00:8.080 | 6.080 | JD..cces | oo 1,249 | e 08/12/2010 | 06/01/2030
64966H 4L 1 |NEWYORKNY GO. 501,265 | ..110.375 551,875 500,000 500,933 ((5X) ) FSTSTUTURRUR VUURPORURPROORPR IUUUN X 1 A IO 5.802 10/12/2010 | 10/01/2031
64966 AS 5 |NEW YORK CITY SER F1 200,000 | ..116.448 232,896 200,000 200,000 | ..ooooniienicinins | e | e | e | 200646 | L 6.646 | JD...... | s 1,092 | e 12/15/2010 | 12/01/2031
65364U AB 2 | NIAGARA MOHAWK POWER CORP SENIOR NT SER .750,000 | ....96.477 723,578 750,000 750,000 | cooovvveviieniiiens | e | e | e | o221 [ 2.721 11/28/2012 | 11/28/2022
658203 L2 8 | NORTH CAROLINA MUN PWR AGY REV. 509,325 | ..118.909 594,545 500,000 506,641 (824) [ oo | e | 08184 | L 6.071 09/16/2009 | 01/01/2032
658203 W2 6 | NORTH CAROLINA POWER AGENCY. 504,750 | ....95.187 475,935 500,000 503,979 (250) 3.885 12/11/2012 | 01/01/2032
665250 BX 3 | NORTHERN ILL MUN PWR AGY .200,000 | ..121.697 243,394 200,000 200,000 | ..oooonienininins | e | e | e | 026200 | 7.620 12/01/2010 | 01/01/2030
665250 BX 3 | NORTHERN ILL MUN PWR AGY .303,000 | ..121.697 365,091 300,000 302,197 (158) | covoveveererirenienis [ coeerieniiinnicienns | 2007620 [ L 7.545 12/03/2010 | 01/01/2030
680616 VC 0 | OLENTANGY LOC SCH DIST OHIO GO 665,000 | ..110.431 734,366 665,000 665,000 | ..oovvveninriiens | e | e | e | 2081100 L 6.110 | JD.cces | v 3,340 | i 03/24/2010 | 12/01/2033
686430 EX 3 | ORLANDO FLA CMNTY REDEV AGY TAX REV. 314,871 | ..116.789 350,367 300,000 311,000 (1,435) [ oo [ e |l 1784 | 7.416 04/22/2010 | 09/01/2040
690477 DG 6 | OVIEDO FLA UTIL REV BDS TAXBLE .383,532 | ..111.410 445,640 400,000 387,112 T16 [ v | ceveeereeeireesiennnns | 205,863 | Lo 6.115 | AO.co. | v 5,847 | i 23,452 | 01/12/12011 | 10/01/2035
702282  LQ 5 | PASADENA CALIF UNI SCH DIST GO 500,000 | ..114.351 571,755 500,000 500,000 | vvvvveeeeerieeemennes | ceveeeeeerieseeensis | v | e | 208,993 | L 6.993 | FA..... | e 14,561 | 34,965 | 09/02/2009 | 08/01/2029
702541  GQ 0 | PASCO CNTY FLAWTR & SWR REV. .500,000 | ..112.866 564,330 500,000 500,000 | ovvoooveeereeieees | oo | oo | eeeeeseeeeesreenneens | 028160 | .. 6.160 30,800 | 09/03/2009 | 10/01/2019
70338) AB 0 | PATRIOTS ENERGY GROUP S C GAS 541,035 | ..108.447 542,235 500,000 527,970 (4,246) | ..o [ e | e 7409 | 6.847 | ID..cce. | v 3,045 | L 37,045 | 12/02/2010 | 06/01/2030
704612 DC 1 | PEACE RIVER/MANASOTA FL REGL WTR REV. .365,700 | ..113.693 392,241 345,000 362,408 (2,231) [ oo | e | 8402 | 6.040 |AO..... | coovrereeeennB,507 | v 09/13/2013 | 10/01/2040
704612 DC 1 | PEACE RIVER/MANASOTA FL REGL WTR REV. 542,745 | ..113.693 568,465 500,000 536,319 (4,645) [ ..o | e | 8402 | 5.898 12/20/2013 | 10/01/2040
729212 MS 6 | PLUMBORO PA SCH DIST GO. 402,500 | ..108.333 433,332 400,000 401,892 (104) [ oo | overerriiesneriernens | 8445 | L 6.405 03/01/2010 | 03/15/2035
744499 AP 9 |PUBLIC SVC CO NEW MEXICO SENIOR NT. .594,300 | ..112.031 560,155 500,000 528,814 | ....covrieccrriicriins | e (15,717) | ceveeererirrrrieenirenes | cevvereeeieennisenins | 2072950 | 6.689 11/09/2011 | 05/15/2018
744533  BL 3 | PUBLIC SERVICE CO OKLA SENIOR NT SER | .248,115 | ..105.902 264,755 250,000 249,162 200 [ v | e | 24400 | 4433 01/13/2011 | 02/01/2021
76222R  HT 2 |RHODE ISLAND ST & PROVIDENCE GO .303,000 | ..113.284 339,852 300,000 302,105 (188) [ vevrreevrmmrriamrenees | vererriimssrriennens | 8,098 | il 6.038 05/13/2010 | 04/01/2030
786005 PN 2 | SACRAMENTO CALIF MUN UTIL DIST REV. 506,570 | ..121.820 609,100 500,000 505,103 (263) | ceoereereeriereiieni | e | 2008156 | 6.076 07/29/2010 | 05/15/2036
79765R  SU 4 | SAN FRANCISCO CALIF CITY & CNTY REV. 500,000 | ..113.929 569,645 500,000 500,000 | vvveererrrirmnrnes | cevermrernenieennniies | ereneneeisnensinsenns | e | 08500 | s 5.500 06/17/2010 | 11/01/2025
799017 GA 0 | SAN MATEO CALIF UN HIGH SCH DIST GO 500,000 | ..115.858 579,290 500,000 500,000 | ...ooouvvinriininins | e | e | e | 08733 | 6.733 02/17/2010 | 09/01/2034
800618 AF 7 | SANFORD N C ENTERPRISE SYS REV. 519,585 | ..111.614 558,070 500,000 513,175 (2,035) [ oo [ e | 08668 | 6.417 01/20/2011 | 06/01/2030
802385 LF 9 | SANTA MONICA CALIF CMNTY COLLEGE GO .506,080 | ..115.718 578,590 500,000 504,191 (589) | oo [ e | 208763 [ L 6.682 02/10/2010 | 08/01/2034
812643 GE 8 | SEATTLE WASH MUN LT PWR REV TAXB IMPT. 400,000 | ..120.733 482,932 400,000 400,000 | coooveveieieniiens | e | s | e | 08790 [ 5.750 02/08/2011 | 02/01/2027
837227 H8 3 | SOUTH CENT CONN REGL WTR AUTH REV. .504,500 | ..116.256 581,280 500,000 503,118 (237) | oo [ e | 206,243 [ L 6.187 03/19/2010 | 08/01/2030
837227 H8 3 | SOUTH CENT CONN REGL WTR AUTH REV. .500,000 | ..116.256 581,280 500,000 500,000 | ..o | e | e | e | 0n0.243 | L 6.243 03/24/2010 | 08/01/2030
906347 TH 2 |UNION CNTY N J IMPT AUTH REV. 303,843 | ..113.039 339,117 300,000 302,806 (213) | oo [ e | 2006400 | .. 6.319 02/01/2011 | 12/01/2030
91412F  7X 9 | UNIVERSITY CALIF REV TXBL SER R .504,000 | ..111.722 558,610 500,000 502,522 (478) 6.220 01/26/2010 | 05/15/2031
914716 VF 9 |UNIVERSITY N C CHARLOTTE REV SER 2009 B 501,730 | ..112.110 560,550 500,000 501,176 (91) [ e | e | 0 B.047 | L 6.026 12/03/2009 | 04/01/2029
958792 CD 3 | WESTERN NASSAU CNTY N 'Y WTR AUTH REV. 407,320 | ..114.387 451,829 395,000 402,260 (880) | cvvvevrrerrireriernires | werseerinrerisniinnns | 0008007 | i 5.825 |AO..... | oo 5,916 | i 04/23/2010 | 04/01/2025
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: XXX .44,505,271 ..39,812,185 ) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: XXX 44,505,271 ..39,812,185 ) 0 0 XXX XXX XXX

ial & Mi

(Unaffiliated) - Issuer Obli




Annual Statement for the year 2015 ot the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE D - PART 1

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

y'oL3

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./AC.V. Rate of | Paid | Due & Accrued | During Year | Acquired Date
001055 AF 9 [ AFLAC INC..oovorirererierrieneesse e esssssesess st et sss st sssssssessssessssenssnens | seneee . ..1FE 511,450 | ..123.763 596,538 482,000 507,155 (1,052) [ cooovrrerererreremnecenns [ e | 00086450 | 6.079 12/29/2011 | 08/15/2040
00205G  AC 1 | APT PIPELINES LTD....ccouueviruieemnerimnreimesisesessnsssssssissesssssessessssee s sessssssesssssesssssssssesssssssssnenses | sevsone . ... 1FE 746,715 | ....90.449 678,368 750,000 746,859 44 | e [ e | 2008.000 | oo 5.022 03/16/2015 | 03/23/2035
00287Y AL 3 [ ABBVIE INCi...ouioeeiieeriie et sis sttt st | eries . ...2FE 479,425 | ...97.114 485,570 500,000 484,814 2,939 | oo e | 0 2.900 | s 3.024 03/12/2014 | 11/06/2022
00287Y AR 0 |ABBVIE INC. ...2FE 496,545 | ....97.906 489,530 500,000 496,666 121 | i | e | 2 4500 | L 4531 05/05/2015 | 05/14/2035
00287Y AR 0 |ABBVIEINC ...97.906 489,530 500,000 497,588 88 [ v | e | 5000 | 4523 05/06/2015 | 05/14/2035
008916 AQ 1 |AGRIUMINC 1:86.090 | ..oviiirnn 860,900 | .............1,000,000 | .............1,005,440 (250) [ vovoreeenrrrinrienees | venerririesneriinnens | 125 | 4102 03/24/2015 | 03/15/2035
009158 AR 7 |AIR PRODUCTS & CHEMICALS INC. ..100.666 503,330 500,000 494,694 1,273 | coverreernrinnenssiines | ceverneeriinnenenns [ 0003.000 | oo 3.047 03/13/2014 | 11/03/2021
011842 SH 5 | ALASKA ST INTL ARPTS REV. ..110.005 440,020 400,000 405,257 (705) [ voorerrerrerriamrennes | vererririmsserienens | 00,284 | il 6.172 09/16/2010 | 10/01/2035
012873 AK 1 |ALBERTAENERGY CO LTD YANKEE NT. ...92.285 461,425 500,000 571,830 (B,011) [ oorrerverereinsrenees | oveerrririmssnrieriens | 7375 | 6.248 05/01/2012 | 11/01/2031
013716 AW 5 |RIO TINTO ALCAN ..104.235 546,191 524,000 597,825 (4,009) [ oo | e | 5750 | s 4.987 06/25/2014 | 06/01/2035
017175 AB 6 | ALLEGHANY CORP SENIOR NT. ..110.355 551,775 500,000 518,920 (5,821) [ voovereeerereiarrennes | e | 5625 | s 5.201 04/19/2012 | 09/15/2020
017175 AB 6 | ALLEGHANY CORP SENIOR NT. ..110.355 551,775 500,000 521,476 (6,286) [ ..eoovvverrerreerrennes | e | 5625 | 5.170 06/20/2012 | 09/15/2020
017175 AC 4 | ALLEGHANY CORP SENIOR BD . ..107.185 267,963 250,000 249,791 36 [ v | e | 950 | 4.955 06/26/2012 | 09/15/2020
01877Z  AD 2 | ALLIANCE PIPELINE L P FGN SR BD SEDOL 29.........ccvveeemmrrrermrresmmsnrsissmanseesssesssssesssssssessees | oo . 345,885 | ....78.535 242,824 309,192 331,194 (3,834) [ oo | e | 5546 | 4.958 01/25/2012 | 12/31/2023
01959E  AA 6 | ALLIED WORLD ASSURANCE CO HLDGS SENIOR N.......ccvvvveeuumrriemmmmmnresmmsesesssneesssssesesssnennens | oo ol . 578,685 | ..103.357 516,785 500,000 500,000 (6,557) [ veoomurveermmreiarrenees | oveerrrismnrrniirinns | 75000 | 6.480 04/18/2012 | 08/01/2016
020002  AQ 4 [ ALLSTATE CORP.......cooiiiriiiiiciissis s | conees o ... 1FE 572,460 | ..112.844 564,220 500,000 567,093 (4,026) | ..ooovveovreciierins [ e [ 225,350 | L 4673 09/12/2014 | 06/01/2033
02153L  AA 2 | ALTERRA FINANCE LLC SENIOR BD DTD 09/27/.....covceuuevverrnreieasncrseeseeeseesssessessssessseseesssessnnss | covenes I 2FE | 537,550 | ..112.468 562,340 500,000 518,328 (5,364) [ oo | e | 08250 | 5813 06/26/2012 | 09/30/2020
023135 AP 1 | AMAZON.COM INC......coourveermmeriesissiissasssessssessssse s ssssssssssssssee st sssssssesssssssessssssssnsnesans. | cvvenes . ..1FE 540,290 | ..105.466 527,330 500,000 538,425 (1,865) [ oo [ e | 4800 | 4.442 03/13/2015 | 12/05/2034
023135 AP 1 | AMAZON.COM INC....ouuiorrrirmiiennrireeiesessessse s sssse st ssses s sssssssssssssesssessssesssssssssessssennens | senoeee . ... 1FE 556,800 | ..105.466 527,330 500,000 554,170 (2,630) [ v.oovvvereiennes [ e | 4800 | 4310 03/24/2015 | 12/05/2034
026351 AZ 9 | AMERICAN GENERAL CORP SENIOR NT.....coouriurrruirreerenessenessenseenessnssessssessesssesssssssssesssssnsees | seneeee . 585,365 | ..118.824 594,120 500,000 573,170 (6,097) [ eoovvvenreienees [ e | 8625 | 5.659 01/07/2014 | 02/15/2029
02687Q DG 0 | AMERICAN INTL GROUP MED TERM NOTES.......ccvvuuummurriimmeeeesissssssssssssssssessessssssssssessesssnens | soeeree ol .295,875 | ..107.914 323,742 300,000 299,427 A58 | oo | e | 025,850 | L. 5.932 04/01/2008 | 01/16/2018
02765U DX 9 | AMERICAN MUN PWR OHIO INC REV......ctriirireeiereseiisesessessesessesssesssesssssesssssesssssessesssess | sevine ol .887,920 | ..125.066 | .............1,100,581 880,000 885,552 (4B6) | ..eovvererrerceiirerins | e | 06849 | 6.788 12/06/2010 | 02/15/2028
03073E  AM 7 | AMERISOURCEBERGEN CORP..........ccoouiiiuiiiinriimnisnsitse s ssss s sessse s sseneses | eesies . 502,630 |...97.475 487,375 500,000 502,387 (244) 3.233 03/10/2015 | 03/01/2025
035229 DA 8 | ANHEUSER BUSCH COS INC ..109.407 547,035 500,000 591,206 (4,638) [ ..o | e | 5750 | s 4.813 09/30/2014 | 04/01/2036
037411 AW 5 | APACHE CORP SENIOR NT. 84572 | 845,720 | .............1,000,000 | .............1,003,341 (143) [ ooeereeireeerienees | overerriiesseeiennens | 51000 | s 5.081 06/25/2013 | 09/01/2040
037411 AY 1 | APACHE CORP SR UNSECURED BND ....85.555 427,775 500,000 519,251 (783) [ eovververereiamenees | oveeerriimsseriennens | 05250 | oo 5.038 08/05/2013 | 02/01/2042
038222 AG 0 |APPLIED MATERIALS INC SENIOR NT. ..108.446 542,230 500,000 578,029 (3,207) [ oo | e | 05850 | s 4.987 05/17/2013 | 06/15/2041
038222 AG 0 |APPLIED MATERIALS INC SENIOR NT. ..108.446 813,345 750,000 797,801 (1,944) [ oo | e | 05850 | 5.467 08/12/2013 | 06/15/2041
038222 AK 1 |APPLIED MATERIALS INC ..102.530 512,650 500,000 501,469 (26) | ceooereererrrereieein | e [ 2005100 | oo 5.085 09/21/2015 | 10/01/2035
03871L AU 7 | ARAPAHOE CNTY COLO WTR & WASTEWTR . . 111861 | 1,118,610 | 1,000,000 | o1, 115,685 [ oo | e (17,615) | evvveererrriesrerniins | cevverieennriinenenns | 008480 | i 5.701 06/05/2014 | 12/01/2039
039483 AU 6 | ARCHER DANIELS MIDLAND CO....ocvvvrmmurverimmrriesennrresssesssssmssssssssesesssssesssssssesssssssssssssssssssses. | covenes . 590,845 | ..113.538 567,690 500,000 584,789 (4,542) [ oo | e | 5375 | 4.549 09/09/2014 | 09/15/2035
04048R DS 2 | ARIZONA STATE UNIV....oouuiiiermuirresmmieressessessssessiesssssesesssse st sessssssssssssessssssesssssssssssssseneees | coseree ol 500,000 | ..122.359 611,795 500,000 500,000 | evvveererrrieinnnes | cevernrennensiennniies | e | e | 08,204 | 6.204 03/30/2010 | 07/01/2030
040555 CH 5 | ARIZONA PUBLIC SERVICE CO......couurieermmereerirresimsressssersssssesssssessssssssssssssesssssssssssssessess | covenes ol 592,720 | ..115.163 575,815 500,000 586,152 (4,636) [ ..ooovveerreiiennes | e | 05500 | 4.640 08/05/2014 | 09/01/2035
040555 CH 5 | ARIZONA PUBLIC SERVICE CO......cvieermmereesienrisimsressssenssssssesssssessssssssssssssesssesssessssssessess | covenes . 574,150 | ..115.163 557,389 484,000 568,140 (4,507) [ ooovrvernreireennes | v | 5500 | 4,636 09/10/2014 | 09/01/2035
04248N  AA 1 | ARMY HAWAIL FAMILY HSG.....oovverieariirianereesiesesseesssssssessssssssssessssesssssssssssssssesssssssssssssssssesees | coneres ol 447,120 | ..109.130 436,520 400,000 445,662 (1,346) [ oo | e | 5524 | L 4.942 12/03/2014 | 06/15/2050
042735 AL 4 | ARROW ELECTRONICS INC.....ocovvveeumrreermmeressssesssasssisssssssessseessssssssssssssessessssssssessssesssssesnes | cvvenes ol . .197,360 | ..108.378 216,756 200,000 199,827 AT | s | e | 0 8.875 | L 6.967 |JD...... | covvrererennns 1,130 | s 48,125 | 04/07/1999 | 06/01/2018
042735 AL 4 | ARROW ELECTRONICS INC.....cooovrireirreresireeseeeesessssessssss s sesessssessesssssesssssssssssssssssessenssnsessnsens | eoeses . cnllFE | 94,750 | ..108.378 108,378 100,000 99,588 292 | oo | eveerereeneeninnens | 008875 | L 7.256 | JD...... 565 07/28/1999 | 06/01/2018
042735 AL 4 | ARROW ELECTRONICS INC.....coouurermrrrmmrereeesnresrsessessssesssesssssessssessessssssssssssesssanssssssssssssssnns | seneeee N 161,884 | ..108.378 216,756 200,000 195,434 2,382 | eoveereeeeeereeeereons | oo | 008875 | 8.494 | ID...... 1,130 12/13/2001 | 06/01/2018
042735 AL 4 | ARROW ELECTRONICS INC.....cooumvermrermmrereeesrresrsessessssesssesessessssessessssssssssssessssnsssenssssssssssnss | seneeee o .200,000 | ..108.378 216,756 200,000 200,000 | ovvoooveeeeeeecees | oo | oo | e | 008875 | 6.875 | JD...... 1,130 06/03/2003 | 06/01/2018
04273W  AB 7 | ARROW ELECTRONICS INC SENIOR BD........cvereemnrrirmrrisnriimesssesessesissessesssesssssssesssssessnnsess. | eseees . 504,500 | ..105.178 525,890 500,000 502,291 (500) | cvvorevemrreereeeris | coeneiieririsneiienns | 2005125 | o 5.079 | MS..... 8,495 25,625 | 08/17/2011 | 03/01/2021
04621X  AF 5 | ASSURANT INC SENIOR NT.....ovovruriermmanriesmaereessseesssssessessssessssssssesssssssesssssssesssssssssssssssenssssens | connee . 501,860 | ..100.026 500,130 500,000 501,292 (207) [ oo | e | 0000 | s 3.985 | MS..... 5,863 20,000 | 04/04/2013 | 03/15/2023
046265 AF 1 | ASTORIA FINANCIAL CORP SENIOR NT......cciiuiumriimeimiiinsisessisesisssssssessssesssssssssssssesssssssens | sooeeee . . .505,000 | ..103.389 516,945 500,000 500,521 (1,250) [ voonvrverererienieenins [ e | 208,000 | oo 4.950 |JD...... 822 25,000 | 06/20/2012 | 06/19/2017
046353  AB 4 | ASTRAZENECA PLC FGN SRNT....coviiuuiriimmerrismiseriessseneessessessssssessssssssssssssenssssessesssssssessesssnens | covenes I e IFE | 564,175 | ..107.154 535,770 500,000 501,070 | covvvvevecrerirreennes | wevriennes (12,835) 5.229 |MS..... 8,648 29,500 | 02/10/2011 | 09/15/2017
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048677 AB 4 | ATLANTIC MARINE CORPS CMNTYS LLC BOND SE ... 1FE ..101.740 991,735 974,774 | .............1,034,073 (1,786) [ veoovveeeeeiennes | e | 5343 | L 5.014 | JD...... 4,281 52,308 | 05/08/2013 | 12/01/2050
048825 BA 0 | ATLANTIC RICHFIELD CO DEB .. 1FE .121.891 609,455 500,000 543,447 (7,045) [ oo [ e | 8250 | 7443 | FA oo | v 171478 | e 41,250 | 08/27/2010 | 02/01/2022
052396 5W 4 | AUSTIN TEX TXBL ..1FE ..103.792 518,960 500,000 501,059 (84) | oo [ e [ 2003795 | 3.786 09/12/2014 | 09/01/2029
052396  5X 2 | AUSTIN TEX TXBL ..1FE .102.312 511,560 500,000 500,000 | .voeoueveeriienrins | cerirreineniiennins | cereenisesneennnienes | ceveerensseennieennns | e 8024 | L 4.024 09/10/2014 | 09/01/2034
052451  AQ 4 | AUSTIN TEX RENT CAR SPL FAC REV. . AFE ..103.898 519,490 500,000 504,609 (184) [ 1oovererverrnerrienees | overerririesneriiniens | 5750 | s 5.691 02/01/2013 | 11/15/2042
052451 AR 2 | AUSTIN TEX RENT CAR SPL FAC REV. . AFE ..106.341 531,705 500,000 502,170 (203) [ coooereeeereinnenees | e | 5750 | s 5.721 08/01/2013 | 11/15/2042
052451 AR 2 | AUSTIN TEX RENT CAR SPL FAC REV. . AFE ..106.341 531,705 500,000 543,478 (4,064) [ .oooverrernerrirennes | e | 5750 | s 5.249 12/10/2014 | 11/15/2042
055450 AG 5 |BHP FINANCE LTD. .AFE .199,500 | ..101.260 202,520 200,000 200,000 2 | oo | e | 012250 | L 7.268 02/06/1998 | 03/01/2016
055450 AG 5 |BHP FINANCE LTD. ..1FE .101,800 | ..101.260 101,260 100,000 100,000 (9) | cevevrrrrreriremnrinnes [ e [ 0072250 | 7122 04/23/1998 | 03/01/2016
05569A AB 5 | BP AMI LEASING INC NOTE SER 144A. .AFE 500,855 | ..110.912 554,560 500,000 500,221 (95) | oo | oo | 2005523 [ 5514 05/20/2009 | 11/08/2019
05620P GX 5 |BABYLON NY TXBL IMPT. . AFE 349,125 | ..101.383 354,841 350,000 349,161 36 [ v | e | 0000 | 4.010 07/02/2015 | 07/01/2028
05620P GY 3 |BABYLON NY TXBL IMPT. .. AFE 558,600 | ..100.515 562,884 560,000 558,654 B4 [ s | e | 150 | s 4.160 07/02/2015 | 07/01/2029
057224 AZ 0 | BAKER HUGHES INC ..1FE 676,860 |...99.715 578,347 580,000 671,69 (B874) [ oo | e | 5125 | 4392 09/03/2014 | 09/15/2040
067383 AA 7 | BARD C RINC NOTE......ciiiiuurreiimiereessiessessisssssssssnssssssessssssssssssssssssssesssssssesssssssessssssssssssens. | svssnes | o | coonmerneens AFE | 261,250 | ..127.522 318,805 250,000 256,621 (703) [ oo | veerrriresneeiiriens | 8700 | 6.411 06/10/2009 | 12/01/2026
06849R  AK 8 | BARRICK NORTH AMER FINANCE LLC SENIOR BD.......covvveeermrreeimmmmiesrnnsesssnmsesssssessesssnesssnes. | seveees | oo | oe ..2FE 499,580 |...72.219 361,005 500,000 499,614 15 | oo [ e | 008750 | Lo 5.755 09/26/2013 | 05/01/2043
07284R  AA 0 | BAYLOR COLLEGE MEDICINE DEB.............cmmmrveermmrerrnresimsssseesseneessesessssssssssssssessssssenesssees | seveses | oo | oo ..1FE 522,500 | ..102.533 512,665 500,000 520,227 (682) | vvvvvevrrerrervennrenens | ceveeriererireneinnns | 0008259 | oo 5.033 09/27/2012 | 11/15/2046
07284R  AA 0 | BAYLOR COLLEGE MEDICINE DEB..........ooceuuereermereesiensressasennessseessssssessesssssssssssesssssssessssssses | eoevsee | oo | covennnenes W AFE | e 760,110 | ..102.533 768,998 750,000 759,294 (316) [ evoreeereeerrennes | e | 5259 | 5.189 06/10/2013 | 11/15/2046
077340  EY 9 |BEL AIRE KANS PUB BLDG COMMN REV........cvvvvierieeeimmreriissssressnssssssssssessssesssssssesssssssessess. | covsens | oo ..1FE A77,990 | ..107.663 183,027 170,000 175,705 (948) [ oo | e | 8,824 | L 6.518 .. 09/14/2010 | 05/01/2035
084423 AS 1 |BERKLEY W R CORP SENIOR NT....covvourirmrrermriemeesmmeresessseessssssseesssssesssssesssessssssssssessssnssssnene | seneeee ..2FE 501,250 |..105.112 525,560 500,000 500,718 (139) [ oo | e | 4625 | 4613 [MS..... | oo 6,779 | ovverirne 23,125 | 03/16/2012 | 03/15/2022
088365 EM 9 | BEXAR CNTY TEX HOSP DIST.....coouirimurermmrereersrressrssssessssesssessseesssnessssssssessssnesssssssssesssesssns | soneee | oo | werereees 1 FE | 497,054 | ..108.723 516,434 475,000 493,666 (2727) | oo [ v | 28413 | 5AT3 | FA oo | o 9,721 | v 25,712 | 04/07/2014 | 02/15/2040
092568 AE 7 | BLACKSTONE HOLDINGS FINANCE LLC SENIOR B.......rvuurriermreiirnrireniinssisssrenessssssesessssessens. | eveees AFE .118.364 | ............1,183,640 | .............1,000,000 | .............1,160,969 (B,375) [ oo [ s | 8250 | 5.303 |FA...... 23,630 62,500 | 04/23/2013 | 08/15/2042
096630 AC 2 | BOARDWALK PIPELINES LP SENIOR BD ...84.275 421,375 500,000 500,465 (68) | cvvevverreercrierernenn | e [ 0003.380 [ o 3375 | FA oo | o 7,038 | oo 16,875 | 11/05/2012 | 02/01/2023
097023 AM 7 |BOEING COMPANY. .131.247 131,247 100,000 104,502 (515) [ vevvvereereerenmennes | overerririessnriinnens | 7250 | ol 6.543 | UD..cc. | oo 318 | o 21,750 | 10/16/2003 | 06/15/2025
097023 AM 7 | BOEING COMPANY .131.247 42,043 32,034 33,467 (164) [ oo | overerreiesneriinnens | 7250 | 6.547 10/16/2003 | 06/15/2025
097023 AM 7 | BOEING COMPANY .131.247 131,247 100,000 104,300 (B9) [ oo | e | 7250 | 6.572 10/17/2003 | 06/15/2025
097023 AM 7 | BOEING COMPANY .131.247 82,686 63,000 65,709 (310) | oo [ e | 2007250 | o 6.572 10/17/2003 | 06/15/2025
099724 AD 8 | BORG WARNER AUTOMOTIVE INC .117.750 117,750 100,000 98,969 375 [ oo | e | 228.000 | 8.579 10/16/2000 | 10/01/2019
099743 GV 2 |BORGER TEX TXBL ..100.939 504,695 500,000 497,783 179 | e | ceeverineneniineneens | 00000 | o 4.020 06/09/2014 | 08/01/2029
111320 AJ 6 | BROADCOM CORP. ..100.428 753,210 750,000 766,311 (928) | cvvorevreererereninri | e | 20500 | o 4397 08/13/2014 | 08/01/2034
116663 AC 9 | BRUCE MANSFIELD UNIT 12 BOND SER 2007-1 ..100.096 375,746 375,385 396,554 (BAT1) [ v | oo | 08850 | 6.246 04/20/2012 | 01/25/2022
118230 AJ 0 | BUCKEYE PARTNERS LP BOND 2FE | i 777,600 | ...97.104 728,280 750,000 766,388 (3450) [ veoovvverrmreiarrennes | e | 888 | 4715 10/16/2012 | 02/01/2021
121899 CD 8 | BURLINGTON NORTHERN RAILROAD CO MTG SR K......ccerrrieemmamriirnneiessmnenessssssessnsssssnsnnnes | evveees | oo | oo ..1FE ..95,875 | ..112.593 112,593 100,000 99,357 159 | orverrevirrenneins | ceereriieeneninenenns | 008.550 | i 6.832 09/03/1993 | 01/01/2020
12189P  AH 5 | BURLINGTON NORTHERN SANTA FE BOND.........ccomvmveerrmmmriemmmnnesneesssnsessssssessssssesssssssnssesss. | wevenne | o | oo ... 1FE .246,522 | ..108.59 230,584 212,332 212,332 | oo | e [ e | e | 7,908 | 6.811 02/04/2009 | 01/15/2020
122008 AA 6 | BURLINGTON NORTHERN SANTA FE 04-1 TRUST.......covuvmumrrimmemnreeiimemmessessesssnsnsssssssssssssnnenss | cvssnes | oo | coneernenns AFE | 253,721 | ..104.631 239,979 229,358 234,013 (2437) [ verervrreerereenees | oo | 4575 | 4136 12/22/2010 | 01/15/2021
12527G AD 5 | CF INDUSTRIES INC SENIOR BD.......ooouurveermreirinaniiesnnneessesssssessessssssssssssssssssssesssssssessesssns | coneeee | oo | o0 643,845 | ....82.087 533,566 650,000 644,393 212 | oo [ e [ 204950 | L 4.997 06/21/2013 | 06/01/2043
12527G AF 0 | CF INDUSTRIES INC....ooviiriurrieimaereesieseesssesessesssssssssssssssssesssssessssssssssssssssssssssessssssssessssssns | coneeee | oo | o0 567,500 | ....88.977 444,885 500,000 564,063 (3438) [ oo [ e | 5150 | 4,537 02/03/2015 | 03/15/2034
12527G AF 0 | CF INDUSTRIES INC....oouuivirrmanrressmsrresssessesssssssssssessssssssssssssssessssssssssssssssssssssssssssssessssssssssssssns. | soonee 334,221 | ...88.977 266,931 300,000 332,637 (1,584) | coovvvverererrereeceins [ e | 0008150 | 4.623 03/24/2015 | 03/15/2034
125509  AG 4 | CIGNA CORPORATION......ccuvirreemresmrresseressessssesssessssessessssseesssssesssssssssessssssssssessssesssssensssessene | sessone ..99,233 | ..124.112 124,112 100,000 99,835 26 | oo | e | .8.300 | ... 8.364 | JJ....... 3,843 8,300 | 01/11/1993 | 01/15/2023
125509  AH 2 | CIGNA CORPORATION NOTES.......ccouriuurrimmrereriseesessssssesssssesssssssssesssesessssssssesssssesssssssssssssennes | sessene .197,000 | ..120.506 241,012 200,000 199,357 103 | cooeereeeerierereni | e | 07650 | 7.766 | MS..... | coovvervrennnd 5,072 | oo 15,300 | 04/07/1993 | 03/01/2023
126117 AE 0 | CNAFINANCIAL CORP DEBS......cviimumurreesmaersessesessmsssssssssessessssesssssessesssssessssssssssssssessssnsnss | coseree 199,366 | ..118.825 237,650 200,000 199,846 22 [ v | e | 0 7.250 | s 7.273 | MN.coo. | oo 1,827 | oo 76,125 | 11/17/1993 | 11/15/2023
126117 AE 0 | CNA FINANCIAL CORP DEBS........cvuuuriimmeriierimnresssisesisee st sassessssesesesssssssssssessssssssesssssssssens | sessone ...99,000 | ..118.825 118,825 100,000 99,756 B4 | s | e | 02250 | 7.323 | MN.. 914 12/02/1993 | 11/15/2023
126117 AE 0 | CNAFINANCIAL CORP DEBS.......cviuiuuurreesmersessesesissesssssesensessssesssssessssssssesssssesesssssssessessnnss | coseree 148,319 | ..118.825 178,238 150,000 149,628 80 [ .eoerevveereereiieenens | oveeeerciensenceienns | 07250 | 7.332 | MN... 1,371 02/18/1994 | 11/15/2023
126117 AE 0 | CNA FINANCIAL CORP DEBS.......ovueuiiimiiiseneeseesssessssssses s ssssssssss s sssssssssssssssssssssssnsssns | eessone 200,000 | ..118.825 237,650 200,000 200,000 | oveveveenerirrennnes | ereenmenneninennni | e | e | e 7:250 | s 7.250 | MN.. 1,827 03/06/1998 | 11/15/2023
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126117 AE 0 | CNA FINANCIAL CORP DEBS ....2FE .200,634 | ..118.825 237,650 200,000 200,160 (26) [ e | ceveererenneriisnnnnes | e 0250 | il 7.227 1,827 09/08/1998 | 11/15/2023
126117 AE 0 | CNA FINANCIAL CORP DEBS ...2FE .200,000 | ..118.825 237,650 200,000 200,000 | vvvvvoenerieeeeenes | e | v | eveeseesessenesiieens | 7250 | s 7.250 1,827 03/23/1999 | 11/15/2023
126117 AH 3 | CNAFINANCIAL ...2FE .198,320 | ..108.834 217,668 200,000 199,906 88 [ . [ e | 08,950 | L 7.009 6,436 69,500 | 02/06/1998 | 01/15/2018
126117 AH 3 | CNAFINANCIAL .2FE .197,900 | ..108.834 217,668 200,000 199,882 M| i | e | 208,950 | L 7.024 6,436 02/13/1998 | 01/15/2018
126117  AH 3 | CNAFINANCIAL ...2FE ..98,227 | ..108.834 108,834 100,000 99,901 93 [ oo | oo | 08,950 | 7.075 3,218 05/04/1998 | 01/15/2018
126117 AH 3 | CNAFINANCIAL ...2FE .198,000 | ..108.834 217,668 200,000 199,887 105 | coorveeeriererenins [ e | 008,950 | 7.020 | JJ....... 6,436 09/03/1998 | 01/15/2018
126117  AH 3 | CNAFINANCIAL .2FE .268,074 | ..108.834 326,502 300,000 297,672 1,995 | oo | e | 08950 | L 7.778 9,654 03/28/2001 | 01/15/2018
12626P AL 7 | CRH AMERICA INC SENIOR BD. ...2FE 264,780 | ..112.453 281,133 250,000 257,801 (1,642) [ oo | e | 5750 | s 5.429 6,656 | ..o 14,375 | 09/01/2011 | 01/15/2021
126408 AM 5 | CSX CORPORATION DEB........coucuumrrermmieressmesesmmessssessssssessssesssssssessssseesssssssssssssssessssesesssssens. | seevees | oo ....2FE ..99,940 | ..126.532 126,532 100,000 99,989 2 [ e | e | 008,625 | Lo 8.630 1,087 | oo 8,625 | 05/29/1992 | 05/15/2022
126650  CL 2 | CVS HEALTH CORP....coouvvetrrerettesissesssesssse st sesssse s sssssessssssssessssenns | oeesees | oo ...2FE .500,000 | ..102.430 512,150 500,000 500,000 | ereveererrrireenrnes | cevemmiernenieennniien | e | e | 0003880 | s 3.880 |JJ....... 8,717 07/14/2015 | 07/20/2025
126650  CM 0 | CVS HEALTH CORP.....couuvvvitierrisiisriiissesreesse et ses s ssess st sssnnen | ceneree i 1| n2FE | 500,000 | ..103.785 518,925 500,000 500,000 | eveveermrrrermnrnes | crverniernerieennniens | eeennneeinensiisenes | e | 0880 | s 4.880 | e | e 10,963 | vveververrrirennnes 07/14/2015 | 07/20/2035
12665U  AA 2 | CVS PASS-THROUGH TRUST......couuurivermmirressimnnesimmsssiesssressssseesssssssessssssssssesssesssssssssessssssesssssnn | connees | o0 ...2FE 498,058 | ..100.705 501,151 497,643 498,049 (9) | cevevvrrrrerinrenrrinees [ e [ e 4704 | 4,700 10/07/2015 | 01/10/2036
136380 AB 8 | CANADIAN NATL RY CO FING PASS THRU TRS......coooureeeernerrismmrenssssesesssessessessssssnesssssnn | eeevees | oo | IFE .180,645 | ..100.007 194,779 194,765 194,765 736 | coveeereererieennniinns | oo [ 72195 [ 7.757 12/30/1999 | 01/02/2016
136385 AG 6 | CANADIAN NATIONAL RESOURCES LTD FGN SR B......ccorrvvieummrmrrineeresnmnesessssssssssssesssssnsenees | coneree I 2FE | 578,590 | ....88.031 440,155 500,000 567,987 (3,742) [ oo | e | 5850 | 5.055 | FA..co. | v 12,181 | v 29,250 | 03/25/2013 | 02/01/2035
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD BOND.........crvuuermmmereermeeessineesissmmsssssnesssssessesssssssessssnes | evvsees | oo | oo ..2FE 583,895 | ....89.685 448 425 500,000 574,865 (3,496) 5352 | MS..... 9,161 62,500 | 06/10/2013 | 03/15/2038
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD BOND.........cvvueermmmereermeeesssemnssssnssssssessssssssesssssssessesses | sevsees | oo | oo ..2FE 581,250 | ....89.685 448 425 500,000 572,504 (3,385) [ eoouuveerrreiirrennes | e | 08250 | 5376 | MS..... 9,161 06/14/2013 | 03/15/2038
13645R ~ AE 4 | CANADIAN PACIFIC RAILWAY CO.....couuvrivummereesmmrressesssssiassssssssssssesssssssssssssssssssesssessssssssssnnes | coenee I 2FE | 577,445 | ..109.247 546,235 500,000 575,167 (2278) [ oo | v | 5750 | 4979 [MS..... | s 8428 | ..o 14,375 | 07/24/2015 | 03/15/2033
13645R AV 6 | CANADIAN PACIFIC RAILWAY CO......ocuriumeurreimmmereesisessesssssseesssssssssseesssssssesssssssessssssssenssssassess | consees | o0 509,205 | ....98.800 494,000 500,000 509,044 (16) [ eovrvreeeeneeeireennes | e | 4800 | 4713 |MS..... 7,036 09/18/2015 | 09/15/2035
140432 AA 0 | CAPITAL POWER L P FGN MED TERM NT...coooouuriumrrimerererimeeesessesesssmesssssessessssssssssssssssssens | seneeee . .390,211 | ..102.651 390,074 380,000 384,741 (1,459) [ oo [ e | 5276 | 5138 | MN...o. | oo 2,472 | oo 15,837 | 04/04/2012 | 11/16/2020
141781 AX 2 | CARGILL INC...ooioeeriiceieseseeeeseesssnese st ssss st sssssssessssnsssssensssenssnnees | svsene | oo | sooseeesnees VAFE | s 483,750 | ..107.402 537,010 500,000 498,480 1,575 6.202 | MN 2,795 30,000 | 05/05/2009 | 11/27/2017
143090  AA 0 | CARLYLE HOLDINGS FINANCE SENIOR BD SER 1......coourvirerrereniienrinesrinsssssssessssssssssesssonens. | eveees .505,000 | ..102.050 510,250 500,000 503,333 (556) | cvvoerererrereenerenenes | wrrveeriererireniinens | 0003875 [ 3.837 | FA.coo | o 8,068 | ...t 19,375 | 01/15/2013 | 02/01/2023
145352 AY 6 | CARROLLTON GA REDEV AUTH REV.......cooiirimrriunriinseiesissesisessssssssesssne s sssssssssssssssssenses | seveene .500,000 | ..107.739 538,695 500,000 500,000 | .vvvveerrriiinnnnis | e [ e | e | 51240 | 5124 | AO..... 6,387 25,625 | 08/11/2010 | 04/01/2025
14912L  5X 5 | CATERPILLAR FINANCIAL SVCS CORP ..104.486 522,430 500,000 510,071 (1,633) [ oo [ e | 03750 | 3.655 03/07/2014 | 11/24/2023
150461 N5 6 | CEDAR PARK TEX TXBL REF ..100.000 ...1,000,000 1,000,000 21,000,000 | eovevirierriienne | e | v | e | 0080000 | 4.000 03/26/2015 | 08/15/2033
151020 AH 7 | CELGENE CORP. ...99.496 497,480 500,000 508,333 (1,667) [ voorerrerrereinmrenees | oveeerririsnsnriirinns | 00003:250 | s 3.186 01/05/2015 | 08/15/2022
172062 AE 1 | CINCINNATI FINL CORP, ..113.025 226,050 200,000 203,222 (180) [ vevveerrerrrmrrearrnenees | vererrirmssrrieniens | 8125 | s 5.969 12/23/2004 | 11/01/2034
172062 AE 1 | CINCINNATI FINL CORP, .113.025 282,563 250,000 263,294 (T74) [ o | e | 8125 | s 5.751 03/05/2012 | 11/01/2034
172070 CQ 5 | DUKE ENERGY OHIO ..108.664 380,324 350,000 386,553 (1,492) [ oo | e | 005.380 | s 4.853 05/15/2015 | 06/15/2033
17248R  AJ 5 | CINGULAR WIRELESS . .122.610 367,830 300,000 287,822 830 | oo | e | 1125 L 7.724 09/18/2002 | 12/15/2031
17252M  AG 5 | CINTAS CORP NO 2....couuiirmiiieirneeiseiesssssssssssss s s ssssssssssssssssssessssesssssssssssssssssssssssansssns | sevsne | oo | oo .. 1FE ..119.827 599,135 500,000 570,109 (B674) [ eoverveeereirennes [ e | 8150 | 5.328 02/14/2014 | 08/15/2036
17858P  AA 9 | CITY OF HOPE BOND SER S.....cuivvirmmrrrismeresimmnssissmssssessssesssssssssssssssssssessessssssssesssssssssessens | covenes BN ..1FE 113492 | 1,134,920 | ............ 1,000,000 | -............1,022,160 (836) [ ..vvoerveerrerrearrrernes | e | 5623 | 5.490 07/26/2013 | 11/15/2043
180848 FR 9 | CLARK CNTY NEV GO TXBL SER A.....coouurievimrreiimernesssessssessessssessssssssessssesssssssessssssenessssnss | evvsees | oo | oo ..1FE 413,276 | ..120.890 483,560 400,000 409,083 (699) [ ..ooovveerrmrriarrennes | e | 8554 | L 6.343 01/19/2010 | 07/01/2030
181059 QF 6 | CLARK CNTY NEV SCH DIST......oiiiiiiiiiiieisicissiiississisessssssssssssssssssssssssssssssssssssssssssnns | sevees | oo | oo ... 1FE 452,400 | ..113.605 454,420 400,000 443,182 (5,822) [ voovvveerreiiirennes | v | 8510 | 4.872 06/18/2014 | 06/15/2024
189054 AT 6 | CLOROX COMPANY ....c.ovvermurreermminressissssiesssssssssssessssssessssssssesssssssessesssssssssssseessssssesssssssnssssssnnes | coneree B 1]|...2FE ...98.949 494,745 500,000 488,929 2,143 | e [ e | 0 3.050 | 3.144 03/10/2014 | 09/15/2022
195869 AL 6 | COLONIAL PIPELINE CO....cvooouurrveremreeesieresissessssnsessssesssssesssssasssssssssssssssssssssssssesssssssessssees | svvsees | oo | oo .. 1FE L113790 | .............1,024,110 ....900,000 | .............1,059,005 (4,543) [ oo [ v | 08380 | 5.399 06/08/2015 | 08/01/2037
195869 AL 6 | COLONIAL PIPELINE CO.....vooouuvrveeuarrresiesrisissessssnssssssesesssesssssasssssssssssssssssssssssssessssssssssssees | svvsees | oo | oo ..1FE . 113.790 512,055 450,000 529,275 (2,265) | vooovvvereverreeeneneins [ e | 0006.380 | o 5.401 06/17/2015 | 08/01/2037
198280 AE 9 | COLUMBIA PIPELINE GROUP INC.......ouvveumreearermnerermneessesesssssesssesssesssessssessssessssssssssssssessssssses | sessene B PO 1| 2FE | o 506,845 | ....92.408 462,040 500,000 506,338 (507) | cevovevrerrereeeenrenens [ ceveeriererireneienns | 00500 | oo 4.439 05/19/2015 | 06/01/2025
20030N  AF 8 | COMCAST CORP.......ruumurvimanrermmeresreesssressesssssessseessssessssssssssesesesssssesssse s assssssessssessssesssessessns | sessone ... 1FE 534,435 | ..117.020 527,760 451,000 522,742 (3,792) [ coovvverererrerrneeins [ v | 0008650 | oo 4.768 12/28/2012 | 06/15/2035
20030N  BH 3 | COMCAST CORP SENIOR BD........cvcrurermreimnresmremmmnesmnesssesesssssesessssssssssessssessssssssssssssesssssesssnns. | sessone . AFE .500,000 | ....99.459 497,295 500,000 500,000 | ovvoooveeeeeerees | oo | oo | eeeeeesneeeereenneens | e 8,250 | 4.250 01/14/2013 | 01/15/2033
205363 AL 8 | COMPUTER SCIENCES CORP SENIOR NT......cosvuuumriemreirmnrirenniinensiresssssssssssssssssssssssssssssssssnns | soneeee 547,450 | ..108.346 541,730 500,000 509,885 (7,908) [ ..o [ e | 8500 | 5.937 04/12/2011 | 03/15/2018
205363 AL 8 | COMPUTER SCIENCES CORP SENIOR NT......covvuuumriemreemmniirnniinensiressssssssssssssssssssssssssssssssnes | seneeee 555,355 | ..108.346 541,730 500,000 512,301 (9,226) [ ..o [ e | 85000 | 5.852 05/20/2011 | 03/15/2018
205363 AL 8 | COMPUTER SCIENCES CORP SENIOR NT......cosiiuumiiimeiiniirenniiesiisesssisessisssssssssssssssssssssssssssnns | sieeee 273,595 | ..108.346 270,865 250,000 256,554 (3,933) 5.939 09/02/2011 | 03/15/2018
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205887 AR 3 | CONAGRA FOOD INC.....cvouurermrremmrermeessnesesesssseressssssssesssssesssasesssesssssssssesssssssesessssnesssnnssssnssssnns | seneeee . .760,256 | ..119.890 839,230 700,000 742,682 (B766) | veoovverrerrrenenrcei [ weverrrrerereeeinnnes | 000 7.000 | oo 6.445 05/09/2011 | 10/01/2028
20772G 5P 9 | CONNECTICUT STATE TXB BABS......courrrerrmuereermrresmmasssssssenssssssesssssesssssssssssssssesssssssesssssnsnss | soseree . AFE .383,194 | ..110.625 387,188 350,000 375,575 (4,853) [ oo [ e | 5027 | 4.592 04/14/2014 | 04/01/2024
20772J  AA 0 | CONNECTICUT ST QSCB TXBL .118.773 578,865 500,000 563,857 (5,143) [ oo [ e | 0008.295 | 4.628 06/20/2014 | 10/01/2029
20772J  AA 0 | CONNECTICUT ST QSCB TXBL .118.773 ..1,157,730 1,000,000 .1,133,036 (10,714) | i | e | 205,295 | L 4.604 06/25/2014 | 10/01/2029
207758 KH 5 | CONNECTICUT ST SPL TAX OBLIG REV. .117.695 588,475 500,000 531,492 (2,503) 5.339 08/06/2013 | 12/01/2029
208251 AE 8 | CONOCO INC SENIOR NT. .113.079 565,395 500,000 511,699 (962) [ vvoorrverereeiarienees | overerrerenserieriees | 8,950 | 6.705 03/06/2009 | 04/15/2029
209111 EH 2 | CONSOLIDATED EDISON CO OF N'Y INC ..110.948 748,899 675,000 786,375 (5,940) [ ..oorvernrerrinreenes | reeerriisnssrierens | 05.300 | s 4.507 10/01/2014 | 03/01/2035
209111 EJ 8 | CONSOLIDATED EDISON CONY INC ..109.739 548,695 500,000 582,018 (2,982) [ .oovvevveenerriennes [ e | 05250 | s 4.487 05/04/2015 | 07/01/2035
210295 DD 0 | CONSOLIDATED WYO MUNICIPALTIES REV. ..112.938 451,752 400,000 415,714 (2,237) | oo | v | 06854 | 6.497 08/19/2010 | 06/01/2035
210795 PZ 7 | CONTINENTAL AIRLINES INC BOND SER 2012-4 . ..103.658 454,516 438,477 437,032 205 [ v | e | 241500 | 4171 04/10/2012 | 04/11/2024
21079U  AA 3 | CONTINENTAL AIRLINES INC NOTE SER 2009-2..........eevrvermmmrreeeemmmmessnnenessserssssenessssssesnsessnnes | coeveee | oo | covsnneenes VAFE | s 409,79 | ..112.927 406,831 360,260 374,295 | oo | s (10,343) | oovvvvererrriesrereiies | cevverieennriieennnns | e 0250 | 6.374 06/12/2012 | 05/10/2018
21079V AA 1 | CONTINENTAL AIRLINES INC BOND SER 2010-1......covceuurvermmmereieemnrmeesmseneeesssessessssssesssssssssssns | covenee | oo | o0 .374,433 | ..105.270 404,273 384,034 379,198 1,230 | coveerererieenerines | oo | o750 | 4.872 09/16/2011 | 01/12/2021
219350 AX 3 | CORNING INC.....ooommirveeimiereisiessesissssiesess s sessssss s ssssssesssssssensssssssenssns. | sesnne | o | oo 519,885 | ...94.908 474,540 500,000 518,379 (904) [ oo | vererriresnreiiriens | 700 | s 4520 05/20/2014 | 03/15/2037
219350 AX 3 | CORNING INC.....oooouerrrirmmnrissseiesss s snssssensssennes | cvsenes 586,080 | ....94.908 526,739 555,000 583,961 (1413) [ o v | 7000 | s 4.451 07/01/2014 | 03/15/2037
224044 BY 2 | COX COMMUNICATIONS INC SENIOR BD SER 144..........coovvvormmrreiienneeisnseresssssesesessssssesseneness | cvvnees | o 572,376 | ....76.466 458,79 600,000 574,925 987 | oo | e | 700 | s 4.927 06/12/2013 | 12/15/2042
224044  CF 2 | COX COMMUNICATIONS INC......cooooummrriremmmricsmnnnessesesssssesssssssssssssssssesssssesssssssssssssssesssssssnnsnnss. | sossens | oo 512,605 | ....84.011 420,055 500,000 512,163 (842) [ oo | e | 4800 | 4,682 05/05/2015 | 02/01/2035
22404Q  AF 5 | COX COMMUNICATIONS L....oouvieuiieariieiiineiieriissiess s sessssssssssssssssssssssssssssnsnsans | seoeane 162,050 | ..107.599 188,298 175,000 173,920 863 | oo [ e | 08850 | 7.397 04/15/2002 | 01/15/2018
224050  AE 4 | COX ENTERPRISES INC......covvorurieriariiiimsreesseseesiesssssisssssssssssssssssesssssssssssssssssssssssssssassenns | sevnne | o | oo 187,840 | ..117.315 234,630 200,000 194,933 486 | oo [ e | 1350 | 7.826 06/28/2001 | 07/15/2027
22546Q  AC 1 | CREDIT SUISS NY....ouiiruivermerermerssieressrsesasressesssssssseessssessssssssssssssessssesssssssssessssssssssssssessssnenens. | sessone . 575,670 | ..110.634 553,170 500,000 553,953 | ovoorervemrriiniiiens | crreniiians (16,987) | vvvvreveerreerenerirenes | cevrreerimsnrrenries | 00:5.300 | 1ouc 4.603 02/21/2014 | 08/13/2019
231021 AJ 5 | CUMMINS ENGINE INC........voomivermrirmiireresmreessresssssssaesessessssesssssssssssssessssesssssessssesssssssssessssns | sevees | oo | covveseneees VAFE | 294,000 | ..129.364 388,092 300,000 297,640 214 | e | e | e 1125 ] 7.270 01/29/1999 | 03/01/2028
23311R  AE 6 | DCP MIDSTREAM LLC SENIOR BD SER 144A.......ccoooerinreiierirerrioesiisssisesessessseessssssssssssens | sevine 811,335 | ....86.973 652,298 750,000 786,418 (7,667) [ eooevveenreirienes | v | A 750 | 4.391 10/16/2012 | 09/30/2021
238676 DM 9 | DAVIE FLAWTR & SWR REV.....oouuirveriuierisiersssessiessssrssssssessssssesssssssesssssssesssssssesssssssesssssssens | sovenes 515,500 | ..116.759 583,795 500,000 509,503 (1,907) [ oo [ e | 0008.062 | .o 5.880 08/05/2010 | 10/01/2025
244199 AU 9 | DEERE & COMPANY .....cviiruuireesmmieresssmesssssass ettt sssssse s sessessssssssenssssnies | aovenes 194,852 | ..128.232 256,464 200,000 199,068 ATT | e [ e | 2008500 | oo 8.725 05/05/1992 | 01/09/2022
24710X AV 0 | DELMARVAPWR & LT CO NTS ..106.648 84,252 79,000 78,759 21 | e | e | 206810 [ L 7.137 01/29/2002 | 01/09/2018
247358  AA 2 |DELTA AIR LINES INC MED TERM NT SER 2012 ..106.016 414,648 391,119 394,639 (1,073) [ oo | v | 750 | 4.666 07/13/2012 | 05/07/2020
24736W  AA 8 | DELTAAIR LINES NOTE SER 2011-1 CL A ..106.758 319,636 299,402 306,841 (3,532) [ eoverrererriirrennes | e | 05.300 | s 4.971 04/12/2012 | 04/15/2019
24916P  FP 7 | DENVER COLO CITY & CNTY BRD WTR COMMRS ..108.487 542,435 500,000 548,955 (515) | cevmreerenereereieei | e | 2008170 | 4.705 10/23/2015 | 12/15/2040
249174 ML 4 | DENVER COLO CITY & CNTY SCH DIST. ...83.723 334,892 400,000 338,725 7,992 | oo | v | 1390 | s 1.695 09/11/2014 | 12/01/2024
25179M AL 7 |DEVON ENERGY CORP SENIOR BD ...75.831 379,155 500,000 547,888 (1,961) [ eovrereererrinrrenees | oveeerririmsrnrieniens | 05600 | s 5.064 06/04/2013 | 07/15/2041
25179M AL 7 |DEVON ENERGY CORP SENIOR BD . ...75.831 379,155 500,000 539,921 (1,635) [ oo | e | 5600 | 5.146 06/10/2013 | 07/15/2041
25243Y  AH 2 | DIAGEO CAPITAL PLC...ovtrurvirmmmrriesimrsesssnesssssesessesssssssssssessssssse st ssssssssssssssesssssssessssssnnens | onnes | oo | ceseseesnnes G AFE | 594,190 | ..118.488 592,440 500,000 591,835 (2,355) [ voorrerrreerenennnnies [ e | 0005880 | s 4.948 07/28/2015 | 09/30/2036
25271C  AK 8 | DIAMOND OFFSHORE DRILLING INC SENIOR NT......ccorivviemmrmeisrmniriesmmamnresmnessessenessssssssssesns | cevvees | oo 562,705 | ..101.166 505,830 500,000 520,902 (8,958) [ .everrvrrreerreennreies | woverrirreneennrinianes | 0005888 | 5.232 05/19/2011 | 05/01/2019
25271C  AM 4 | DIAMOND OFFSHORE DRILLING INC.......covveeermeveeirecesmmrensismessesssnesessssesessssessssssesssssssessesss | eevvees | oo . 484,260 | ....83431 417,155 500,000 486,321 2,061 | oo [ v | 03450 | 3.562 02/23/2015 | 11/01/2023
254010 AA 9 | DIGNITY HEALTH SENIOR DEB.........ocuriierummrreerscreesssssissssssssseesssssssesssssssssesssssssssssssssssssens | svssnes | o | onvernenns W AFE | 398,528 | ..100.181 400,724 400,000 399,048 152 | oo | oo | 003,125 | i 3137 10/18/2012 | 11/01/2022
254010 AA 9 | DIGNITY HEALTH SENIOR DEB.........vvvrieemirreiieresseseissssssesssnesesssesessesssssssssssssssssssssssens | cossees | oo ..1FE 491,675 | ..100.181 534,967 534,000 503,188 4,900 | o | e | 03125 | 3.3% 10/09/2013 | 11/01/2022
25459H  AX 3 | DIRECTV HLDGS/DIRECTV FING INC.....ooouvverummereeiereissssessssrnessssesessssesssssssessssssssssssssssensses | eevvees | oo . 568,510 | ..102.126 510,630 500,000 565,313 (2,740) [ oo [ e | 08,0000 | 5.277 |FA.cooo | e 1,342 | e 30,000 | 11/24/2014 | 08/15/2040
257469  AJ 5 | DOMINION RESOURCES INC........cvourermerermreiaeemmeeresesssneesssssessessssessssesssesssssesssssssssesssmesssenes. | seeees | oo | coseeseseees i 2FE | s 1,144,510 | ..105.062 | .............1,050,620 | .............1,000,000 | .............1,138,135 (6,375) [ vovevvverrerrerenrnceins [ eoveerrirerereerinnene | 0008250 | o 4587 |FA...... 21,863 26,250 | 04/23/2015 | 08/01/2033
25746U AV 1 | DOMINION RESOURCES INC......courvimmrermmrerrenmiresnsesssessssessssesesssesssssessssssssesssssessssssssssssssessssns | sessne . 582,530 | ..113.453 567,265 500,000 579,634 (2,896) [ oo | e | 05,950 | s 5107 | JD.... 1,304 05/19/2015 | 06/15/2035
259561  PJ 1 | DOUGLAS CNTY WASH PUB UTIL DIST....oourirerirrrermrresnereeseessmsesssenesseesssesssesssssessssessssssesssssens | seneeee ... 1FE 281,023 | ..112.139 280,348 250,000 279,368 (1,281) | oo v | 2005450 | o 4.848 | MS... 4,517 09/22/2014 | 09/01/2040
259561 PT 9 | DOUGLAS CNTY WASH PUB UTIL DIST REV.....ccuuiviuuerirerirnresnsiserissnesssnesssesissessesssssessssessens | seeees | oo | cosveveneees G AFE | 507,500 | ..112.702 563,510 500,000 505,362 (395) [ oo [ e | 5245 | L 5.167 | MS..... 8,694 08/24/2010 | 09/01/2030
260003  AF 5 | DOVER CORP.....covirireeiriritsiise it e ss st sssssnins | sirees ..1FE 581,535 | ..112.151 560,755 500,000 576,099 (,077) [ v | e | 5375 | s 4.621 |AO.... 5,670 09/25/2014 | 10/15/2035
260543 BE 2 | DOW CHEMICAL CORP........oosvimiimrieisien e siie s niasenies | siseee 197,860 | ..120.193 240,386 200,000 199,542 T4 | oo | e | 1375 | L 7.455 |MS... 4,890 03/03/1993 | 03/01/2023
260543  BE 2 | DOW CHEMICAL CORP.......ooouuireirmiereisissisieesssssaensessssesses st ssssssesnsssnns | cvvenes 149,250 | ..120.193 180,290 150,000 149,840 26 [ oo | s | 1375 | 7412 |MS..... 3,667 06/17/1993 | 03/01/2023
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260543 BJ 1 | DOW CHEMICAL CO...oocovvrieeriiienrreeioereisessisss e ssssasesssssssssssssss s sssssssssssssaens | covenes . .312,000 | ..124.707 374,121 300,000 305,840 (480) [ ..o | e | 7375 | 7.091 | MN.coo. | o 3,637 | oo 22,125 | 03/20/2003 | 11/01/2029
263534 BR 9 |E | DU PONT DE NEMOURS & CO.....covvermmrirurermirienrienessesissesiseessssssssssssssesssssssessssssssssesssens | soneeee .. 1FE 591,750 | ..103.189 515,945 500,000 588,692 (3,088) [ ..o [ s | 25600 | 4732 |JD...... 1,227 28,000 | 05/08/2015 | 12/15/2036
263534 BW 8 |DUPONTE | DE NEMOURS & CO SENIOR NT. 731,798 | ..109.842 823,815 750,000 745,488 1724 | e | e | 2025750 | L 5.893 02/18/2009 | 03/15/2019
264399 DK 9 |DUKE ENERGY CO SR NOTES 292,515 | ..120.416 361,248 300,000 296,336 N2 | e | e [ 06000 | .o 6.154 10/17/2003 | 12/01/2028
264399 DK 9 |DUKE ENERGY CO SR NOTES 426,938 | ..120.416 521,401 433,000 429,155 337 | e | e | 2006000 | .o 6.085 06/10/2009 | 12/01/2028
264399 DK 9 | DUKE ENERGY CO SR NOTES 571,520 | ..120.416 602,080 500,000 559,600 (5,109) [ vovvrvermrereennrenees | vererririsnsnriininns | 8,000 | s 5.249 09/17/2013 | 12/01/2028
26439R AC 0 | DUKE CAPITAL CORP 177,848 | ..109.405 218,810 200,000 197,293 TATT | e | s [ 08750 | 7.591 11/08/2002 | 07/15/2018
26439X  AH 6 | DUKE ENERGY FIELD SVCS LLC NTS 144A 588,425 | ...69.819 349,095 500,000 576,571 (3,845) [ oo | e | 8450 | 5.481 12/13/2012 | 11/03/2036
266233 AB 1 | DUQUESNE LIGHT HOLDINGS INC SENIOR BD. 579,180 | ..106.500 532,500 500,000 569,125 (B771) [ v | oveeerrivnssseieniens | 08.250 | s 539 |FA...| v 1,815 | e 31,250 | 05/22/2013 | 08/15/2035
26874Q AB 6 | ENSCO INTERNATIONAL INC DEB... 449,964 | ...76.787 307,148 400,000 434,142 (3,331) [ eorrerverereinnrennes | oveeerriimnnnriennene | e 7.200 | 6.401 | MN.. 3,630 28,800 | 04/08/2011 | 11/15/2027
26884A AE 3 | ERP OPERATING 199,200 | ..108.925 217,850 200,000 199,991 AT | e | e | 0125 | 7.154 | AO..cc. | covvverrnennes 3,006 | .o 14,250 | 04/22/1999 | 10/15/2017
26884T AE 2 | ERAC USAFINANCE LLC SENIOR BD SER 144A. .560,000 | ..108.221 541,105 500,000 554,286 (2143) [ oo | e | 5633 | s 5.029 05/22/2013 | 03/15/2042
26884T AE 2 | ERAC USAFINANCE LLC SENIOR BD SER 144A. . 814,500 | ..108.221 811,658 750,000 808,549 (2,304) [ oo | e | 05633 | 5.187 06/24/2013 | 03/15/2042
270618 DX 6 | EAST BATON ROUGE LA SEW COMMN........couuriveemmrmeismsereesiessessssesessssessssssseessssssssssssssssssssnns | cvssnes | o | covenes 1. 1FE 511,140 | ...99.724 498,620 500,000 510,426 (T14) [ oo | e | 2003830 | s 3.747 03/26/2015 | 02/01/2029
271579 BT 0 | EAST CHERRY CREEK VY WTR & SANTN REV......coocmmrririmmrmeiienmeesmnessesisesessssssssssssessssssenns | covsees | o ..1FE 500,763 | ..106.765 517,810 485,000 497,981 (1,718) [ eovrrevrrereiienees [ veerrrivsnnnriiriens | 8720 | s 5.540 08/07/2013 | 11/15/2035
278265 AD 5 | EATON VANCE CORP SENIOR NT.....ocmiveiuunresrereiesansssesaseessssseesssssssesssssssesssessssessssesssssens | sovsens | oo | ... IFE 475,000 | ..101.900 509,500 500,000 481,481 2,778 | oo | v | 003625 | s 3816 09/13/2013 | 06/15/2023
283734 TF 8 | ELPASO TEX REF TXBL.....curriiiuuireiimrresseseesisssssssssssssssssesssssssesssssssssssssssesssssasssssssssesssssssnnss | svesnns | o | covenes 1|l AFE | 553,310 | ..108.896 544,480 500,000 550,348 (2962) [ ..o | e | e BATT | 4678 01/22/2015 | 08/15/2034
292505 AK 0 | ENCANA CORP FGN SR BD 533,230 | ....66.397 331,985 500,000 529,846 (1,231) [ e | v | 81500 | 4.829 04/19/2013 | 11/15/2041
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD 246,013 | ....79.572 198,930 250,000 246,630 142 | e [ e | 208500 | o 5.589 09/13/2011 | 09/15/2040
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD 495,500 | ....79.572 397,860 500,000 496,196 161 | oo [ e | 208500 | 5.550 09/13/2011 | 09/15/2040
29265A AS 5 | ENERGEN CORP MED TERM NT. 612,940 | ....94.048 470,240 500,000 588,470 (7.529) [ cooovvvvvcvsneeiiennes [ oveernivesnivicirinns | 7333 | 5.982 10/02/2012 | 02/15/2028
29265N  AS 7 |ENERGEN CORP SENIOR BD. 520,190 | ....89.747 448,735 500,000 510,936 (2524) [ oo | e | 625 | 4.445 05/07/2012 | 09/01/2021
29267H AA 7 |ENDURANCE SPECIALTY HLDGS LTD SENIOR NT. .735,708 | ..116.719 769,178 659,000 723,227 (3,853) [ .ooreveererierieenins [ e [0 7.000 | 6.270 08/01/2012 | 07/15/2034
29273R  AF 6 | ENERGY TRANSFER PARTNERS SENIOR NT. 597,500 | ....84.871 424,355 500,000 585,312 (4,432) [ oo | e | 08625 | 5.544 04/24/2013 | 10/15/2036
29273R AP 4 |ENERGY TRANSFER PARTNERS SENIOR NT..... 505,015 | ....79.432 397,160 500,000 504,266 (173) [ eoeeereerrneerinenees | overerriiesseeieniens | 8,080 | e 5.990 09/22/2011 | 06/01/2041
29273R AR 0 | ENERGY TRANSFER PARTNERS L P SENIOR BD 249,105 | ....80.502 201,255 250,000 249,228 31 [ | e | 208500 | 6.523 01/17/2012 | 02/01/2042
29358Q AA 7 |ENSCOPLC FGN SR NT. .340,324 | ...79.791 247,352 310,000 326,425 (B,791) [ oo | e | 700 | s 4.281 05/03/2012 | 03/15/2021
29364L AL 6 |ENTERGY GULF STATES INC BOND .500,000 | ..100.937 504,685 500,000 500,000 | veveverrrrirenrnes | cevermiennenseennneien | e | e | 0082000 | 6.200 07/22/2011 | 07/01/2033
29364W AT 5 | ENTERGY LOUISIANALLC 673,153 |...97.840 635,960 650,000 672,533 (620) | covorevreereerereei | e [ 2025.000 | ... 4.828 04/24/2015 | 07/15/2044
293791 AF 6 | ENTERPRISE PRODUCTS OPERATING LP .601,000 | ..108.781 543,905 500,000 598,525 (2876) [ eoovvvverreerrirrennes | oo | 8875 | 5.720 08/17/2015 | 03/01/2033
293791 AP 4 | ENTERPRISE PRODUCTS OPERATING LP SENIOR.........coccerrrriemnrieneerinnmnnsesssssnsesssenssssns | evenn | o | ovveerennns | ceeneFE | v 558,835 | ..106.728 533,640 500,000 547,023 (2674) [ ooeververrnereirienees | oo | 08650 | 5.950 08/11/2011 | 10/15/2034
29379V AG 8 | ENTERPRISE PRODS OPERATING LLC SENIOR NT......cocourreeeimmmmieermmniesmsnsessssssessseesessisnennes | coveeee | oo | o0 814,506 | ....94.958 664,706 700,000 802,674 (4,580) [ ..o | e | 8125 | 5.264 06/19/2013 | 10/15/2039
294429  AG 0 | EQUIFAX INC SENIOR NT......ccoviimiiiiiriiiiiiiiissiississesissssssssisssssssssssssssssssssssssssssssssssssnssnnns | soonnes | oo | oo . 569,855 | ..113.371 566,855 500,000 557,747 (2794) [ eoervevrreerereenees o | 0 7.0000 | 6.142 09/20/2011 | 07/01/2037
29444G  AJ 6 |EQUITABLE COS INC DEBS...........oooiiiiiiiniineiiesisiisssisssssssssssssssssssssssssssssssssssssssssssssnns | sooones | oo | cosseianns G AFE | 98,450 | ..125.010 125,010 100,000 99,290 B0 [ ..o | e | 0 7.0000 | 7.110 12/21/2001 | 04/01/2028
29717P AD 9 | ESSEX PORTFOLIO L P SENIOR NT......cviouuuriieimmrreismanreessssessmsssesssssesssssssesessssessssssssssssssenes | connees | o0 . 495,371 |...99.880 499,400 500,000 496,914 579 | coveveererieeneeniens | oo | 03625 | Lo 3.659 05/01/2013 | 08/15/2022
29736R  AA 8 | ESTEE LAUDER COS INC......oooorverreriiriasiessssnssssisessesssssssssssessssssesssssssessssssssssssssessssssnnes | aevvees | oo ..1FE 197,500 | ..117.964 235,928 200,000 198,549 89 [ s | e | 5750 | 5.823 04/16/2004 | 10/15/2033
29736R AB 6 | ESTEE LAUDER COS INC.....coouuirirmrermerirmreimeressessmnessssesssssnsssssssssssssssssssesssssesssessssssssssesssesssones | svsvees | oo | soeseeesees G AFE | 400,000 | ..105.454 421,816 400,000 400,000 5.550 05/14/2008 | 05/15/2017
29736R  AC 4 | ESTEE LAUDER CO INC SENIOR NT.....ooouriuuurrermrermeresmrmeseressesesmsesessesssssssssssssesssssesssnessssssssnns | sessne . AFE 627,627 | ..120.840 670,662 555,000 619,996 (3158) [ oo [ e | 8,000 | 5.306 08/05/2013 | 05/15/2037
30161TM  AG 8 | EXELON GENERATION CO LLC SENIOR BD......ccovuuurermmrermeremneesareessesesmsessnsesssesesessssessssnseses | seeeee 472,648 | ..100.050 400,200 400,000 463,930 (2,906) [ vooorvernrrrrirrrernes | rverrrririsnsnriiienns | 08250 | s 5.289 01/24/2013 | 10/01/2039
30161TM AN 3 [ EXELON GENERATION CO LLC SENIOR BD.......ccvieurermrirmerimeesereesnesismnesssnsessesesessssessssnseses | serenee 805,238 | ....94.789 710,918 750,000 800,141 (1,973) [ oo | e | 05600 | s 5216 | ID.cces | oo 1,841 | 42,000 | 06/11/2013 | 06/15/2042
30239X  AD 9 | FBG FINANCE PTY LTD....couuueriuureimerimnrisesisseesasssssessssessseesessesssssesssssesssssssessssnsssesessssssssessss. | oseees .. 1FE 591,360 | ..112.206 561,030 500,000 585,650 (4,568) [ ..ooeverrerreriercrins [ wrerrrirerirneninnens | 0008887 | 4.978 [UD..co. | v 1,290 | e 44,063 | 10/02/2014 | 06/15/2035
30239X  AD 9 | FBG FINANCE PTY LTD.....oouiiriuuieimiiimarisesisseesasssisesissse st ssssssssessssessessssssssissssins. | ossies . AFE 567,200 | ..112.206 561,030 500,000 565,137 (2,083) [ coooeverrerrerinenins [ e | 2008887 | 5190 | JD...... 1,290 06/26/2015 | 06/15/2035
302491 AS 4 | FMC CORP SENIOR BD......coouuurrirmmuuirenmasrsessisesssssmsssessssssssssesesessssesssssssssssssssssssssssessssssesssse | svesn | o | svesnes 1| 2FE | 509,000 | ....96.357 481,785 500,000 507,000 (1,000) [ oo | e | 1000 | 4.028 |FA...... 8,537 20,500 | 01/28/2014 | 02/01/2024
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30251B  AE 8 | FMR LLC SENIOR BD SER 144A..........oooiiriieieiieieiieiesie s sssss s sssesssssessessssssnss | soessns .1FE .527,500 | ..106.771 533,855 500,000 524,971 (948) | vvovvrreiereriens | e | 08,1500 | L 4.882 25,750 | 05/15/2013 | 02/01/2043
31331F  AX 9 | FEDERAL EXPRESS CORP BOND SER 1998-1 CL ..112.663 388,241 344,604 340,656 T18 [ e [ e | 08,7200 ] 6.892 04/14/2009 | 01/15/2022
31331F  AX 9 | FEDERAL EXPRESS CORP BOND SER 1998-1 CL ..112.663 422,705 375,194 375,194 .(26.885) [ J.oos | i 11,674 | e 49,764 | 05/18/2009 | 01/15/2022
33738M  AB 7 | FIRST UN NATL BK NC. 121130 484,520 400,000 370,618 2,519 | oo | e | 2006500 | 7.831 09/25/2000 | 12/01/2028
341081 ES 2 | FLORIDAPOWER & LIGHT CO. .119.712 824,816 689,000 824,398 (7,253) [ oo | overerriiessseiioninns | 05650 | s 4.667 09/08/2014 | 02/01/2035
345277 AB 3 | FORD HOLDINGS INC 193,740 | ..120.936 241,872 200,000 199,095 224 [ e | e | 20.9.375 ] L 9.678 07/17/1991 | 03/01/2020
345370 BX 7 |FORD MOTOR CO. 182,742 | ..110.524 221,048 200,000 197,933 1,079 | covveeererrneneriines | e | 008500 | .o 7.114 12/11/2001 | 08/01/2018
345370 BX 7 |FORD MOTOR CO. 179,080 | ..110.524 221,048 200,000 198,489 1,395 | covveeernrinennrines | e [ 008500 [ 7.259 02/06/2002 | 08/01/2018
345370 BX 7 | FORD MOTOR CO...coouuuvirmmmurresmmnrresssesssssmsssisssssssessssesessssesssssessssssessssssssesssssssessssssnesssssenennse | sevenne | oo | oo .377,988 | ..110.524 442,09 400,000 397,641 1,572 | covereererirnennniines | ceverneereiineenenns | 008500 [ oo 6.879 07/15/2003 | 08/01/2018
345370  BY 5 | FORD MOTOR CO BONDS.......c.coirieurrermeeesaessmesssinssssesssssssssesssssssssssssssssssssssssssssssssessssssssanees | soveees | oo | on . ...84,500 | ..116.362 116,362 100,000 93,026 620 | oo | e | 006625 | L 7.840 04/22/2002 | 10/01/2028
345370  CA 6 | FORD MOTOR CO GLOBAL NOTES.........oooceceeeeeeeeeeseeeeeeseessseessessessssnesssssesssssssssssssssssssesssneess | onneee | oo | corveeeneees 2FE | 194,660 | ..123.845 247,690 200,000 197,284 184 | o | cevrerieeneniinenenns | 1450 | 7.654 10/12/2001 | 07/16/2031
347314 AK 2 | FORT EUSTIS/STORY HOUSE LLC.......ouervirremrirmmmriessseresssesssssmsssissesesssessssesssssssessssssesssssenes | sesenne | oo | oo ..1FE 853,200 | ..106.541 852,328 800,000 834,580 | coooovreririernnis [ i (11,859) | oovvveerrrrieeerrians | cevverineennrieenenns | enihi980 | 1oouct 4.669 04/23/2014 | 12/15/2020
347471 AP 9 | FORT JAMES CORP DEBS.........ovicimrrrerieresisssisiesssesssnsssssessssssssssssssesssssssssssssssessssssnsesssess. | sesenne | oo | oo .. AFE 199,578 | ..114.593 229,186 200,000 199,897 15 | e [ e [ o750 [ 7.766 11/23/1993 | 11/15/2023
347471 AP 9 | FORT JAMES CORP DEBS........ccvveeimuereeiiirriiminssiissnsensssssesssssssesssssisssssssssssessssssesssssssessssssssssses | svssnes | o | oneerneens W AFE | e 100,000 | ..114.593 114,593 100,000 100,000 [ ceoocvveemmreeinrens | cverrrrieennneiisnenes | ceveeesrenensieneeni | cevsenneseennnses | oeenn 780 [ e 7.750 01/13/1994 | 11/15/2023
348609 AC 2 | FORT SAM HOUSTON FAMILY HSG L P....occvivreurreriaeressereisissssesssssssessssesesssessssssssssesssnneness. | covsees | oo .. 1FE 770,000 | ..111.084 777,588 700,000 763,875 (3,500) [ v.ooonrveerrareeesrnrnes | e | 5625 | 5114 |MS..... | v 11,543 | e 39,375 | 04/16/2014 | 03/15/2035
356710 BC 8 | FREEPORT-MCMORAN COPPER & GOLD SENIOR BD.......c...csmvveerieviesminnressnensesssenssssssnsenes | cevvees | oo . 511,360 | ....53.303 266,515 500,000 510,316 (392) 5329 |MS..... 7,988 54,500 | 05/02/2013 | 03/15/2043
356710 BC 8 | FREEPORT-MCMORAN COPPER & GOLD SENIOR BD.......co.ccvveeriereeirmaeniesmnsnsessinenssssssnsenes | covvees | oo | cevvvenes 1| 2FE | 471,195 | ....53.303 266,515 500,000 473,761 993 | oo [ e | 5450 | 5783 | MS..... 7,988 06/11/2013 | 03/15/2043
362311 AG 7 | GTE CALIFORNIAINC........oooerririmriciinrresieeesssssssssesssssssssesssssesssssssssssssessssssesssssssssssssssnns | sesense | oo | oo ..1FE 216,500 |....96.198 192,396 200,000 208,250 (786) [ ..ooveeerreeeearrenees | verrvriissreeiirinns | 8750 | 6.236 |MN..... | oo 1,701 | e 30,375 | 07/12/2005 | 05/15/2027
362311 AG 7 | GTE CALIFORNIAINC.....ouierureimrienerereeeee st sessessse et sssss s ss st s ssssssssssessssessssensssssssnsssss. | seneeee ... 1FE 256,250 |....96.198 240,495 250,000 253,372 (329) | oo | oo | 8750 | 6.585 04/12/2007 | 05/15/2027
362320 BA 0 |GTE CORP ..119.739 119,739 100,000 99,303 62 [ e | e | 8,940 | L 7.049 04/15/2002 | 04/15/2028
362320 BA 0 |GTE CORP .119.739 359,217 300,000 312,017 (1,092) [ coonvvverererirerineeins [ e | 06,940 | 6.404 01/30/2004 | 04/15/2028
362333 AH 9 | GTEFLORIDAINC ....96.537 289,611 300,000 308,914 (748) [ eoovvveceeeviieenees | e | 8860 | 6.473 12/05/2003 | 02/01/2028
365298 L4 8 | GARDEN GROVE CALIF UNI SCH DIST GO 112139 560,695 500,000 501,085 (79) | oo | e | 2006.080 [ ... 6.062 10/15/2010 | 08/01/2030
372640 GL 0 | GEORGETOWN CNTY S C SCH DIST GO. .113.332 566,660 500,000 503,853 (449) [ oo | e | 5375 | s 5.308 08/04/2010 | 03/01/2025
373334 UN 2 | GEORGIA POWER CO. . 114.491 572,455 500,000 581,089 (89) [ evvereeeerriamrenees | vererriressrrieriens | 05,950 | s 5.112 10/15/2015 | 02/01/2039
373384 2Y 1 |GEORGIAST. ..103.099 515,495 500,000 502,530 (80) | cevorevreeeerereireei | oo [ o150 | 4128 06/11/2015 | 02/01/2035
375558 BG 7 | GILEAD SCIENCES INC ..102.110 510,550 500,000 504,357 (78) | ovververrererrerrsernins | ceeverireneriinenenns | een 800 | oot 4.560 09/14/2015 | 09/01/2035
375558 BG 7 | GILEAD SCIENCES INC ..102.110 510,550 500,000 507,155 (95) | cevoreerereererenreni | oo | 2008800 | oo 4534 10/09/2015 | 09/01/2035
377372 AB 3 | GLAXOSMITHKLINE CAPITAL INC. ..113.581 567,905 500,000 585,465 (4,838) [ ..o | e | 5375 | s 4540 09/30/2014 | 04/15/2034
377372 AD 9 | GLAXOSMITHKLINE CAPITAL INC FGN NT. . ..109.117 545,585 500,000 511,195 | oo | e (10,333) | oevvveerrrriieenniees | cerverireennriieenenns | 005,650 | i 5.027 02/18/2011 | 05/15/2018
37855P  FR 8 | GLENDALE WIS CMNTY DEV AUTH REV......ceiirvirmmrrreimieresniessiesmssssessseessssesssssssessssssessssssnns | onees | oo | oeseeres 1l AFE | e 238,673 | ..106.261 239,087 225,000 232,779 (2,602) [ oo [ e | 8970 | 6.571 09/20/2010 | 10/01/2029
38141G  CU 6 | GOLDMAN SACHS GLOBAL BONDS.........ccourrerrmmarmiesmmnimesssnesesssessssssesssessssssssssnessssesssssssenss | aeveees | oo | oo .298,509 | ..118.128 354,384 300,000 299,138 51 [ v | oo | 8125 | 6.156 10/17/2003 | 02/15/2033
38141G  CU 6 | GOLDMAN SACHS GLOBAL BONDS.........coereermmerriesmmnreesssnesesssesssssssessssssesssesssssesssseessssssenns | aeveses | oo | oo .203,403 | ..118.128 236,256 200,000 201,985 (117) [ e | e | 8125 | 6.023 12/19/2003 | 02/15/2033
38141G  CU 6 | GOLDMAN SACHS GLOBAL BONDS.........oocuriirimsrreesmsreresssessesssmssssssssesssesssesesssssssessssssessssssnens | coveree 307,875 | ..118.128 354,384 300,000 304,570 (281) [ oo | e | 8125 | 5.968 04/08/2004 | 02/15/2033
38141G  ES 9 | GOLDMAN SACHS GROUP INC........cvreieurrrismeneesiessesisssssessssssssssssessssssssssssssssssssssssnsnssassense | seveees | oo | oo .298,260 | ..112.090 336,270 300,000 299,084 92 [ e | e | 5,950 | 5.985 01/18/2007 | 01/15/2027
38141G  ES 9 | GOLDMAN SACHS GROUP INC........courreeemreeismeneesiessesisssssesssssssssssssesssssssessssssssssssssssnsnssassenne | seveees | oo | oo .397,500 | ..112.090 448,360 400,000 398,662 132 | s | e | 005,950 | L 5.987 03/23/2007 | 01/15/2027
38141G  EU 4 | GOLDMAN SACHS GROUP INC.......cvommrermmrirrermiresmrsesessssesssessssesssssesssssssesssssesssssssssssssssesssane | sessone 286,313 | ..103.976 311,928 300,000 299,240 1,521 | coveeeereerennrienes | ceevereeevensneennes | 005,625 | L. 5.894 07/13/2007 | 01/15/2017
384712 EK 7 | GRAHAM TEX TAXABLE .....oouvverranreressssnsssimsssseessssessssssessssssssssssssssssssssssnsssssssssssssssessssssnsssessssnnns | sosenns ... 1FE 539,785 | ..109.930 549,650 500,000 536,055 (2,487) | oo [ e | 0008250 | .o 4.863 07/09/2014 | 08/15/2031
386244 TW 7 | GRAND RAPIDS MICH BLDG AUTH REV........cocuirirrrernriemersesesneseseesissssssesessessssesssssssssssssens | seneeee ... 1FE .505,000 | ..112.291 567,070 505,000 505,000 | 1vvvvveeeeerieennenes | ceveieeeeisiseeensis | evesennesiieeneessiennes | eveesesssssnnesiinne | 205700 | 5.700 09/15/2010 | 10/01/2030
387883 UF 6 | GRANT CNTY WASH PUB UTIL DIST REV......cocurvieurererirneesseressssesesssnessesessesssssssessessesssnnens. | soneee | oo | voreeeees 1l FE | 405,672 | ..108.151 432,604 400,000 405,199 (196) | cveovrvererrereeiirerens | ceveerieeerireniinens | 2008630 [ oo 5.551 08/29/2013 | 01/01/2043
392684 DP 8 | GREEN BAY WIS REDEV AUTH......ctiuimrirriiieriiieriseressssisesesmesssse s ssssesssssessssessssenssssnssssnses. | soneeee .. 1FE 106,418 | ..109.481 109,481 100,000 105,807 (458) | oo | e | 2008400 | o 5.074 09/11/2014 | 06/01/2029
400524 GV 0 | GUADALUPE-BLANCO RIV AUTH TEX......ooueriuriimmiiimesississiessseesseesessessssessssessssessssssisesssenses | eseies AFE 516,250 | ..105.133 525,665 500,000 514,821 (903) | oo | e | 208833 [ 4.487 06/12/2014 | 04/15/2033
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406216 AX 9 | HALLIBURTON CO SENIOR NT.....rvuuureimrimereseeesnessessessesssssessssssssssesssssesssssssssssssssesssssesssnsssenses | oseees ..1FE 504,533 | ..112.713 563,565 500,000 501,091 (504) [ oo | overerresessrsiinnes | oo 6.150 | ..... 6.095 | MS.... 9,014 30,750 | 03/11/2009 | 09/15/2019
41013M  TT 7 | JOHN HANCOCK LIFE INSURANCE CO'......coomiummriemmeimmmeenensssesssssssesssssssssssssssssssssesssssssssnens. | essees ... 1FE .300,000 | ..114.833 344,499 300,000 300,000 | vvoooeirieneies | e | e | v | oo 6.000 | ..... 6.000 | FA.... 6,805 08/28/2003 | 08/15/2023
41013M  UX 6 | JOHN HANCOCK LIFE INSURANCE CO......curruurimmrrimnrimmeessneiersesse st sessssssnssssesssssnsessens | essees . AFE .400,000 | ..113.643 454,572 400,000 400,000 | coooooonriiiinninis [ e [ s | e | s 5.800 | ..... 5800 |MS..... 09/18/2003 | 09/15/2023
413875 AN 5 | HARRIS CORP. 881,250 | ..109.994 824,955 750,000 874,688 (5,250) [ oo | e | e 6.150 | ..... 5.234 10/22/2014 | 12/15/2040
414009 HC 7 |HARRIS CNTY TEX CULTURAL ED FACS REV. .500,000 | ..103.015 515,075 500,000 500,000 03/25/2013 | 12/01/2031
418056 AH 0 |HASBROINC 564,025 | ..114.621 573,105 500,000 546,352 (4,002) [ oo [ e | 8600 | 5.851 08/04/2011 | 07/15/2028
42217K  BA 3 |HEALTH CARE REIT INC. 498,155 | ....98.474 492,370 500,000 498,724 185 | orvvveercrrinneneins | ceererineneriinenenns | 0003750 | v 3.764 12/06/2012 | 03/15/2023
42824C  AQ 2 |HEWLETT PACKARD ENTERPRISE CO 496,030 | ....97.053 485,265 500,000 496,082 52 [ oo | e | 28,2000 | 6.250 10/07/2015 | 10/15/2035
431116 AB 8 | HIGHMARK INC 513,775 | ..101.535 507,675 500,000 508,466 (1,722) [ oo | oo | 7500 | s 4623 .. 12/07/2012 | 05/15/2021
431116 AC 6 | HIGHMARK INC SENIOR NT SER 144A, . 529,290 | ..100.377 501,885 500,000 525,803 (1,046) [ oo | e | 8125 | 5.786 | MN.. 3,860 30,625 | 09/28/2012 | 05/15/2041
437076 AP 7 | HOME DEPOT INC.....ovvorurrimmmarriessarresssiesssssesessessssessesssaessssssssesssssssessesssssssssssessssssesssssssssoses | oonnes | oo | oeevveesnes CAFE | 470,575 | ..100.766 503,830 500,000 500,000 1,839 | oo | oo | 05,400 | ... 5.738 07/13/2007 | 03/01/2016
438670 T3 5 | HONOLULU HAWAII CITY & CNTY ..oooouuirvermueeresmmmerismmmnsssesssnesssssessessssaessssssesssssssessssssssessssssess | onnees | o0 AFE 969,120 |....94.823 910,301 960,000 968,613 (507) | oo | cermmeriererinniinnne | 0003730 | 3.695 03/26/2015 | 10/01/2031
44106M  AQ 5 |HOSPITALITY PROPERTIES TR SENIOR NT......ooouiiiiiiiiriiiciiniiiensiiesisisssesisesissesssassssseseses. | coniens | o0 .196,790 | ..103.213 206,426 200,000 198,009 357 [ v | e | 205,000 | 5.082 08/09/2012 | 08/15/2022
44106M  AQ 5 |HOSPITALITY PROPERTIES TR SENIOR NT......oouiiiiiiiiriiiniiiiniicriissieissessssenssssssssssssnssns. | convees | oo | cevvieens 1. 199,472 | ..103.213 206,426 200,000 199,672 59 [ e | e | 5,000 | 5.013 08/10/2012 | 08/15/2022
442435 4Y 6 | HOUSTON TEX UTIL SYS....oicuurrvermierresieesessiassessserssssssesssssesssssssssssssssenssssssesssssssssssssssesssess | coseeee | oo | o0 ..1FE 502,500 | ..104.572 522,860 500,000 501,875 (357) [ eorrreeerriinrennes | e | 0003228 | s 3212 04/03/2014 | 05/15/2022
442435 5B 5 | HOUSTON TEX UTIL SYSTEM.....couuirveiruicreerierriisssseessssssessasessssssesssssssessssssssssssssssssssssnssssssnns | coneeee | oo | o0 ..1FE 519,460 | ..103.968 519,840 500,000 517,464 (1497) [ oo | e | 00 3.828 | 3.685 .. . 09/12/2014 | 05/15/2028
44266R  AC 1 | HOWARD HUGHES MEDICAL INST......cooiveruuereermrsiessssrmesasseesesssssessssssssssssssssssssssessssasssssssens | svsssee | oo | cosresnenes W AFE | 511,300 | ..104.132 520,660 500,000 508,710 (1413) [ o [ e | 03500 | s 3423 |MS..... | oo 5801 | ..o 17,500 | 03/04/2014 | 09/01/2023
448055 AC 7 |HUSKY ENERGY INC NOTE 575,980 | ..103.716 518,580 500,000 506,332 | vvvveoerrriiiennnes | e (15,196) | .evvvvvvererresrsnriees | cevverieenriiieenenns | 00008.200 | 1.oud 5382 |MS.... | oo 9,088 | ..ovvvvvene 31,000 | 06/03/2011 | 09/15/2017
449505 AA 4 |IFM US COLONIAL PIPELINE 2 LLC SENIOR NT. 564,230 | ..106.968 534,840 500,000 536,129 (8,029) [ veoovveeereeeieeenes | oo | 208450 | .. 5.716 | MN... 5,301 32,250 | 07/12/2012 | 05/01/2021
45665Q AF 0 [INFINITY PPTY & CASUALTY CORP SENIOR BD 319,776 | ..104.071 312,213 300,000 316,863 (2,363) | vooevrveereeenrcereneons | eveereesrcrsnsconsne | 0005.000 | ... 4691 [MS..... | oo 4,233 | i 40,000 | 11/05/2012 | 09/19/2022
45665Q AF 0 [INFINITY PPTY & CASUALTY CORP SENIOR BD 539,750 | ..104.071 520,355 500,000 533,510 (4,998) [ ..o [ e | 25,000 | 4632 |MS..... 7,055 04/15/2013 | 09/19/2022
457153  AF 1 | INGRAM MICRO INC SENIOR NT. .250,545 | ..102.185 255,463 250,000 250,338 (61) [ oorerverenenrerirenneens | cevrererseneriisenenes | 005,000 | ...t 4.989 [FA ..o | o 4897 | oo 12,500 | 08/08/2012 | 08/10/2022
457153  AG 9 | INGRAM MICRO INC 524,335 |...99.631 498,155 500,000 521,800 (2,535) [ oo | overerriiensnriiniens | 950 | s 4720 [JD..cco. | e 1,085 | ..o 24,750 | 03/31/2015 | 12/15/2024
458140 AN 0 | INTEL CORP 495,575 | ..100.060 500,300 500,000 496,293 233 | oo | e | 0008000 | .. 4.036 877 20,000 | 12/11/2012 | 12/15/2032
459200 GJ 4 | INTERNATIONAL BUSINESS MACHS NOTE 567,500 | ..107.299 536,495 500,000 501,125 | oovvvvvcreriircennes | e (13,500) | oevvvevrerrrieeeenenes | cerrerereennriisennnns | 00005.700 | oo 5.022 02/04/2011 | 09/14/2017
459200 HU 8 |IBM CORP, 498,960 | ..103.413 517,065 500,000 499,181 116 | e | v | 000:3.625 | i 3.633 02/12/2014 | 02/12/2024
460146 AP 8 | INTERNATIONAL PAPER CO. 194,420 | ..115.924 231,848 200,000 198,593 233 [ oo | e | 2 8.875 | 7.072 08/28/1998 | 11/01/2023
460146 AP 8 | INTERNATIONAL PAPER CO. .191,800 | ..115.924 231,848 200,000 197,930 342 | oo | e | 208875 [ L 7.169 09/09/1998 | 11/01/2023
460146 CM 3 | INTERNATIONAL PAPER CO. . 503,535 | ....99.558 497,790 500,000 503,411 (124) [ oo | oo | 05,000 | s 4.965 05/14/2015 | 09/15/2035
478165 AG 8 | JOHNSON S C & SON INC......oooumurriermmrresssiieressimesssssesesseessssssessseesesssssesssssssessesssseessssssessssssnenss | onnees | o0 .. 1FE 545,000 | ..104.209 521,045 500,000 543,050 (1,800) [ veoooarreerrmreearrennes | e | 800 | s 4.404 12/01/2014 | 09/01/2040
478898  FF 1 | JOHNSON CNTY TEX TXBL SER 2015........cccmurrieummmmmreeineesninessesnsnsssssessissssesssssssssssssessssss | oonees | oo | onseeres 1l AFE | 500,000 | ..101.504 507,520 500,000 500,000 | eveveermrrrierenrnes | cevesnrernerieennniies | e | e | o827 | s 4.627 12/08/2015 | 02/15/2035
48203R  AD 6 |JUNIPER NETWORKS INC SENIOR BD........ccrrvemmmrrermmnresimseresissnnssssnsessesssesssssssssssssssnssssenss | sesnne | o | oo 543,250 | ....94.454 472,270 500,000 539,112 (1,602) [ oo [ e | 5,950 | 5476 06/10/2013 | 03/15/2041
48203R  AF 1 [JUNIPER NETWORKS INC SENIOR BD........ccrrrveemmreermnresmmnesesssssenmsssnsessessessesssssssssssenssssenss | sesene | o | oo 544,905 | ..104.778 523,890 500,000 527,264 (6,415) [ veoovveerereeerrennes | e | 4600 | 4221 |MS..... 6,742 23,000 | 04/15/2013 | 03/15/2021
48203R  AG 9 [JUNIPER NETWORKS INC......covveriuurririmmriesinsrsesssessessesessssssssssssseesesssssssssssssssssssessessssasssssens. | sovenes 518,895 | ....99.824 499,120 500,000 516,730 (2,165) [ oo [ e | 45000 | 4.336 02/04/2015 | 03/15/2024
482480  AE 0 | KLA-TENCOR CORP......ovoouurrreiinressssisssessesssssessssssassssssssesssssssesssssssse st sssssssesssssssessssssssens | connees | o0 520,900 | ..101.449 507,245 500,000 518,384 (2322) [ oo [ e | 4650 | 4.463 12/22/2014 | 11/01/2024
482480  AF 7 | KLA-TENCOR CORP......ovvuuurrveiieresseesissasssessssessssssassssssssesssssssessssssse st sssssssesssssssessssssssens | consees | o0 LA 558,125 | ....96.785 483,925 500,000 555,703 (2/422) [ oo | e | 5650 | 5.062 04/01/2015 | 11/01/2034
482490 AA 9 |KKR GROUP FINANCE CO Il LLC SENIOR BD SE.......cosvvuermreermmeereeemmeneeseesssessessssessssssssssssssssnes | sooneee | oo | serereees 1| AFE | 511,130 | ..103.629 518,145 500,000 510,107 (384) | cveorrvrrerrereeiieninns [ e | 2008500 | oo 5.380 05/02/2013 | 02/01/2043
482490  AA 9 |KKR GROUP FINANCE CO II LLC SENIOR BD SE.......vvverrmmmreesmmnmsressssssssssessssssssssessssssssssnsens | svvenes . AFE 636,838 | ..103.629 709,859 685,000 640,990 1,661 | oo | o [ 2005500 | ... 5916 07/24/2013 | 02/01/2043
485134  BK 5 | KANSAS CITY POWER & LIGHT CO SENIOR NT......ooiiurrrircimmeesensreesssenssssssssssssssssasssssnsens. | eveees . 562,570 | ..109.161 545,805 500,000 511,297 | covoreeeeienriies | ceereninnns (10,428) | ..coovvvvereeenrrirenes | cevvreeeirmsnrrenries | 008375 | Lo 5.666 02/11/2011 | 03/01/2018
486063 MF 4 | KATY TEX INDPT SCH DIST GO 12/01/10......curuumurererernrisnerriseriiesesssesssssessssessesssessesssssensssssesenes | soevene | oo | everenne 1l AFE | 1,133,500 | ..108.685 | .............1,086,850 | ............1,000,000 | ....cc....... 1,092,506 | .ooorvoomrvrrerirrans | v (16,890) | ..vvvvevvernreenrrrirenes | cevveerinsniireniine | 005,288 | e 4.665 11/26/2012 | 02/15/2025
49151E  7C 1 | KENTUCKY ST PPTY & BLDGS COMMN........crerurimmrrimmresesemmseriseniseessesssssesessesssnsesesesssnessses | sevsone . AFE 563,835 | ..110.885 554,425 500,000 553,728 (6,384) [ coovvverrerrerineeins [ e | 008373 | 4.765 06/09/2014 | 11/01/2025
4933TW  AH 3 | KEYSPAN CORP......iiiiuiietaiiimsttsstise st b sbs s bbbt | ciiies .239,292 | ..109.479 218,958 200,000 237,173 (2119) [ oo [ e | 5875 | 4.910 02/18/2015 | 04/01/2033
494550  AJ 5 | KINDER MORGAN INC.....coorrirrmmrimimmnreesisensessessesmisessssssensssssssesssssesssssssesssessessssssssesssness | vonees | oo | sesveesnnes | seei2FE | covsrerrird 873,750 | ...91.523 686,423 750,000 843,898 (6,513) [ evverrerereinmrenees | rvererririmssnrieninns | 7400 | 6.352 06/21/2011 | 03/15/2031
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494550 BM 7 | KINDER MORGAN ENERGY PARTNERS SENIOR BD 497,990 | ....82.593 412,965 500,000 498,677 201 [ oo | e | 203450 | 3464 08/08/2012 | 02/15/2023
499764 PM 4 | KNOXVILLE TENN GAS REV SYS SER P. .500,000 | ..109.401 547,005 500,000 500,000 | vvvvvereeervieeeenes | ceveieeeririeenneniis | v | eveeseesiesseneseiens | 208,200 | 6.200 12/08/2010 | 03/01/2032
50076Q AE 6 | KRAFT FOODS GROUP INC SENIOR BD .600,000 | ..101.396 608,376 600,000 600,000 | ..o [ s | e | e | 205,000 | 5.000 06/21/2013 | 06/04/2042
511546 AA 1 |LAKEHEAD PIPE LINE COMPANY LTD SENIOR NT. .563,680 | ..106.760 533,800 500,000 511,498 (10,613) | oo | cevereeieensiseernes | 0720000 | L 6.209 02/10/2011 | 10/01/2018
524660 AW 7 |LEGGETT & PLATT INC SENIOR NT. .249,265 | ...99.089 247,723 250,000 249,544 82 [ s | e | 3400 | s 3410 08/09/2012 | 08/15/2022
52517P 25 9 | LEHMAN BROTHERS HLDS EURO MED TERM NTZ 121,246 | ... 0.073 84 BATT | s | v | ceererisnenssinsnnees | cevesessssieenssssnns | coonneesnnnenn | 00082000 | 5.854 06/01/2007 | 06/15/2027
52517P 25 9 | LEHMAN BROTHERS HLDS EURO MED TERM NT. .310,876 214 293,481 | oovvvrerreereiines | v | s | s | e | 0082000 | 5.852 06/15/2007 | 06/15/2027
52517P  3Y 5 | LEHMAN BROS HOLDINGS MED TERM NTS .337,145 249 340,981 | v | sereiriennneieneenns | e | s | e | 000,625 | 6.700 07/13/2007 | 07/27/2027
52517P  SZ 5 | LEHMAN BROTHERS HOLDING NOTES. 157,778 105 146,498 | ..oovveerrieeeriiins [ reeereismneneiinens | ceeverisnenesiinnnnees | eevesseesenisennsisns | oo | 08,875 [ 5.455 06/18/2004 | 11/15/2017
52517P  SZ 5 | LEHMAN BROTHERS HOLDING NOTES. ..59,312 41 57,074 | covvoeeerrreevenereinnees | cevenieeresisinennnins | cevonnessismensssins | snmnnsseenessesnenees | e | 03878 | s 5.653 06/18/2004 | 11/15/2017
52519F  DJ 7 | LEHMAN BROS NOTES SERIES A......ccvuimririimireiimensessiessessmssesssssssssssssesssssesssssssssssssssnssesess | oonees | oo | oeseeres L (5 I 136,640 9% 136,640 [ ..oovcvveeercrerinrcriiins [ verereiimneneiiiens | ceeverisnenesiinnnnees | eevesieeseneennessns | oo | 08,7000 | 5.700 12/27/2004 | 12/14/2029
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM NOTE..........uccrrrermmmeressensessenesiesssnesesssnensssssessenss. | sesnre | o | o .214,89%6 149 204,672 | oovvveeereriireereiinnes | eevveriennniinennnens | e | e | e | 005628 | s 5.357 03/07/2008 | 01/24/2013
531543 AC 0 |LIBERTY UNIVERSITY INC SENIOR DEB..........crmimrririrmmrieissenneissmnsssssssnsssssssnssssssssmsssssssssssssssnnses | sosens | o | oo 621,192 | ..102.255 613,530 600,000 619,237 (757) [ eoereeeeneeriennes | overerriresseriiniens | 081000 | s 4.926 06/17/2013 | 03/01/2042
534187 AL 3 | LINCOLN NATIONAL CORP.......ccmirreermmreresmmsressisesssssssessssssssssssssssssssssesssssssessssssssessssssessssssens | covenes ..110.093 110,093 100,000 99,756 72 | e | cevversenesiisenenns | 012000 | il 7.224 07/28/1999 | 03/15/2018
540257 AQ 5 |LODI CALIF PUB FING AUTH WTR REV.........iiiiiiirinieisiiinsisiesisnsiisssiiesisisssssssssessssssssssssees | connees | oo .112.281 561,405 500,000 500,000 | ...ooouvinininins | e | e | e | 08387 | 6.387 10/20/2010 | 06/01/2030
540257 AQ 5 |LODI CALIF PUB FING AUTH WTR REV.........coiriiirriricinniiniiieessnrcsnniissesssssssssssessssesssssssseas | conneee | oo .112.281 336,843 300,000 303,285 (500) 6.285 10/26/2010 | 06/01/2030
540424 AP 3 | LOEWS CORP SENIOR NT.....covivrevummcrmiimennesiissesmansmsessssesessssessssssssssssssensssssssessssssessessssenssses | sossn | o | osseeneenns | coene TFE | et 773,465 | .117.024 819,168 700,000 764,428 (3498) [ oo [ e | 08,000 | 5.430 06/21/2013 | 02/01/2035
540424 AP 3 | LOEWS CORP SENIOR NT.....oouuirierummeresimeresssssssisssmsessssesesssssesssssssesssssssesssssssssssssssssssssssessssss. | sesnse | o | oo 587,870 | ..117.024 585,120 500,000 586,328 (1,542) [ ooorrevrrereieennes [ e | 08,0000 | 5.103 09/04/2015 | 02/01/2035
543859 AH 5 | LORAL CORPORATION DEBENTURES..........ommmrvermmarrecssmmmrsesssressssssessessssssssssssssssssssssssssssssssssns | sovenns ..95,760 | ..120.128 115,323 96,000 95,942 8 [ v | vervnririennnrisnnenes | 72000 | i 7.018 10/28/1993 | 09/15/2023
543859 AH 5 | LORAL CORPORATION DEBENTURES.........ccoovrerrmmrrresmnrnesssnnnsessssnssssmsessssssssssssssssssssssnssssnsns | svsn | o | osseenesnns | c00enFE | covivisenrnenns 537,685 | ..120.128 600,640 500,000 518,118 (2899) [ oo [ e | e 7.0000 | 6.509 04/22/2009 | 09/15/2023
544495 UH 5 |LOS ANGELES CALIF DEPT WTR & PWR.....cvuuiivirrinerrieeeiesriseessseesisssssessssssssesssessssesssssnens | soneeee 575,740 | ..112.295 561,475 500,000 567,456 (8,284) [ oo | rverrrriiesseriirinns | 8,166 | 5.355 04/14/2015 | 07/01/2040
546850 BY 3 |LOUISVILLE KY REGL ARPT AUTH ..103.344 516,720 500,000 508,438 (1,901 [ oo e | 003683 | s 3.611 09/12/2014 | 07/01/2024
54866N  BP 3 | LOWES COMPANIES ..125.386 125,386 100,000 96,458 340 [ e [ e | 2722000 ] 7.898 06/16/2000 | 09/01/2027
56045R DE 6 | MAINE STATE MUNI BOND BK ..106.726 426,904 400,000 420,015 (2,378) [ oo [ e | 08450 | 4.200 06/20/2014 | 11/01/2025
564759 PS 1 | MANUFACTURERES & TRADERS TRUST CO ...99.500 298,500 300,000 293,295 2,011 | i [ e | 5585 | 6.030 05/27/2008 | 12/28/2020
565849 AB 2 | MARATHON OIL CORP. L9134 | 913,440 | .............1,000,000 | .............1,195,308 (8,492) [ ..oovrvveerriiennes | reeerriiensnriennens | 08800 | s 5.649 05/05/2015 | 03/15/2032
56585A AF 9 | MARATHON PETROLEUM CORP SENIOR BD ..101.283 303,849 300,000 341,922 (1,711 [ e oo | 08500 | s 5.633 07/17/2013 | 03/01/2041
56585A AF 9 | MARATHON PETROLEUM CORP SENIOR BD ..101.283 506,415 500,000 596,288 (3,864) [ oo | oreeerririnnreriennens | 8500 | 5412 12/01/2014 | 03/01/2041
56585A AF 9 | MARATHON PETROLEUM CORP SENIOR BD ..101.283 759,623 750,000 855,384 (215) [ v | e | 8500 | s 5.685 07/24/2015 | 03/01/2041
570535 AJ 3 | MARKEL CORP SENIOR NOTE ..110.696 553,480 500,000 520,684 (4,683) [ ..o | e | 005350 | s 4977 06/26/2012 | 06/01/2021
570535  AK 0 | MARKEL CORP SENIOR BD........ccoumrrermmmrresmmmmrmeismmneesssseesessssessssssesssessssssesssssessssssessssssnesnsssens | covenes c2FE | 530,615 | ..107.507 537,535 500,000 518,993 (34402) [ oo | e | 900 | 4617 08/08/2012 | 07/01/2022
57419R PG 4 | MARYLAND ST CMNTY DEV ADMIN DEPT......coocmervirmmmremiemmmmmeesmmnesesseessessssessssssssssesssnssssessenne | seveses | oo | oo . AFE 502,500 |..102.817 514,085 500,000 502,167 (250) | covvveereererereeneninn [ e | 2003646 | oo 3.628 09/12/2014 | 03/01/2025
574218 NF 6 | MARYLAND ST HLTH & HGR EDL FACS REV.........coouurviermrrinnieresenessissessssssnesssssesssssssessenes. | weveene | oo | oo ... 1FE 496,250 | ..100.638 503,190 500,000 496,704 70 | e | e | 865 | Lo 4,700 05/21/2013 | 07/01/2036
575158  GP 9 | MASON CNTY WASH PUB HOSP DIST GO.......uvueriuurrieemsrreessseresssmseresssssssessssesssesssssessssssessssnes. | cvvenes I 1|l AFE | 250,000 | ..103.932 259,830 250,000 250,000 | veveeeenrriiiennnes | e [ e | e | 08297 | 6.297 09/15/2010 | 12/01/2030
575898 CS 8 | MASSACHUSETTS ST PORT AUTH......couivveriurriimmmrmessseresssesssssssssssssssssesssssesssssssessssssessessens | wovenne | oo | oo .. 1FE 117,000 | ..116.597 116,597 100,000 115,583 (1,062) [ oo [ e | 08202 | 5.301 09/12/2014 | 07/01/2031
579780  AF 4 |MCCORMICK & CO INC SENIOR NT......ocourreirmereesinresrinesmessssnssssssesssssessssssssssssssensssssssesssses | wesense | oo | oo ..1FE 559,650 | ..108.242 541,210 500,000 500,994 | oo | s (11,930) | oovvveerrnreesncniees | cevveriieenniiieenenns | 005,750 | i 5.137 02/10/2011 | 12/15/2017
582839 AF 3 | MEAD JOHNSON NUTRITION CO.....oovuurirerrirririseisensesinsessieisesssssssessessesssssesessssssessssssssessesssssenssns. | aeenes IO R ..2FE 559,880 | ..107.423 537,115 500,000 558,795 (1,085) | oo [ e | 20.5.900 | .. 5.269 08/26/2015 | 11/01/2039
585055 BT 2 [ MEDTRONIC INC.....ovomrereiemeesmrneseresiesssesessessssssesesssssesssssessssesssessssssssssessssesssssenssssesssesssenses | seseeee ... 1FE 502,931 | ..101.089 505,445 500,000 502,879 (1) | cevoererrenrereeenmenen | e | 00337 [ 4.312 09/02/2015 | 03/15/2035
585055 BT 2 [ MEDTRONIC INC...o.ovomrerrierreesnrieseresmesssesessesessssesssssssessssessssesssssssssssssssessssesssssesssssesssesssennes | seseee e ... 1FE 519,590 | ..101.089 505,445 500,000 519,246 (344) | oo [ e | 337 | 4173 09/02/2015 | 03/15/2035
585055 BT 2 [ MEDTRONIC INC.....covomiiriireeinsiesesise et ssse s sss s sssse s ssessssensessnssenses | soseee I e FE | 503,171 | ..101.089 505,445 500,000 503,115 (56) | oo | e | 00337 [ 4.310 09/02/2015 | 03/15/2035
590188  JF 6 | MERRILLLYNCH & CO INC.....ooouivimmrireiirriierrise i ssssssessesssssessseessssssssssssessssnseses | seneee 107,730 | ..110.089 125,501 114,000 113,647 330 [ v | e | 28500 ] 6.878 10/19/1998 | 07/15/2018
590188  UN 9 | MERRILLLYNCH & CO.....coouuieeuiiiumriiieiinsiie st ssse s sssss s sssesssses | siseee 194,640 | ..112.401 224,802 200,000 199,603 298 | coveeererireennniinns | e | 08875 | 7.064 06/03/1999 | 11/15/2018
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590188  UN 9 | MERRILL LYNCH & CO....urveuurermrermmreressnneesersessesessesssessssessssssssssssssesssssessssnsesssesssssssssnessssessses | seneeee . ...2FE .112.401 112,401 100,000 99,521 319 | oo [ oo [ 08875 | L 7.294 08/20/1999 | 11/15/2018
591517K  AJ 7 | METHANEX CORP. ...81.300 406,500 500,000 516,393 (B07) | cvvoeeveerrereveirenees | ceveeriereriveniieens | 2008650 | oo 5.464 01/14/2015 | 12/01/2044
591517K  AJ 7 | METHANEX CORP. ....81.300 406,500 500,000 523,384 (866) [ ..o | e | 205650 | 5.389 01/21/2015 | 12/01/2044
59217G ~ AX 7 |METROPOLITAN LIFE GLOBAL FDG | MED TERM ...99.404 497,020 500,000 499,830 28 | coeoeriereinenrienens | eevenerieeerenenes | 02:3.000 | L 3.002 01/10/2013 | 01/10/2023
59217G  AX 7 | METROPOLITAN LIFE GLOBAL FDG | MED TERM ...99.404 497,020 500,000 487,975 1,950 | coveverecrerereeneniines | e [ 2003.000 | oo 3.097 03/04/2014 | 01/10/2023
597839 CF 4 |MIDLOTHIAN TEX CMNTY DEV CORP. ..107.030 417,417 390,000 435,597 (1,983) [ oo | overerriiennnriennnns | 05500 | s 4.902 04/27/2015 | 09/01/2034
60871R AD 2 | MOLSON COORS BREWING CO SENIOR BD. ...97.073 582,438 600,000 616,949 (B67) [ vevorvererrrianrenees | vererririmsseriiriens | 205,000 | s 4.849 06/11/2013 | 05/01/2042
61166W AN 1 | MONSANTO CO. ..87.272 436,360 500,000 506,110 (351) | oo | e | 000200 | o 4.145 06/27/2014 | 07/15/2034
61166W AN 1 | MONSANTO CO. ..87.272 436,360 500,000 466,053 A78 | oo | ovvenerienneeeiceniens | 02000 | s 4511 10/16/2015 | 07/15/2034
614810 AB 5 | MONTPELIER RE HOLDINGS LTD FGN SR BD. ..100.600 503,000 500,000 506,700 (1,340) [ oo | e | 700 | s 4.601 01/29/2013 | 10/15/2022
61945C AD 5 | MOSAIC CO SENIOR BD 584,200 | ....97.268 486,340 500,000 580,485 (B,715) [ oo | e | 5450 | 4.664 04/08/2015 | 05/15/2033
61945C AD 5 | MOSAIC CO SENIOR BD .566,320 | ....97.268 486,340 500,000 563,719 (2801) [ oo | e | 05450 | 4.812 05/01/2015 | 05/15/2033
620076 AH 2 | MOTOROLA INC. .186,520 | ..109.687 219,374 200,000 195,214 586 | ovvevrrereririenrniinns | e | oeenn 02500 | o 8.042 03/16/2001 | 05/15/2025
620076 BB 4 | MOTOROLA SOLUTIONS INC SENIOR NT. 500,850 | ....91.677 458,385 500,000 500,504 (94) [ oo | ceererieeneriiennnns | 03,750 | i 3.744 05/15/2012 | 05/15/2022
626717 AF 9 | MURPHY OIL CORP SENIOR BD 497970 |...75.727 378,635 500,000 498,684 226 | oo | e [ 203700 | 3.715 11/27/2012 | 12/01/2022
629568 AQ 9 | NABORS INDUSTRIES INC SENIOR NT. .530,135 | ..102.619 513,095 500,000 505,740 (4,305) [ cooovvverevecieniins [ e | 208150 | 5.800 05/13/2010 | 02/15/2018
629568 AX 4 | NABORS INDUSTRIES INC SENIOR BD 498,350 | ....83.204 416,020 500,000 499,158 206 | oo | e | 04625 | L 4.640 02/17/2012 | 09/15/2021
62983P  AA 3 | NAKILAT INC. .355,000 | ..111.422 557,110 500,000 399,979 7153 | oo [ e | 8067 | 8.545 01/27/2009 | 12/31/2033
629837 AB 1 | NAKILAT INC FGN SUB DEB SER A 144A 418,894 | ..111.442 585,726 525,588 450,258 5,963 | ..o [ e | 8267 | 7.863 07/02/2009 | 12/31/2033
63534P  AE 7 | NATIONAL CITY BANK BK NOTES 458,400 | ..103.364 516,820 500,000 500,000 495 | oo | e | 005,250 | L 5.726 02/08/2008 | 12/15/2016
63534P  AE 7 | NATIONAL CITY BANK BK NOTES .182,880 | ..103.364 258,410 250,000 250,000 5,593 | coooeoreeereeereceeeenes | ceveerereeeenercerinns | 05250 | 7177 08/25/2008 | 12/15/2016
636180 BM 2 | NATIONAL FUEL GAS CO 504,895 | ....92.231 461,155 500,000 504,578 (B17) | oo [ e | 2008200 | o 5.150 06/26/2015 | 07/15/2025
63968A QQ 1 |NEBRASKAPUB PWR DIST. 686,370 | ..108.686 652,116 600,000 681,229 (541) [ oo [ e | 2008323 | 4.653 03/26/2015 | 01/01/2030
644693 KV 4 | NEWHAMPSHIRE ST TPK SYS REV. 512,500 | ..110.037 550,185 500,000 507,884 (1,376) [ oo | e | 8259 | 6.106 05/03/2010 | 11/01/2029
647677 AF 0 | NEW ORLEANS NAVY HSG LLC .931,986 |..100.526 | .............1,005,260 | .............1,000,000 940,488 A,858 | .o | cerverieennrieennnns | 314 | L 4.629 . . 04/23/2014 | 12/15/2029
647677 AJ 2 | NEW ORLEANS NAVY HSG LLC 581,000 | ..100.000 500,000 500,000 577,932 (B,068) [ ..ooeervverrarriarrenes | eeerririnsseriernens | 5754 | 4.952 | ID.oces | e 1,261 | oo 23,975 | 03/03/2015 | 12/15/2038
64972B VT 9 |[NEWYORKN Y CITY HSG DEV CORP .500,000 | ..101.103 505,515 500,000 500,000 | revvverrerirenrnes | eevemmienneniennnnin | e | e | 4000 | 4.400 22,000 | 07/09/2014 | 11/01/2032
650094 CJ 2 |NEW YORK TELEPHONE CO. 291,750 | ..114.186 342,558 300,000 295,935 359 | coveeereereriieneniinns | e | 0085000 [ 6.684 |AO..... | oo, 114 | s 31,980 | 05/18/2004 | 04/15/2028
650094 CJ 2 |NEW YORK TELEPHONE CO. .201,500 | ..114.186 219,237 192,000 196,887 (B13) [ oo | e | 8500 | 6.194 11/04/2004 | 04/15/2028
651639 AM 8 | NEWMONT MINING CORP SENIOR BD... 537,200 | ....80.212 401,060 500,000 533,356 (1,488) [ ..oorveeerriairennes | overervirmnrrrieriens | 08.250 | 5817 |AO..cc. | covvroreeennn T, 791 | s 31,250 | 06/03/2013 | 10/01/2039
651639 AP 1 | NEWMONT MINING CORP BOND..... . . 463,300 | ....72.343 361,715 500,000 466,795 131 | e | e | 004,888 [ . 5.275 05/03/2013 | 03/15/2042
65334H  AE 2 | NEXEN INC FGN SR BD......uuvioriueriiesmmereesssresessessssissssssssssssssssseesssssesssssssessesssssesssssseesssssnens | coneree ol ..1FE .720,402 | ..109.473 711,575 650,000 711,741 (3,352) [ eovrveermreianrennes | e | 5875 | 5.301 06/14/2013 | 03/10/2035
65334H  AG 7 | NEXEN INC FGN BD.....ouurvveruumreisimsrimisaesiesssaesssssesssssssssssssssessssssssesssssessssssssesssssssesssssssesssssnns | coveree ol ... 1FE 835,835 | ..114.033 798,231 700,000 820,578 (5,908) [ ..ooovveerraereerriennes | oveerrriimnrrrieriens | 8400 | 5.360 06/11/2013 | 05/15/2037
65364U  AH 9 | NIAGARA MOHAWK POWER........covveriiuriiiimarreessnesessssessissessissssesssssssssssessssssssssesssssssesssssssnes | coseree I 1| AFE | 499,99 | ....98.510 492,550 500,000 499,995 0 [ e | e | 278 | L 4278 09/22/2014 | 10/01/2034
654894 AE 4 | NOBLE AFFILIATES INC. SR. NOTES......covvieirreeimrrresieesesssssssssesssessssssessssssssssssessssssesssssans | covenes ol ..98,793 | ..117.215 117,215 100,000 99,707 A2 | e | e | 02250 | 7.339 10/21/1993 | 10/15/2023
65504L  AF 4 | NOBLE HOLDING INTLLTD FGN SR BD......ovoourrerieareieimrressnesesssessessssesssssssesssessesssesssesnees | cvvenes ol 539,220 |....69.941 349,705 500,000 521,063 (4,358) [ oo | e | 4625 | 4.289 11/04/2011 | 03/01/2021
65504  AK 3 | NOBLE HOLDING INTL LTD FGN SR BD.......covurimrenrieereerierenseeisssssessssssessssssssessssessssssssssssssssssessens | eoenes . 515,000 | ....55.623 278,115 500,000 513,527 (536) | ovoveeeeeerereeeereeeeces | eveeeeeeeeseeniienn | 005,250 | o 5.097 04/25/2013 | 03/15/2042
655664 AH 3 | NORDSTROM INC DEBS......ccvivimmurreermmreressassressmssssssssssssssssssesssssssssssssssesssssssssssssssssessssssssssssssens | sosenns ol . 296,451 | ..123.611 370,833 300,000 298,332 | covvvvveeeerieennnnen | eevrienrrieeen 142 | i [ e | 208950 | 7.033 10/11/2002 | 03/15/2028
656531 AD 2 | NORSK HYDRO ASA YANKEE DEB.........ccomruimurererimeeesmeresneressesssesesssesssssssssesssssssssnesssssessennse | seneeee o ... 1FE 526,195 | ..124.881 624,405 500,000 514,262 | ..ooovvveveriverrins | eevrreeeeeene(,T4B) | v | cevereeivensiecnnnns | 1150 | i 6.794 03/19/2009 | 11/15/2025
663903 DM 1 | NORTHEAST OHIO REGL SWR DIST WASTEWTR.......cvvuurrimrririnrineiseierssssssesisssssssessssssssnsnes | sevenee IO 1l AFE | 570,000 | ..113.006 565,030 500,000 564,444 | ....ovooevriverriins | eevireeeeenn(5,556) | v | e | 20.6.038 | Ll 5.296 08/13/2015 | 11/15/2040
664787 AD 0 | NORTHERN BORDER PIPELINE CO SENIOR BD SE.......ccccosuvrurrimrieriieiiesiisesisesesiserissssens | woeeee ol 603,700 | ..105.494 527,470 500,000 554,010 | ovoovnevenerirernins | errrenrenne(12,963) | coviorcrnerirennirenis | cevereervensieeninns | e .5000 | Lo 6.212 03/30/2012 | 09/15/2021
664787 AD 0 | NORTHERN BORDER PIPELINE CO SENIOR BD SE..........coooviriimrimnrriieiiesiseiisessisesiessiens | coeeee ol . .585,000 | ..105.494 527,470 500,000 556,667 | ..vvvvveecrererreernes | werneenr(12143) [ oo [ v | 075000 | 6.410 09/05/2013 | 09/15/2021
665789  AX 1 | NORTHERN STATES POWER CO.....cvvvvmmrrrermmerismmmssiisasesseesssesssssessssmssessssssesssssssssssssessennes. | aovenes I 1| AFE | 455,000 | ....91.330 456,650 500,000 456,800 | ..vooovecverercreris | cerrerrineeen 1867 | i | e | 2003700 | i 4.066 |AO..... | cvvrvrerrn 4,812 | i 18,500 | 12/02/2014 | 10/01/2042
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668027 AT 2 | NORTHWESTERN BELL TEL CO.....ooouurveeimmereerinniisreissasnssssssesessiessssssasssssssessssssssesssssessess | covenes . 196,843 | ..111.084 222,168 200,000 198,497 M3 | e e | 1750 | 7.874 15,500 | 05/25/2001 | 05/01/2030
669771 AS 6 | NOVA GAS TRANSMISSION LTD DEBS.......ccvvirremrermerimnresnssssaesssesssseesesssesesssssesssnssssesssnens | soneeee . AFE .100,000 | ..121.750 121,750 100,000 100,000 [ cooooviverriiiens | o | cevvienssiennnin | e | e 2875 [ L 7.875 06/16/1993 | 04/01/2023
674599 BM 6 | OCCIDENTAL PETROLEUM CORP........ciivirrirrcrrrissiisessesessessseessessssssssssesssssessessssssssssens | seneeee .196,500 | ..121.560 243,120 200,000 198,624 125 | i | e | e 0.200 | il 7.328 01/05/1999 | 04/01/2028
674599 BM 6 | OCCIDENTAL PETROLEUM CORP. ..121.560 486,240 400,000 394,425 506 [ .ovvveoreerreeeneienns | coreienesrneiinnns | 20 7.2000 | 7.464 01/13/1999 | 04/01/2028
674599 BM 6 | OCCIDENTAL PETROLEUM CORP. ..121.560 121,560 100,000 98,917 98 [ oo | e | 0 7.200 | s 7.404 02/03/1999 | 04/01/2028
674667 QR 4 | OCEAN CITY MD. . 113.524 567,620 500,000 561,815 (9,257) [ vovvververereenrennes | vererviressneioninns | 5875 | s 5114 |MN..ooo | e 4,829 | e 29,375 | 06/02/2014 | 11/01/2028
675232 AA 0 | OCEANEERING INTL INC ...86.172 430,860 500,000 498,989 44 | e [ e | 24650 | 4.661 22,863 | 01/22/2015 | 11/15/2024
677050 AC 0 | OGLETHORPE POWER CORP BOND SER 2007 144A. 114813 574,065 500,000 572,882 (5,206) [ veooeurveeermrrinrrennes | veeerririsnsnriennens | 8191 | s 5.260 | .overe | vrrereennn 15,520 | o 30,955 | 01/23/2013 | 01/01/2031
677050 AE 6 | OGLETHORPE POWER CORP NOTE 2009-A SER 14 ..110.588 552,940 500,000 499,905 A6 | oo | e | 208100 L 6.105 30,500 | 02/11/2009 | 03/15/2019
677050 AJ 5 | OGLETHORPE POWER CORP BOND SER A. . ...92.477 462,385 500,000 495,335 187 | e | ceeverieeneriinenenns | enihi200 | o 4244 | D..e. | e 1726 | 21,000 | 01/08/2013 | 12/01/2042
677071  AB 8 | OHANA MILITARY COMNTYS LLC BOND SER A CL.....ccrveruumrririmrreciimeneeesensesssnsnessssesssessnnenes | cvesnes | oo | oveernenes VAFE | s 278,000 | ..110.661 276,653 250,000 273,556 (1,333) [ oo | e | 8,043 | L 5434 |AO..... | covvrireeern 3767 | e 15,108 | 09/05/2012 | 10/01/2034
677071 AF 9 | OHANA MILITARY COMMUNITIES LLC BOND SER.......cvvvermmrreemmmereiismermsessssseessenessssessssssenens | wevenne | o | oo 247,817 | ..108.614 263,886 242,958 246,169 (388) [ vooveareverrmrriarrennes | rererriienneeiiens | 5675 | s 5564 |AO..... | covvririeen 3438 | e 14,446 | 04/26/2011 | 10/01/2026
677071  AM 4 | OHANA MILITARY COMMUNITIES BND SER B 144..........oocoirrviimerrerenrisienssesesseessssssensessnennes | weveene | oo | oo .137,033 | ..107.560 156,801 145,780 140,359 625 | oo | e | 005,462 | L 5811 36,989 | 12/09/2009 | 10/01/2026
677071  AM 4 | OHANA MILITARY COMMUNITIES BND SER B 144.........covveummcrrerrenreriensreeiinenessssessesssssssssssens | cvvenes 538,400 | ..107.560 537,800 500,000 526,585 (2,954) [ oomrvrveireneeiienenes | v | 05462 | s 5.072 01/31/2012 | 10/01/2026
67740Q AG 1 | OHIO NATIONAL FINANCIAL SVCS INC SENIOR........c.covuurieiiiinniinniissniisieisisisssssssssssssssnnies | cvves | oo | oo 597,490 | ..117.904 589,520 500,000 579,888 (5,416) [ vooovvverrereiirrennes | e | 08633 | s 5.551 66,250 | 10/29/2012 | 05/01/2031
67740Q AG 1 | OHIO NATIONAL FINANCIAL SVCS INC SENIOR..........oouriiiiiiriinriisneiisiessseeissisnsessssssssnnaes | ceves | oo | oo . .585,600 | ..117.904 589,520 500,000 570,937 (4,756) [ ooovvvereneeiiennes | e | 08633 | 5.663 12/07/2012 | 05/01/2031
677659 U2 8 | OHIO STWTR DEV AUTH.....oooieiiiaericimesesssesressessssssssseesssesssssssesssssssssssssssessssssseesssssssesssss | svesnnn | o | covenes 1|l AFE | 417,323 | 111178 405,800 365,000 409,799 (B,707) [ veoovveeereiirrenees | veerrriivssrreierenns | 8,080 | 5.291 10/03/2014 | 12/01/2031
678331 DD 8 | OKANOGAN CNTY WASH PUB UTIL DIST REV......coucuuerrirmerrieimnsrneseneesesssssssssssssssssensnesssnenes | wesnse | o | oo .346,450 | ..113.263 368,105 325,000 344,388 (825) [ .eooovveerrneeearrenees | e | 8,046 | 5.672 07/19/2013 | 12/01/2040
67910H MS 6 | OKLAHOMA MUNI PWR SYS BABS........ccvuuurerrereeimrresssrssssessssessssesessessssessssssssssesssssessssssssssnsens. | sessne 463,725 | ..113.674 471,747 415,000 459,989 (1,949) [ oo e | 0008310 | 5.647 02/14/2014 | 01/01/2040
682330 AR 8 | ONCOR ELECTRIC DELIVERY ......rvuruirermreimneeesmeeesseressressesessesssssessssesssssssssssssssssssnesssnesssssenssns | sessone 186,000 | ..120.355 240,710 200,000 195,640 737 [ oeveeeeereeevmsernens | ceeeereeesrssisnnns | 20 7.0000 | il 7.527 12/17/2002 | 09/01/2022
68245) AB 6 | ONEBEACON US HOLDINGS INC SENIOR NT.....oouriummrimrermrresnriseneeisssesessssessesssssssesssessssseses | seveene 506,250 |..101.730 508,650 500,000 504,051 (694) | oo | e | 00800 | oo 4.543 11/27/2012 | 11/09/2022
68268N AC 7 | ONEOK PARTNERS. 609,250 | ....85.572 427,860 500,000 595,180 (4,966) [ ..o [ oo | 8650 | 5.458 03/28/2013 | 10/01/2036
68268N AG 8 | ONEOK PARTNERS LP SENIOR BD. .866,078 | ....76.810 576,075 750,000 854,613 (4,299) [ oo [ e | 8133 | 5.311 05/28/2013 | 02/01/2041
68389X AV 7 | ORACLE CORP 502,500 | ..100.311 501,555 500,000 502,303 (132) [ eoerrreerrnerrienees | overerriienseriennene | e300 | s 4279 07/02/2014 | 07/08/2034
68389X AV 7 | ORACLE CORP 503,615 | ..100.311 501,555 500,000 503,330 (190) [ vovvrrevmmenreamrennes | vererrirenserieniens | e300 | s 4.269 07/15/2014 | 07/08/2034
68389X BE 4 | ORACLE CORP 492,270 | ....94.459 472,295 500,000 492,541 271 [ s | e | 22.3.900 | o 3.961 05/05/2015 | 05/15/2035
693476 BB 8 | PNC FUNDING CORP SUB NTS.... 484,060 | ..104.144 520,720 500,000 499,502 1,992 | oo | e | 205,625 | 5.810 04/10/2008 | 02/01/2017
69349L  AE 8 | PNC BANK N/A BANK NOTE 527,650 | ..109.925 549,625 500,000 504,096 (3,072) [ oo | e | 8875 | 6.515 05/27/2008 | 04/01/2018
69352 AN 7 | PPLENERGY SUPPLY LLC SENIOR NT. 546,980 | ....62.369 311,845 500,000 528,384 (5,873) [ eorververereinrenees | oveerrviimnrneiennens | 800 | 4.205 11/21/2012 | 12/15/2021
69352 AN 7 | PPLENERGY SUPPLY LLC SENIOR NT. 498,310 | ....62.369 311,845 500,000 498,873 281 | e | e [ 04,600 | o 4616 09/11/2013 | 12/15/2021
69352) AN 7 | PPLENERGY SUPPLY LLC SENIOR NT. 492,000 | ....62.369 311,845 500,000 494,571 1143 | e | oo [ 004,600 | .o 4.675 10/07/2013 | 12/15/2021
69362B AY 8 | PSEG POWER LLC SRNT. ..103.028 515,140 500,000 515,313 (3,534) [ coovrvrrereerreriinnines [ e | 0150 | 3928 05/07/2012 | 09/15/2021
70109H  AM 7 | PARKER-HANNIFIN CORP.........ovvvumiereirmerriiieariesssersesssessessssessssssssssssssssesssssssesssssssessssssssssssssnns. | aevvees | oo . . .101.344 | ............1,013,440 | .............1,000,000 | .............1,004,693 (263) [ oo | e | 4200 | 4179 11/19/2014 | 11/21/2034
70212F  AA 1 | PARTNERRE FINANCE ALLC SENIOR NT......cccoviuuuurieimmereesmereessssssessssssrsssssseesssssessssssssssssses | woniee | oo | coveseesens W AFE | 587,200 | ..110.244 551,220 500,000 526,160 | ..vvvveeerrriirenrnes | e (17,440) | .ovvvvecrerisrerrin | cevverieenniieenenns | 0 8.875 | i 5.854 07/18/2012 | 06/01/2018
702138 AA 9 | PARTNER REFINANCE B LLC SENIOR NT.......vviuumeeeirnnrisisnsissnessssieessessssessssssessssssssssessnns | onnees | o0 .. 1FE 552,855 | ..109.687 548,435 500,000 527,057 (7,551) [ ooerveveernnreeiieenees | oveerrrivsnseeieninne | 05,0000 | 4522 08/13/2012 | 06/01/2020
702333 5E 1 | PASADENA TEX INDPT SCH DIST......ovieieurreismensessssessssssssssssessssssssssssssssssssssssssssssesssssssenns | covsees | oo ..1FE .303,000 |..103.349 310,047 300,000 302,683 (200) [ oo | e | 4089 | 4.049 06/05/2014 | 02/15/2030
705322 AJ 4 | PEDERNALES ELECTRIC COOP INC BOND SER 02.......cocervvrerrirrrrrnrireeesneresssesssessssessssessnnss | seveee | oo | covveeeeees ...1FE 192,000 | ..110.930 221,860 200,000 196,389 44 | oo | e | 025,952 | L 6.200 06/17/2009 | 11/15/2022
705322 AJ 4 | PEDERNALES ELECTRIC COOP INC BOND SER 02..........cvvrimrrrrrimmreenererneessesessesssssesesessnns | ceeeee ... 1FE 553,750 | ..110.930 554,650 500,000 529,562 (5,375) [ ceorerereverrenemneenns [ e | 0008952 | 5.374 .. 07/12/2011 | 11/15/2022
70914P  NF 5 | PENNSYLVANIA STATE BABS.......coouerermreermrismsessaersssesssssessssesssesssssessssesssssesssssessssssssssssssesssnens | soesees ... 1FE .549,500 | ..109.209 546,045 500,000 540,681 (6,344) | oo [ v | 0008350 | 4.868 [MN..... | covooerrrenne 4,397 | oo 26,750 | 04/14/2014 | 05/01/2030
709599 AH 7 | PENSKE TRUCK LEASING/PTL SENIOR NT SER 1....cccoumreermriirreiienriesiiesrinesssnsssessssssssesssssssens | soeeees | oo | covvevneees ...2FE 502,040 | ..104.545 522,725 500,000 501,247 (227) [ oo | e | 875 | 4.855 [ | e 11,553 | e 24,375 | 07/19/2012 | 07/11/2022
71343P  AC 5 | PEPSIAMERICAS INC.......coouiiruiriemrieeesisesesie st sesessssse s sssseseses st sessssesssesssesssnes. | eseees .. 1FE 554,050 | ..116.024 554,595 478,000 548,346 (3,802) [ coovrverrerrrerierceins [ wererrrirerirncniinnnns | 0008500 | oo 4.745 | MN.. 3313 26,290 | 07/02/2014 | 05/15/2035
713448 BS 6 | PEPSICO INC......oouuiieuiiieniieiisesei et sis s bbb sinnne | cioeee ...1FE 562,975 | ..108.478 542,390 500,000 559,616 (2,519) [ oo [ e | 875 | 4.330 [MN...oo | e 4,007 | .o 24,375 | 09/03/2014 | 11/01/2040
T1644E AR 9 | PETRO CANADA.....ovitmriitieereisiess s ssis st enssnsesssniane | crnnes | oo | cesereesees G AFE | e 190,000 | ..119.923 239,846 200,000 196,037 357 | covereererieenneinns | e [ 072000 | 7.368 |MN..... | coovvernes 1,764 | oo 14,000 | 03/08/1999 | 11/15/2028
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71644E  AG 7 | PETRO CANADA SENIOR NT..iiuuiveumrermeermeesmeessneresssssesssssssessssesssssssssssssssesssssssssesssssesssesssens | sossees ... 1FE 685,332 | ..101.201 607,206 600,000 674,835 (4,063) 5.209 | MN.. 4,499 35,700 | 06/19/2013 | 05/15/2035
717081 DB 6 | PFIZER INC SENIOR NT.....cviuuiiimuriinireeeriiesssiesessesesesssssesssesss e ssssse st ssssssssesssssssesesssasensens | soneeee ... 1FE 699,293 | ..112.703 788,921 700,000 699,830 79 | coeerereerrinenrirenens | cevenerineerieennnes | 0008200 | Lo 6.206 | MS..... | covoevreenne 12,723 | e 43,400 | 03/17/2009 | 03/15/2019
718507  BK 1 | PHILLIPS PETROLEUM CO.....oouurirmieimmrirmerimnresaseesesesmsessssssesssssssesssssesssssssssessssessesssssesssssesess. | seneeee . AFE 494,375 | ..120.195 600,975 500,000 496,324 296 | oo | e [ 20720000 [ L 7.080 8,822 35,000 | 06/01/2009 | 03/30/2029
718546  AH 7 | PHILLIPS 66 ..100.392 501,960 500,000 550,836 (1,994) | cooevveerererirneeens [ e | 008875 | 5.285 4,829 88,125 | 07/23/2013 | 05/01/2042
718546 AH 7 |PHILLIPS 66. .100.392 | .............1,003,920 | .............1,000,000 | .............1,134,668 (5,213) [ oo | overereiiessnriennens | 5875 | s 5.150 11/13/2014 | 05/01/2042
718781 CE 5 | PHILOMATH ORE SCH DIST. ..116.016 290,040 250,000 285,753 (3432) [ oo | e | 0 BAT2 | 4.698 06/09/2014 | 06/15/2027
720186 AH 8 | PIEDMONT NATURAL GAS CO INC. ...97.504 487,520 500,000 499,191 A6 | oo | e | 8100 | L 4107 09/15/2014 | 09/18/2034
72018Q AD 3 | PIEDMONT NATURAL GAS CO INC MED TERM NT. ..126.821 634,105 500,000 518,884 (2,312) [ oo [ v | 2007400 | 6.920 .. 9,022 03/03/2009 | 10/03/2025
72650R AR 3 | PLAINS ALL AMERICAN PIPELINE L P SENIOR ...91.119 455,595 500,000 546,771 (564) [ veooereeermrriarrennes | oveeervirresseniiniens | 08650 | 6.075 | J.eoees | coverrenns 15,395 | oovevercrrriieeennes 10/08/2015 | 01/15/2037
72650R BF 8 | PLAINS ALL AMER PIPELINE LP/PAA FIN CORP . ....81.053 607,898 750,000 762,638 (1470) [ oo | e | 003600 | s 3.534 | MN.. 4,438 30,900 | 03/04/2015 | 11/01/2024
731167 EA 6 | POLK CNTY FLAUTIL SYS REV 09/14/10........vvveeuurreermaeeressmsersssmsnesseesesesseessseesessssesssssesesssessnenee | cvesnen | o | cveenes 1| AFE | 708,359 | ..111.654 764,830 685,000 704,576 (2510) [ oo | e | 5,935 | 5.739 | AO..... | wovervrennes 10,136 | oo 70,330 | 08/07/2013 | 10/01/2040
731167 EA 6 | POLK CNTY FLAUTIL SYS REV 09/14/10........vvueeumrreermaerressmmeressssessessssnsesssssesssssssssssssesssssenenee | covsees | oo ..1FE 520,790 | ..111.654 558,270 500,000 517,544 (2,247) | oo v [ 005,935 | 5698 |AO..... 7,398 10/09/2013 | 10/01/2040
73358W  HG 2 [PORT AUTH OF N Y & N Joooouiiiriuiriismnrsesssesesseesssssssessssssss st sssssssesssssssssssssssenssssnns. | connees | o0 AL IFE 517,000 | ..101.546 507,730 500,000 515,841 (T73) [ ooeerrverrnnreieenees | overerrirmnseriinnens | 4500 | s 4.352 07/17/2014 | 04/01/2037
73358W  TZ 7 [PORTAUTH NY & N Ju.ioiieiiriiiinriiesseisissresseeessssesssssssesssssssessssssssssssssssssssssesssssssenssssssssens | onnees | oo | oenieres 1|l AFE | 500,000 | ..103.615 518,075 500,000 500,000 | vevvererrriiienrnes | cevesmrernerieennnnies | e | e | o426 | s 4.426 10/07/2014 | 10/15/2034
737679 CY 4 | POTOMAC ELECTRIC POWER........oooouurrreerucresirsiessssreesssnesssssesssssssesssssssessessssssssssssessssssnenes | sovsnes | oo ..1FE 288,913 | ..115.531 335,040 290,000 289,338 37 | oo | evenseeessneeieennnns | 20025750 | Lo 5.772 09/16/2004 | 04/15/2034
740189 AN 5 | PRECISION CASTPARTS CORP........cvverureirmmmriesssnnesssessssssesssssssssssssnsssssssesssssssssssssssessesssnns | soesens | oo ..1FE 746,250 | ..100.847 756,353 750,000 746,365 15 | s | e | 0200 | o 4.221 . 06/04/2015 | 06/15/2035
742404 AN 6 | PRINCETON THEOLOGICAL SEMINARY DEB.........oovvveruumrreimeamreesenersssaesssssssssssssssnssssssmssnssens | cvesnee | o | conrerneens W AFE | 509,030 | ..107.882 539,410 500,000 507,337 (783) [ eovrveeeeneeeerrenees | oveerrrivssseniirinns | 4555 | AATA | W | s MA19 | s 22,775 | 10/16/2013 | 07/01/2026
74251V AH 5 | PRINCIPAL FINANCIAL GROUP INC SENIOR BD.......ccvvouuumrrieemmrrresasenessmcnesssssesssssasesssessssssneses | coneeee | o0 | o0 500,000 |....97.610 488,050 500,000 500,000 | vvvveeerrrieiennnes | cevrimrenniriiennnnies | e | e | 3128 | s 3125 |MN..oo. | oo 1,969 | oo 15,625 | 11/26/2012 | 05/15/2023
74267C  AC 0 | PROASSURANCE CORP SENIOR NT....covouiveumrermnerimmresmeresssrsessesssssssssessssesssesesssssssssssssesssnessses | eessone . 510,760 | ..105.964 529,820 500,000 508,170 (1,196) [ oo | ovenrreerisnsnriiinnns | 205300 | s 5.188 | MN.. 3,340 26,500 | 11/25/2013 | 11/15/2023
743315 AJ 2 | PROGRESSIVE CORP........coouirimmrerererreessssessesssssesssssessesssssssssssssssesssssessssssssessssssssssssssssesssonenes | sesees | oo | sosvesensees e AFE | 94,553 | ..125.549 125,549 100,000 97,434 210 [ oo | e | 8,625 | L 7.007 04/15/2002 | 03/01/2029
743674 AX 1 |PROTECTIVE LIFE CORP SENIOR NT. ..116.402 582,010 500,000 542,194 | oo | e (16,333) | eevrereerrirnnrienes | cevveerinsnrireniins | weene 2375 | 6.166 08/06/2012 | 10/15/2019
743755  AJ 9 | PROVIDENCE HEALTH & SVCS BOND .107.714 538,570 500,000 511,737 (1,739) [ coorrverererrerineeins [ e | 00379 | 4.246 10/09/2013 | 10/01/2023
743862 AD 6 | PROVIDENT COS INC DEBS. ..110.922 221,844 200,000 199,357 336 | covveereererireennniinns | e [ 0072000 | 7.193 12/06/2001 | 07/15/2018
743862 AD 6 | PROVIDENT COS INC DEBS. ..110.922 110,922 100,000 99,420 367 | covvreererieennninns | e [ 0072000 | 7.407 08/08/2002 | 07/15/2018
74432Q AC 9 | PRUDENTIAL FINANCIAL INC.... ..114.458 228,916 200,000 194,313 336 | coveeereererireennniinns | e [ 205750 [ 6.045 12/19/2003 | 07/15/2033
74432Q AC 9 | PRUDENTIAL FINANCIAL INC.... .114.458 228,916 200,000 197,119 170 | eevrereriinrneneins | ceererinensriisenenns | 005,750 | o 5.896 12/29/2003 | 07/15/2033
74432Q AC 9 | PRUDENTIAL FINANCIAL INC.... ..114.458 114,458 100,000 99,000 63 [ e | e | 5750 | s 5.852 01/15/2004 | 07/15/2033
74432Q AC 9 | PRUDENTIAL FINANCIAL INC.... ..114.458 343,374 300,000 298,277 107 | eevrereriinnneneens | ceeveriseneriinenenns | 005,750 | i 5.808 02/12/2004 | 07/15/2033
745332  BL 9 | PUGET SOUND ENERGY INC MED TERM NT SER B ..133.633 668,165 500,000 525,600 (2,034) [ oo | e | 0 7.0000 | 6.498 08/07/2009 | 03/09/2029
747525 AJ 2 | QUALCOMM INC L9117 456,085 500,000 500,738 (27) | oo | v | 2008650 | oo 4.643 05/14/2015 | 05/20/2035
747525  AJ 2 | QUALCOMM INC 91217 456,085 500,000 488,611 361 [ e [ e | 24850 ] L 4762 06/05/2015 | 05/20/2035
747525  AJ 2 | QUALCOMM INC 91217 456,085 500,000 465,113 943 | oo | e | 4650 | L 5.009 07/24/2015 | 05/20/2035
74834L AN 0 | QUEST DIAGNOSTIC INC BOND . . L7522 | ... 1,175,220 ...l 1,000,000 ... 1,174,296 (8,537) [ eovrveeereierrenees | e | 8,950 | 5.809 06/17/2013 | 07/01/2037
749607 AC 1 | RLICORP SENIOR NT....ciiiiuuirimmuiiesimnesessseressesssssssssssssssesssssssessssssssssssssssssssssssssssssessssssns. | svssnes | o | oneerseens W 2FE | s 402,392 | ..103.766 415,064 400,000 401,794 (266) | cvvovrvereerereeerrenenns | cerrneriererinniinnns | 000875 | 4.846 10/03/2013 | 09/15/2023
753035  AC 8 | RANK GROUP FINANCE PLC........ooivvirirriimmareessmiesessssessssseesssesssssssessssesssssssssssesssssssssssssnns | sosenne | oo | oo .100,000 | ..100.000 100,000 100,000 100,000 [ cooovvveeemmmreiiirens | v | ceveeeiesmnsiensnni | e | e 125 L 7.125 06/04/1998 | 01/15/2018
759351 AJ 8 | REINSURANCE GROUP OF AMERICA INC SENIOR.......ccoocrmmrieiineeirnnnerissmssesssnesssssssesesssnes | woveeee | o | oo 835,298 | ..108.190 811,425 750,000 800,645 | ...oooovveieereri | i (10,662) | ..ovvvveverereeercriees | covverieenriiieenenns | 005,000 | ... 4489 | JD.... . 10/31/2012 | 06/01/2021
759351 AJ 8 | REINSURANCE GROUP OF AMERICA INC SENIOR........coommreemmrimmreermrsreesinneessssssssssssssssssnes | ceneeee 554,035 | ..108.190 540,950 500,000 530,877 (T,719) [ oo v | 0008.000 | ..o 4512 |JD...... 2,055 01/15/2013 | 06/01/2021
763227 QB 4 | RICHARDSON TEX....ovouureruremmmeresesssesessesssaessssesssnessssessssesssssssssesssssessssssssssessssessssnessssnsssssesssns | senoeee ... 1FE 517,961 | ....93.264 480,310 515,000 517,831 (130) | cevvrerrremrercennrenens [ coveerieeerveneienns | 200000 | oo 3977 |FA..... 7,788 03/27/2015 | 02/15/2035
779240  HF 0 | ROUND ROCK TEX INDPT SCH DIST.....ovvurreuerrierrreeriesessseresssssssessssessssessssssssssssssssssssessness. | seneeee . AFE 444,856 | ..112.728 450,912 400,000 437,748 (5,239) [ voovvvverevereeeieriiees [ vveeeieeeiienieienns | 0006.024 | L 5417 |FA oo | v 10,035 | ..ovvvrnee 24,096 | 03/31/2014 | 08/01/2035
779382 AQ 3 [ROWAN COS. INC....coomirvermrermriimresse et sssseesesisss st sssessssse s sssse s ssssssssesssssssssssssensssseene | seneeee 513,540 | ....60.414 302,070 500,000 512,100 (467) [ oo | overrrriiesneriiinnnns | 05400 | s 5.258 | ID.cves | v 2,219 | o 27,000 | 12/11/2012 | 12/01/2042
78387G  AQ 6 | SBC COMMUNICATIONS NOTE........cotieirirmeinrimeeseeesesssssssssnessssssessessessesssssssasssssssssessensessessessense | sevees .205,358 | ..107.587 215,174 200,000 203,310 (185) 5.990 |MS..... 3,606 27,675 | 12/06/2004 | 09/15/2034
78387G  AQ 6 | SBC COMMUNICATIONS NOTE........oouriuuiriumirienriuasisiesisseesssesessesessessseessssessssesssesssssssssessssns | eevione 566,510 | ..107.587 537,935 500,000 564,047 (2463) [ ..o [ e | 8150 | 5428 |MS..... 9,014 05/06/2015 | 09/15/2034
78390X  AC 5 | SAIC INC SENIOR BD SER 1...couuuvirrmueriiimmsrrsismessesiesssssmssesssssssessssssssesssssssessssssesssssssssessssssesses | conee 834,000 | ....94.485 708,638 750,000 825,115 (3,231) [ oo | e | 05,950 | s 5.351 [JD.coc | corvrerrnnes 3,668 | .ovvvvrenn 44,625 | 04/18/2013 | 12/01/2040
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78573A  AA 8 | SABMILLER HOLDINGS INC......coivrrrerererreesmrresnerssmesssesesssesesessssessssessssessssesssssssssssssssesssnesses | soseees ol ... 1FE 521,370 | ..103.082 515,410 500,000 518,402 (2968) [ ..coovvvereieenies [ e | 3750 | 3.5% 03/05/2015 | 01/15/2022
786005 PM 4 | SACRAMENTO CALIF MUN UTIL DIST REV....cciviumrrimerirerimeeessssesesssmesssnsessessssssssssssssssssnens | soneeee o ... 1FE 501,251 | ..121.441 546,485 450,000 495,621 (2,330) [ oo | e | 08322 | s 5.676 08/13/2013 | 05/15/2036
791697  BX 2 | STLOUIS MO SPL ADMIN. BOARD.......ccouriuuriimmrererimnessasresssssssesssnsesesesssssssssssssessssssesssssessennse | soneeee . .. 1FE .318,603 | ..108.833 326,499 300,000 316,499 | ovoocveeriiernins | eerireeereene(1,329) | o | e | 8750 | L 4.473 06/11/2014 | 04/01/2029
793323 LV 6 | STPETERSBURG FLA PUB UTIL . . 593,260 | ..113.172 565,860 500,000 581,155 | oo | ccrrernne(10,486) | oo v | 18400 | .. 5.39%4 08/15/2014 | 10/01/2039
795681 GM 1 | SALT LAKE CNTY UTAH MUN BLDG. . .357,594 | ..119.344 358,032 300,000 352,109 | covvevvveereriinennnes | eevvreennen (B 114) [ [ | 005820 | s 4.883 09/12/2014 | 12/01/2029
796237 VZ 5 | SAN ANTONIO TEX TXB GEN-B . 689,162 | ..111.728 675,954 605,000 677,595 | coooevrirereereries [ errererieene(9603) | oo | e | 208,038 | i 5.301 06/05/2014 | 08/01/2040
796269 UD 8 | SAN ANTONIO TEX INDPT SCH DIST. . 491,401 | ..113.253 498,313 440,000 482,483 | oo [ rreeerieens(B,281) | s | e | 008,007 | L 5.459 03/31/2014 | 08/15/2031
797355 L7 7 | SAN DIEGO CALIF UNI SCH DIST. . I 484,288 | ..113.755 489,147 430,000 A77,502 | oo [ evvererieens(8528) | e | e | 00005.260 | ... 4.670 07/21/2014 | 07/01/2027
798764  7F 7 | SAN MARCOS TEX ...98.361 491,805 500,000 500,000 | veveeerrrrireenrnes | cevemmiernenieennniies | e | e | 0000 | s 4.000 12/11/2014 | 02/15/2032
803402 DE 3 | SARASOTA FLAWTR & SWR SYS REV. ..108.920 | .............1,089,200 | .............1,000,000 | .............1,030,066 (3,857) [ veorrreemrrrinnreenes | veeerririmnnerienens | 5675 | s 5478 07/30/2013 | 10/01/2040
80589M AD 4 | SCANA CORP MED TERM NT. ..104.453 522,265 500,000 527,564 (5,80) [ ..oovrverereerreernreies [ e | o750 | 4.359 12/24/2012 | 05/15/2021
808626 AE 5 | SCIENCE APPLICATIONS INTL CORP NOTE ..103.749 518,745 500,000 585,062 (5,640) [ ..o | e | 7125 | s 5.868 02/29/2012 | 07/01/2032
81170T DS 6 | SEACOAST FLA UTIL AUTH WTR & SWR REV. . . .113.932 569,660 500,000 501,794 (131) [ oo | e | 08430 | 6.397 10/20/2009 | 03/01/2030
812728 QQ 9 | SEATTLE WASH WTR SYS . 594,500 | ..119.456 597,280 500,000 584,808 (7,269) [ .ooovvereeverierins [ e [ 2008520 | Lo 4.643 09/12/2014 | 08/01/2028
816705 HB 6 | SEMINOLE CNTY FLAWTR & SWR REV. . 668,338 | ..113.872 723,087 635,000 662,939 (3,582) [ oooorveerrmrrierrennes | e | 8443 | L 6.122 | AO..... | covrvrennns 10,200 | oo 40,913 | 08/26/2013 | 10/01/2040
816851 AP 4 | SEMPRAENERGY SENIOR BD . 591,350 | ..113.891 569,455 500,000 590,357 (993) [ oo | e | 8,000 | 5073 |AO..... 6,329 10/21/2015 | 10/15/2039
822582 BE 1 | SHELL INTERNATIONAL FIN B V. . 694,162 | ....95.870 671,090 700,000 694,367 205 | oo | oo [ 041300 [ 4.165 05/06/2015 | 05/11/2035
832696 AB 4 | SMUCKER JM CO. ol 512,880 |..102.932 514,660 500,000 510,197 (2147) [ oo | oo | 03500 | s 3412 02/24/2014 | 10/15/2021
833034 AG 6 | SNAP-ON INC NOTE ol 698,824 | ..110.353 772,471 700,000 699,728 131 | e | cevverisnneriisnnenes | 0008700 | o 6.711 02/19/2009 | 03/01/2019
833034 AJ 0 | SNAP-ON INC. . 503,750 | ..105.291 526,455 500,000 501,027 (536) | cveverererrereenirerenns | cerveeriererieneienns | 000250 | 4.218 12/09/2010 | 01/15/2018
833096 HH 6 | SNOHOMISH CNTY WASH PUB HOSP GO . /490,000 | ..106.384 521,282 490,000 490,000 | cooooovereiienniiis [ e | e | e | 208,129 | L 6.129 09/23/2010 | 12/01/2030
833116 BT 2 | SNOHOMISH CNTY WASH PUB UTIL DIST. . 570,450 |..111.733 558,665 500,000 558,121 (7,045) [ oo [ e | 5254 | L 4.605 04/17/2014 | 12/01/2025
842471 BY 9 | SOUTHERN CALIF PUB PWR AUTH o 566,375 | ..111.608 558,040 500,000 553,469 (7,375) [ oo [ e | 5610 | 4.953 |JUD...... 2,305 28,050 | 04/09/2014 | 07/01/2024
84474Y  AA 4 | SOUTHWEST AIRLINES CO BOND SER 2007-1 CL . I 615,068 | ..111.460 623,232 559,153 594,091 (,737) [ oo | e | 8150 | s 5.591 07/08/2011 | 02/01/2024
845389 DY 8 | SOUTHWESTERN CMNTY COLLEGE CALIF GO . 252,218 | ..114.017 285,043 250,000 251,566 (257) [ vooreerrverrneerienees | overerriienneniinnens | 0 7.230 | et 7.166 11/02/2009 | 08/01/2039
848644 R3 6 | SPOKANE CNTY WASH TXB . 529,700 | ..104.828 524,140 500,000 524,976 (B414) [ oo | e | 5,010 | s 4729 04/21/2014 | 12/01/2032
848712 NY 7 | SPOKANE CNTY WASH SCH DIST. . 558,455 | ..111.057 555,285 500,000 548,322 (7,002) [ oo | e | 05500 | s 4.924 04/22/2014 | 12/01/2029
850752 LP 9 | SPRINGFIELD MASS. . I 117,578 | ..111.380 111,380 100,000 115,625 (1,465) [ ..o | e | 08,000 | s 5.103 09/11/2014 | 06/01/2027
867229 AD 8 | SUNCOR ENERGY INC ol 577,550 | ..100.051 500,255 500,000 575,755 (1,795) [ eorvervennenriniennes | oveeerriimsnseieniens | 05,950 | s 5.151 08/04/2015 | 12/01/2034
86765B AK 5 | SUNOCO LOGISTICS PTNRS OPERS LP SENIOR B.........ccrrieemmmrreismrressinnsesissenssssssessessesness | o ol .580,000 | ....79.800 399,000 500,000 571,428 (2,857) [ cooreerrereenerineeinns [ v | 006,100 | o 5.259 01/24/2013 | 02/15/2042
867658 AM 1 | SUNOCO LOGISTICS PTNRS OPERS LP SEN BND........coveeruuereirimmrieesmsermessseresssmsesssssesssessssees | e . 517,120 | ....70.683 353,415 500,000 515,546 (890) [ .ovoverveermmrrearrernes | vererverenrrriiriens | 950 | 4.786 05/03/2013 | 01/15/2043
867914  AZ 6 | SUNTRUST BANKS SENIOR NOTES.......covuuummrieriaarressmeresssmsssssssssssssssseesssssesssssssssssssssnssessnes | covenes ol . .387,800 | ..106.509 426,036 400,000 399,364 1,525 | oo | oo | 00060000 [ Lo 6.189 |MS..... | covvverveenns 7,299 | oo 24,000 | 06/13/2008 | 09/11/2017
871829 AD 9 | SYSCO CORP DEB......couurrveruuieressieesssiesssiesssesssssesesssssesssssssssssssssessssssesssssssessssssssssssssssssssnns | cvvenes ol ... 1FE 541,250 | ..126.960 634,800 500,000 525,073 (2/827) [ oo | e | 71600 | 6.614 |AO..... 7,552 35,800 | 05/11/2009 | 04/15/2027
871820 AF 4 | SYSCO CORP.....vvvvmurrrettsereesssissss st | cvsines I e FE | 506,275 | ..121.480 607,400 500,000 503,922 (349) [ oo | e | 8500 | 6.419 04/15/2009 | 08/01/2028
871820 Al B | SYSCO CORP......vcuuuirrettiereesssissss sttt | cvsenes ol .. 1FE .353,550 | ..110.040 330,120 300,000 349,980 (2677) [ eovervevvrnnreereenees | oo | 5375 | 4.561 09/09/2014 | 09/21/2035
872287  AF 4 | TCI COMMUNICATIONS INC DEBS.......cvvevimmrreesirressisrissssssssssssessessesssssssessssssssssssssnssssaens | cvvenes ol ..1FE ..99,625 | ..135.846 135,846 100,000 99,849 16 | o [ e | e 875 [ 7.905 . . 04/22/2002 | 02/15/2026
87425E  AJ 2 | TALISMAN ENERGY INC SENIOR NT.....ouiiuiieireiirisrisessinesesseisessesesssssssessssssssessensessesssssesssssssssessns | soessns . 526,250 | ....80.630 403,150 500,000 523,397 (1,141) | overennremninens [ e | 205,850 | ... 5558 |FA.....| v 12,181 | oo 29,250 | 07/29/2013 | 02/01/2037
87425E AN 3 | TALISMAN ENERGY INC FGN SR BD.......ocuurveeurermmrereresmereserssssessssssssessssessssessssssssssessssessonnes | soveees . . 491,765 | ....80.984 364,428 450,000 487,787 (1,492) [ ooervvversrerirsnnees | v | 05500 | s 5.033 | MN..oo. | covvrerrernns 3119 | v 24,750 | 05/08/2013 | 05/15/2042
874476 HD 9 | TALLAHASSEE FLA ENERGY SYS REV......cociiiimireirirmeriieeisineessesessssssesssssssssessssessssssssssssssnes | seneeee . ... 1FE 648,939 | ..118.598 687,868 580,000 642,310 (2,652) 5.335 | AO..... 8,631 34,620 | 07/29/2013 | 10/01/2040
878742 AS 4 | TECK RESOURCES LIMITED FGN BD......c.orveuurermmrimreserisnereisesssessssesisessesssessssssesssssssnesess. | seneeee IO 1| 3FE | i 421,480 | ....42.500 170,000 400,000 418,156 (T67) | oo | ceveeriieeerreriiinens | 2006.000 | ..o 5.694 | FA...o. | oo 9,074 | oo 24,000 | 09/13/2011 | 02/15/2040
878742 AY 1 | TECK RESOURCES LIMITED.........coouurruumriemeeisneresenisneesssssessesesssesssnssssesssssssssssssessssssesssssensennse | soneeee . . 253,750 | ....47.000 117,500 250,000 252,504 (375) | ceveeeveerrireeiienens | ceveeriererireriinens | 2003750 | 3.695 12/05/2012 | 02/01/2023
880162 DL 3 | TEMPLE TX UTIL SYSTEMS TXBL.....uuurvermeuirriesmmsieresssesesssmnessssssssssssssssessssssesssssessessssssssssssesees | covenes . AFE .500,000 | ..107.201 536,005 500,000 500,000 | veveveerrrirrennnes | ervrmmienniniennniin | e | e | 05,080 | 5.050 03/19/2014 | 08/01/2044
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880162 DL 3 | TEMPLE TX UTIL SYSTEMS TXBL......cooivrirrerrrerisressisiseeseinesesssssssssssss s sssessessessessssessssssssssssesssnsens | eoenes .1FE .522,000 | ..107.201 536,005 500,000 520,736 (759) | cvvovverrreierenieens | ceerrirrinnienenes | 000,050 | 1.0 4.837 05/20/2014 | 08/01/2044
880451 AT 6 | TENNESSEE GAS PIPELINE DEBS. .181,800 | ..102.957 185,323 180,000 180,033 (129) | oo | ceeriericenienennes | e 75000 | s 7.426 04/15/2002 | 04/01/2017
88163V AD 1 | TEVA PHARMACEUTICALS .567,145 | ..109.835 549,175 500,000 561,017 (3,197) | ceovevverivrinnienies e | 208150 | L 5.422 02/04/2014 | 02/01/2036
88163V AD 1 | TEVA PHARMACEUTICALS. 599,500 | ..109.835 549,175 500,000 592,393 (4,738) | oo [ e | 2008150 | 5.129 07/15/2014 | 02/01/2036
882384 AC 4 | TEXAS EASTERN TRANSMISSION LP SENIOR NT. .499,010 |....91.826 459,130 500,000 499,368 110 [ o | e [ 20.2.800 | ... 2.806 10/24/2012 | 10/15/2022
88283L HU 3 | TEXAS ST TRANSN COMMN .587,155 | ..117.870 589,350 500,000 579,408 (5,810) | oo [ e | 08178 ] L 4.409 09/12/2014 | 04/01/2030
884903 BM 6 | THOMSON REUTERS CORP FGN SR BD .958,750 | ....88.568 ..885,680 1,000,000 960,528 1422 | oo | e | 04500 | 4.694 05/28/2013 | 05/23/2043
884903 BM 6 | THOMSON REUTERS CORP FGN SR BD .388,106 | ....88.568 376,414 425,000 389,696 1,272 | oo | e | 4500 | 4.928 07/24/2013 | 05/23/2043
887315 BB 4 | TIME WARNER COMPANIES INC. .208,790 | ..118.594 237,188 200,000 203,962 (400) [ .evovvreveeerrreinrienes | cevererreieierienens | 08850 | o 6.562 12/05/2003 | 01/15/2026
887315 BN 8 | TIME WARNER INC. .203,380 | ..117.474 234,948 200,000 201,735 (135) [ cevevreveerereennenes | cvererreisreniennns | 08625 | L1 6.515 11/12/2003 | 05/15/2029
887315 BN 8 | TIME WARNER INC. 234,793 | .117.474 258,443 220,000 227,643 (592) [ evovvreeeerereenrienes | e | 08625 | L 6.208 12/29/2003 | 05/15/2029
887315 BN 8 | TIME WARNER INC. . .207,750 | ..117.474 234,948 200,000 203,956 (823) [ evoerreieerereerrienes | v | 08625 | L 6.378 04/12/2004 | 05/15/2029
89153V AB 5 | TOTAL CAPITAL INTL...oouiiurimituirisrimesssresssssesssssse st essnssnnns | ennne | oo | o .. 1FE .336,737 | ....99.220 339,332 342,000 338,178 752 | coveveeinrnneerenns | e | 02875 | 2920 |FA.... 3,664 9,833 | 02/24/2014 | 02/17/2022
893526  8Y 2 | TRANSCANADA PIPELINES LTD FGN NT.....oouuiiirieiiirieeieieessiseessessssssesssssssessssssesssensssssenses | seeees | oo | coverenses CAFE | 531,950 | ..111.951 559,755 500,000 507,396 (3,550) | vovvevrrrrrreernrrireen [ e | 7125 | 6.697 | .o | v 16,495 | ..occvnnn 35,625 | 02/06/2009 | 01/15/2019
89352H AD 1 | TRANS-CANADA PIPELINES LTD FGN SR NT....ocuuuiieiiuirieniimincrneriessiessesssssessesssessenssssssnsens | coveees | oo | o0 .AFE .581,685 | ..110.919 554,595 500,000 574,259 (3,713) 5.329 | AO..... 6,540 31,000 | 01/07/2014 | 10/15/2037
893830 AF 6 | TRANSOCEAN SEDCO FOREX INC NOTE........oiirieemrieeriiisiseressieesssisessssssssssessesssessssssness | covenes | oo | o0 . .577,500 | ....57.000 285,000 500,000 560,636 (4,306) | ..ovvorvereieienrrireen [ e | 007500 | 6.494 | AO..... | ccovvrrreren 7911 | s 37,500 | 02/01/2012 | 04/15/2031
898735  SF 3 | TUCSON ARIZ COPS-T...cououererniireeiiissisresseeesssissesssssss s sssssssssssesssssssessssssesssessesssessenss | seenes | oo | coverensce CAFE | 513,635 | ..107.192 535,960 500,000 512,174 (974) | oo | e | e 45068 | L. 4.386 07/09/2014 | 07/01/2029
90131H  AY 1 | 21ST CENTURY FOX AMER INC....ooourverrmreeriieiesmssreesaeesessesssssssesssssssesssesssssessssssssssssesssnss. | seveses | oo | on ..1FE 568,411 | ..122.145 610,725 500,000 564,420 (399) [ oo e | e 7430 | 6.536 06/30/2015 | 10/01/2026
90131H BB 0 | 21ST CENTURY FOX AMER INC......ccooiiimiiiiiieicieeiciieeieie et sesssenisssees | cesenes .1FE .574,000 | ..119.968 599,840 500,000 570,403 (3,597) | cooveereverrrireinnirein [ ververvciienvennes | 007,280 | 6.341 06/30/2015 | 06/30/2028
902494 AT 0 | TYSON FOODS INC SENIOR BD.......ccooomrviiiciricinciinniissniisneissscssnsssnsssssnssssnnssssnsssssssssssnnes | conneee | oo | wovnneees T [0t FE | i 508,885 | ..106.712 533,560 500,000 505,512 (987) | cooverevvvevvirrsssennenns | e | 0500 | o 4421 08/02/2012 | 06/15/2022
903192 AA 0 [UNUM CORP......oooiiiiiiieic ettt | ceinies . .217,000 | ..117.117 234,234 200,000 212,939 (1,133) | oo v | 08750 | 6.221 06/26/2012 | 12/15/2028
90345W  AD 6 | USAIRWAYS BOND SER 2012-2 CL A......ovmiiiiiiiiiiieiiseeiiie s | eevies . AFE .339,022 | ..104.652 347,088 331,660 336,466 (1,301) | cooveeevrnieimnieee e | 204625 | i 4.525 12/18/2013 | 12/01/2020
905572 AD 5 | UNION CARBIDE CHEMS & PLST. .197,000 | ..122.868 245,736 200,000 199,040 168 | oo | e | e 1875 | s 7.995 02/24/2003 | 04/01/2023
905572 AD 5 | UNION CARBIDE CHEMS & PLST. .525,000 | ..122.868 614,340 500,000 508,443 (1,316) | o [ ereeirevereiernnes | e 1875 | Ll 7.500 06/13/2003 | 04/01/2023
905581 AR 5 | UNION CARBIDE CORP .199,000 | ..123.299 246,598 200,000 199,619 A8 | e e [ 07500 ] L 7.538 01/15/2003 | 06/01/2025
905581 AR 5 | UNION CARBIDE CORP .300,000 | ..123.299 369,897 300,000 300,000 | oo | s | e | ceereennneeenens | e 10000 | 7.500 02/10/2003 | 06/01/2025
906437 AS 7 | UNION CNTY ORE SCH DIST 11-T. .595,170 | ..117.669 588,345 500,000 584,407 (6,798) | .ovververerrrrirrreieces [ ereeirenirieirciiens | 208,700 | o 4.789 06/11/2014 | 06/15/2029
907834 AG 0 | UNION PACIFIC RESOURCES DEB .576,340 | ..105.502 527,510 500,000 556,831 (5,089) | vevevrvreerrrirereieees [ e | e 7.150 ] L 6.203 03/29/2012 | 05/15/2028
90783V AA 3 | UNION PACIFIC RAILROAD BOND 2005-1 TRUST. .365,498 | ..108.467 377,567 348,094 359,602 (1,802) | oo [ e | 205,082 | ... 4.840 01/25/2011 | 01/02/2029
90932P  AA 6 |UNITED AIR LINES INC......ooiiiiiiiiiieiierisiseisisneeieeiesse sttt sssesssssesssnnienes | ovieee | or . 488,778 | ..102.904 499,228 485,140 488,172 (338) [ evovvrevreererreerrienes | e | 40000 | 3.970 03/25/2014 | 04/11/2026
91311Q  AE 5 | UNITED UTILITIES PLC FGN SR BD.......coiiirimiieiieiiiesieeisisieseseesesssieeseseiesssesssssssessesssssensessenses | ceveees | oo | cevereensens 2FE | 564,635 | ..106.083 530,415 500,000 530,522 | ..ovvvirreeieeiies | e (10,773) | cvoeveveererreeeireinns | evererenereieniens | 2008375 | i 4.760 11/19/2012 | 08/01/2019
91428  FS 0 | UNIVERSITY HAWAII REV.......ccouiiiiiieriirienisieesisesie e ssssssss s ssss s snssessnsiensenns | soesees | o0 ..1FE .768,750 | ..110.634 829,755 750,000 762,649 (1,825) | voovvvreveerricemnrineen [ v | 05,834 | 1L 5.692 09/30/2010 | 10/01/2030
914760 3L 5 | UNIV. OF OKLAHOMAL.......ocvirimiiincriirietiesse it | soennes | o0 SO I Y | = .503,785 | ..111.143 555,715 500,000 502,623 (199) [ oo | cvereieirrenienens | 08102 | 6.056 03/26/2010 | 07/01/2030
915137 X7 3 |UNIVERSITY TEXAS FIN REV BOND........coovuuiemrireiriieisieseessessssessssssssssessesssessessssssesssssssenss | sevnnes | oo | covneeens 1]..1FE . 111.252 445,008 400,000 459,680 (9,706) | vovvvvrverrrrcernrrireens [ rvrrerireerienivennns | 08276 | L0 5.291 03/05/2013 | 08/15/2041
91754R QD 2 |UTAH STBRD REGENTS.........oouiiiiiriciiisccse e sassnssnnnsas | avvees | oo | o0 ..1FE .119.241 119,241 100,000 118,263 (1,336) | vooveererrmeieemrrirees [ e | 08241 | L 5.199 09/12/2014 | 08/01/2030
918204 AR 9 |VF CORP BOND DTD 04/15/04 8.00%..........rvrueermerrurrencesmrincrmmensemesessessesssesssenssensesssssssssssssenssnene | coveees | oo | o0 -AFE 117615 | ...........1,176,150 | .............1,000,000 | .............1,099,064 (5,974) | .oovvevvrrrreneinens [ v | 18.000 | .. 5.388 08/06/2013 | 10/15/2033
91913Y  AE 0 | VALERO ENERGY CORP BOND.......cccovriearirireesrineseissssesssessssssesesssssessesssssssssssssssssssssssessesssnsensnss | soessns ..110.531 276,328 250,000 265,564 (993) | v | eveeeeeeeceseenisen | 0 02500 | o 6.922 09/07/2010 | 04/15/2032
91913Y AL 4 | VALERO ENERGY CORP NOTE.......comiiiiririmirieriisieniienicsesessesiesssessiessssssssesssssssssssssssssesessnsses | osvens ..102.073 765,548 750,000 765,506 (750) | cvvovvervrrienieriens | e | 00,625 | L 6.457 09/02/2010 | 06/15/2037
91915W  AB 8 | VALIDUS HOLDINGS LTD SENIOR NT.....ouvririirieriresresisesseessssessssssssesssssssssssssssessessssesssesssssnssnsns | sesees . .125.175 625,875 500,000 524,819 (1,075) | cooveerevnrrreimninei [ e | 08875 | i 8.388 02/21/2012 | 01/26/2040
91915W  AB 8 | VALIDUS HOLDINGS LTD SENIOR NT......oouiiuiiuiiiiiiiiiieisiseiissiieessisssisssssssssesssssssssssssssssessens | covens | oo | covveeeannes 2FE |l 613,050 | ..125.175 625,875 500,000 598,744 (4,187) | oo v | 208.875 | L 7.238 08/24/2012 | 01/26/2040
920253  AF 8 | VALMONT INDUSTRIES INC......oouiiuiiuiiiniiiiiiisiei i | ceanees . .246,090 | ....87.045 217,613 250,000 246,247 135 | e | e | 208,000 | L 5.079 11/21/2014 | 10/01/2044
92344W  AB 7 | VERIZON MARYLAND INC......coomiiiiiiiiiciiiiciiciissictisesisisi s | eeiies ..1FE .270,357 | ....98.637 295,911 300,000 282,708 1,022 [ oo e [ 025125 | L 5.687 12/02/2003 | 06/15/2033
92344W  AB 7 | VERIZON MARYLAND INC.....oouiuiiiimiriiiiirisiseseie ettt seessessessenseses | eninee | oo | seveessenns CAFE | 264,210 | ....98.637 295,911 300,000 278,697 1,278 | oo | v [ 205125 ] L 5.819 09/21/2004 | 06/15/2033
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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 2
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./AC.V. Rate of i Due & Accrued | During Year | Acquired Date
92344W  AB 7 | VERIZON MARYLAND INC. ..1FE 178,075 | ....98.637 197,274 200,000 186,819 783 [ eeeeeereeeeimsnnirens | eevereeesrnersennn | 05,125 ] L 5.756 449 11/04/2004 | 06/15/2033
92344W  AB 7 | VERIZON MARYLAND INC. .. 1FE .185,220 | ....98.637 197,274 200,000 191,196 BAT | veeeeerneeiensennens | cvereeeesreeiienn | 05,125 ] L 5.534 449 02/01/2005 | 06/15/2033
92344W  AB 7 | VERIZON MARYLAND INC. ..1FE 279,036 | ....98.637 295,911 300,000 287,512 TT6 [ veereeereceeneeiirens | ceereeeeioresiinnn | 05,125 ] L 5.510 674 02/03/2005 | 06/15/2033
92344W  AB 7 | VERIZON MARYLAND INC. JFE 277,740 | ...98.637 295,911 300,000 286,671 824 | oo [ e | 5125 | 5.536 . 674 03/01/2005 | 06/15/2033
925524 AV 2 | VIACOM INC ...2FE 189,250 | ...99.49 198,992 200,000 193,761 384 | o | e [ 205500 | ... 5812 |MN..... | e 1,386 | oo 71,500 | 04/13/2004 | 05/15/2033
925524 AV 2 | VIACOM INC ...2FE ...99.4% 99,496 100,000 96,445 219 | o | e [ 205500 | ... 5.859 04/14/2004 | 05/15/2033
925524 AV 2 | VIACOM INC .2FE ...99.4% 99,496 100,000 97,389 156 | oovevveeererrinreeneins | ceereriseneriinenenns | 005,500 | oo 5.751 10/19/2004 | 05/15/2033
925524 AV 2 | VIACOM INC ...2FE ...99.496 198,992 200,000 197,927 129 | e | e | 205,500 | i 5.597 02/01/2005 | 05/15/2033
925524 AV 2 [ VIACOM INC.....coiiiiriimiiiiicisiii sttt sisesssinens | coeees | oo | oo ...2FE 196,332 | ....99.496 198,992 200,000 197,815 136 | oo [ e | 2008500 | 5.603 02/18/2005 | 05/15/2033
925524 AV 2 [ VIACOM INC.....ccoiiiiriiieiiicisiii sttt siseensiiens | coeees | oo | oo ...2FE .293,850 | ....99.496 298,488 300,000 296,317 228 [ oo | e | 225,500 | 5.615 03/01/2005 | 05/15/2033
925524 AV 2 [VIACOM INC......cciiiiiimiiiiieisiiiceis i | o B [T 2FE | 182,660 | ....99.496 198,992 200,000 189,618 B42 | oo | e | 25500 | L 6.022 03/28/2005 | 05/15/2033
92553P  AQ 5 | VIACOM INC SENIOR DEB.........ooiiiiieiinieisiiisiississsisssiississsssssssssssssssssssssssssssssssssssssnsnes | ceviens | o0 ...2FE 784,792 | ....77.269 618,152 800,000 786,147 524 | oo [ e | 2 4875 ] L 4.969 39,000 | 06/11/2013 | 06/15/2043
92553P  AZ 5 [ VIACOM INC......oouiiiiiiciiciieciic it | ceniies | o0 LA LL2FE .502,500 | ....82.684 413,420 500,000 502,358 (132) | oo [ e | 2004850 | L 4.826 [UD...... | .o 1,083 | e 24,587 | 12/04/2014 | 12/15/2034
92857W  AQ 3 | VODAFONE GROUP PLC FGN BD.......ccoviiiiiiiiiriisnsiissisisssssissessssssssssssssssssssssssssssssannns | onvees B RO ....2FE 565,560 | ....99.464 497,320 500,000 559,600 (2,980) [ coooevvvrreveerieriins [ e | 208,150 | L 5437 |FA....| e 10,615 | L 61,500 | 01/28/2014 | 02/27/2037
92857W  AQ 3 | VODAFONE GROUP PLC FGN BD........coviiriiieiiiiciisiiissiesssssissssisssssssssssssssssssssssssssssisnsens | seves | o0 | oo ...2FE .580,000 | ....99.464 497,320 500,000 575,758 (3,636) [ voovvvevrevreeiriins [ e [ 208150 | L 5.302 11/17/2014 | 02/27/2037
92857W  AQ 3 | VODAFONE GROUP PLC FGN BD........cvvirriieiiiicinsieisesieiisssissssssssssssssssssssssssssssssssasssssnnens | aevees | oo | oo ....2FE .539,320 | ....99.464 497,320 500,000 538,696 (624) | oo [ e | 208150 [ 5.702 ... | 09/02/2015 | 02/27/2037
92976G  AE 1 | WACHOVIA BANK N/AMED TERM BK NOTE.........cooiiiiriiieriinncisiesiisssisscisssssssssssssssssssanns | cevens B RO el FE | 498,250 | ..100.894 504,470 500,000 500,000 84 | oo | e | 25,600 | L. 5.620 28,000 | 05/27/2008 | 03/15/2016
92976W  BH 8 | WACHOVIA CORP MED TERM NOTE..........ccooiiriiieiiiiisciiiecisciiesesssissssesssssssssssssssssssssnses | eevees | oo | o0 ... 1FE 490,740 | ..107.932 539,660 500,000 498,800 1,029 | o | e | 25750 | L 5.858 |FA....| oo 11,973 | e 28,750 | 03/07/2008 | 02/01/2018
931142 CB 7 | WAL-MART STORES INC.......coouureruriimerireeisneesseessesessessssessssesssssesssssesesssssessssssssnesssssssssesssnns | seneeee . AFE 579,825 | ..114.904 574,520 500,000 574,503 (399) [ oo | v | 05250 | s 4527 |MS..... 8,702 26,250 | 09/22/2014 | 09/01/2035
931427  AB 4 | WALGREENS BOOTS ALLIANCE..........virrermrereeimereseesesmssssmsssssesesssessssesessesssssessssessssnsssssssssnenes | eooneee | oo | cerereees 1| 2FE | 805,305 | ....91.696 687,720 750,000 802,745 (2,560) [ .vovoreerrrrrinrinnnes | overrrrerissnnriienns | 500 | s 4191 [MN.ooo [ o 3976 | oo 33,750 | 03/24/2015 | 11/18/2034
962166 AS 3 | WEYERHAEUSER CO DEBS. ..118.065 118,065 100,000 99,587 59 | oo | e | 1125 7248 | Mo | s 3299 | oo 21,375 | 08/02/1993 | 07/15/2023
962166 AS 3 | WEYERHAEUSER CO DEBS. ..118.065 236,130 200,000 203,602 (B76) | cveoerrvererrereeeirerenn | ceveerienerireniinens | e 1125 | ) 6.755 04/09/2003 | 07/15/2023
962166 BR 4 | WEYERHAEUSER CO ..119.991 239,982 200,000 209,956 (625) [ oo [ e | w7375 | ) 6.781 12/05/2003 | 03/15/2032
962166 BT 0 | WEYERHAEUSER CO ..115.624 462,496 400,000 411,478 (678) | cvvorevreereereeieei | e | 008875 | .. 6.553 12/23/2003 | 12/15/2033
96332H CG 2 | WHIRLPOOL CORP MED TERM NT. ...99.342 596,052 600,000 608,319 (315) [ eorrrrererrenniennes | vererriesserienens | 5150 | s 5.073 06/21/2013 | 03/01/2043
96949L AB 1 | WILLIAMS PARTNERS L P. ...75.327 376,635 500,000 496,600 | c.voovverirercririns [ e | e | e | 0000 | 4.027 03/24/2015 | 09/15/2015
96950F  AF 1 | WILLIAMS PARTNERS L P SENIOR BD. ..77.153 385,765 500,000 597,237 (,167) [ oo | oo | 08300 | s 5.178 05/03/2013 | 04/15/2040
96950F  AF 1 | WILLIAMS PARTNERS L P SENIOR BD. ..77.153 385,765 500,000 575,100 (3,207) [ oo | e | 08300 | s 5.400 06/03/2013 | 04/15/2040
98385X AT 3 | XTO ENERGY INC SENIOR NT.....oiiiiiiiiiiiiiiiniissiieesisssesesessesssessssssssssesssssessssssssesssssenins. | oneees | o | oo .AFE 113,527 675,486 595,000 617,283 (20,569) 5.383 | JD...... 1,695 38,675 | 02/18/2011 | 12/15/2018
983919 AH 4 | XILINX INC ..ot ssssnnies | coeees | oo | o .. 1FE ..100.069 500,345 500,000 497,115 B93 | .o | e | 2223000 | L 3.025 |MS..... | coocvonnns 4397 | o 15,000 | 03/13/2014 | 03/15/2021
98417E  AK 6 | XSTRATA FINANCE CANADA LTD FGN SR NT SER.......omiiiiriiciiicriissieiesiississessesissssiissnins. | oeeies B [T cn2FE | 804,750 | ....80.812 606,090 750,000 781,367 (6,844) [ ..o [ e [ 204950 | L 4613 [MN...o. | oo 4,679 | .o 37,125 | 08/02/2012 | 11/15/2021
98934K  AB 6 | ZENECAWILMINGTON INC......oouiiiuiiiiniiiiriisieicsiiis i sssssssssassssansaes | ceniees | o0 . AFE 543,910 | ..125.116 625,580 500,000 520,829 (B,378) [ oo | oveerrriienneriiniens | e 7.000 | 6.435 | MN.... 4,411 35,000 | 03/02/2009 | 11/15/2023
98956P  AG 7 | ZIMMER HOLDINGS INC..........iiiiuiiiiiiinriiinsiicsiisieissisis s sssssssssssssssssians | ceviens | o0 ....2FE 775,560 | ....93.719 702,893 750,000 774,439 (1121) [ oo e | 2004250 | L 4110 [FA.| 12,051 | oo 12,927 | 03/24/2015 | 08/15/2035
989822 AA 9 | ZURICH REINSURANCE SR INOTES.........cooiiiiieiricinriniisssissssiisssissssssssssssssssssssssssssnsess. | soonnes B (RO c2FE | 191,940 | ..118.615 237,230 200,000 197,441 384 [ e [ e | 12125 7424 | AO..... | oo 3,006 | ..o 21,375 | 09/06/2001 | 10/15/2023
989822  AA 9 | ZURICH REINSURANCE SR INOTES..........coiiuiiiiiiiiiniiinsiisisiissiesssssssssssssssssssssssnsssssssssnssssnnsss | sonnens | oo | convenannees ....2FE 102,208 | ..118.615 118,615 100,000 100,804 [(A[C))] SRR [UROO [y oy 17Jc T N 6.971 | AQ..... 1,503 12/18/2003 | 10/15/2023
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: ........274,803,404 XXX .......268,332,682 | ........260,130,728 | ......... 271,432,034 | o0 | (1,076,836) 0 0 XXX XXX | e 3,708,808 | ....... 13,248,401 XXX XXX
3899999. Total - Industrial & MiSCEllANEOUS (UNGFIIBE). ... ..urvversssrreessssrressasiesessssesssssssssssss s esss s essessssssssssssssnsssssssnees | snssseees 274,803,404 XXX ....268,332,682 ....260,130,728 | ......... 271,432,034 | o0 | (1,076,836) 0 0 XXX XXX | e 3,708,808 | ....... 13,248,401 XXX XXX
Totals
7799999.  TOtal = ISSUET ODNIGAHIONS. ... vvoeorereressrressrsessseseses e sese et eee st £8 et enessenssnns | esnsssns 318,874,127 XXX ....316,618,747 ...303,242,912 | ......... 315,201,780 | .ovevercisenennc0 | e (1,180,350) 0 0] XXX XXX XXX | oo 4,513,074 |....... 15,868,058 XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie: 22,689,507 XXX 22,109,194 22,599,459 22,552,060 (3,326) 0 0] XXX XXX XXX | v 82,885 | ....... 1,014,837 XXX XXX
8399999 GraNG TOMAl = BONGS..........cvvverveeerereeesrereieees e siee ettt ettt et ensenenseenians | eeviiiees 341,563,634 XXX 338,727,941 325,842,371 337,753,840 | ..covvovercrrerenn0 | (1,183,676) 0 0] XXX XXX XXX | o 4,595,959 | ...... 16,882,894 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

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

F Rate per Current Year's Other-

or Share Used Current Year's Than-Temporary Total Change in Total Foreign NAIC

ei Par Value per Rate per Book/Adjusting to Obtain Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Impairment BJACV. Exchange Changein | Desig- Date

CUSIP Identification Description Code | gn| Number of Shares Share Share Carrying Value Fair Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion R i (15+16-17) BJAC.V. nation Acquired

Preferred Stocks - ial and Mi (Unaffiliated)
52520E 20 0 |LEHMAN BROS HLDG CAP TRV SECS.....c.ccovomiimrieriniinticnniiesienisninnis | cevees 1,952 LV OO PO P6U | 04/02/2004
52520X 20 8 | LEHMAN BROS HLDGS CAP TR VI 6.24%.....cccvuiiviniinniiniinsiiisiissiissnisnnins | cevns .0. 1,120 (O R P6U | 01/05/2005
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) XXX 3,072 0 0 0 0 0| XXX XXX
8999999. Total - Preferred Stocks. XXX 3,072 0 0 0 0 0| XXX XXX
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Showing all COMMON STOCKS Owned December 31 of Current Year

1 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 é 7 8 10 1" 12 13 14 15 16
or Rate per Current Year's Other- NAIC
ei Share Used Than-Temporary Total Change in Total Foreign Market
Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code | n| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease) Recognized (13-14) B./ACV. (a) Acquired
Common Stocks - ial and Mi (Unaffiliated)
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL.....c.vvuuurverrermrressereseeeesserssenssasessesesssaessssesssssssesenssnnees | ceveene 3,106.000 310,600 |.......100.000 310,600 310,600 57,080 0 10/29/2008
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL.....c.vvuuuverreemrressereseeeesserssenssasessesssssssssssesssssssesenssnnees | cevsene 910.000 91,000 |.......100.000 91,000 91,000 0 04/27/2009
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL.....c.vvuuuvimrererrienrieeenesesesrenssseessessssesesssenssssssesenssnens | eevenne 200.000 20,000 | .......100.000 20,000 20,000 0 05/08/2009
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL.....c.vvuuuvimreeerrienriieeessesessenssseessesssssesesssesssssssesesssnnees | eevenne 400.000 40,000 |.......100.000 40,000 40,000 0 05/28/2009
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL.......ccouuiriuriimirieriieeeisesessesiseesseesssesesssessssssssessseens | eevinne 400.000 40,000 | .......100.000 40,000 40,000 0 ..U | 07/10/2009
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL.....ccoervermumrresmmmnereiessseneessssessessssaesssssssesssssssessssssssesssssnes | sovenes 400.000 40,000 | .......100.000 40,000 40,000 (1 RSN OO U | 11/06/2009
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL.....ccomervermmmrresmmmnriiesssneseseseesesssessssseesssesssessssssssesssnnes | avvenes 507.000 50,700 | .......100.000 50,700 50,700 0 03/26/2010
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL.....cccorervermmmrresmmmneriiisasneseseseesessssessssseesssssssessssssssessssnes | covenes 399.000 39,900 | .......100.000 39,900 39,900 0 ..U | 1011412010
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL........couiiiuriimirieneriieeeissnesseesisesessesssssissessssssssesiaeees | cevenns 1,000.000 100,000 | .......100.000 100,000 100,000 0 [ oo | e U | 01/21/2011
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATI 200.000 20,000 00.000 20,000 20,000 0 U | 02/11/2011
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL.....ccoerveremmresmmmmrriesssneseseseesesssmnesssssesesssesessssssssessssnes | cvvenes 400.000 40,000 | .......100.000 40,000 40,000 0 U | 03/18/2011
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL........coiiiuriimiriecriiisiisisiiesisesessssissssssesssssssssssaeses | ceveees 1,363.000 |.....ocoovuvenne 136,300 | .......100.000 136,300 136,300 0 U | 04/28/2011
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATI 193.000 19,300 00.000 19,300 19,300 0 U | 04/12/2012
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL........coimiiiriiiriiiiiisiisisiiesisesssissssssssssssssssssssssnnes | ceveies 799.000 79,900 |.......100.000 79,900 79,900 0 [ o | e U | 04/24/2012
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL.........ociriiiriiirieiiiisiisisiiesisesssississssssssssssssssssannes | ceveens 737.000 73,700 | .......100.000 73,700 73,700 0 ..U | 01/24/2013
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATI 376.000 37,600 00.000 37,600 37,600 0 U | 04/04/2013
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL.........oiiiiireirriiniiiiciimsreissisessssns s | ceveias 306.000 30,600 | .......100.000 30,600 30,600 0 ..U | 04/08/2013
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL..........civiiiriirriiciiineisieriissecisesessnsassssssesssssassssssnnes | ceveias 1,999.000 199,900 | .......100.000 199,900 199,900 0 ..U | 04/08/2013
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL.....c.cvvuuurverreemrressereemeessseresaenssaseesesesssssssssesssssssesenssnees | ceveene 465.000 46,500 | .......100.000 46,500 46,500 0 ..U | 04/10/2014
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL.....c.vvuuuvemrermrressereeeeeesserssenssaeessssssssesssssesssssssesenssnnees | eeveene 206.000 20,600 | .......100.000 20,600 20,600 (1 TR O U | 03/19/2015
16115Q 30 8 | CHART INDUSTRIES INC......oouiiiuurireiimerisnreise st sessesssse s sesesssee st sssssessssssssssessssensens | sinenee 750.000 13,470 .17.960 13,470 59,962 (12,180) (12,180) L | 07/14/2014
16115Q 30 8 | CHART INDUSTRIES INC......oourirmurireiimeresrrise st sessessssee s ssessesssse st sessssssssessssssssssessssensens | sesenee 200.000 3,592 .17.960 3,592 15,980 (3,248) (3,248) L | 07/14/2014
16115Q 30 8 | CHART INDUSTRIES INC......couiiiuurireiieeiineise et sessesssee s ses st sssesssssenssssesians | corenee 300.000 5,388 | .cocoee. 17.960 5,388 24,130 (4,872) (4,872) L | 07/14/2014
446150 10 4 | HUNTINGTON BANCSHARES INC.....oouurviermurrecsmmieressseesesnmssessiessessssssssessssessssssesssssssenssssssesssssessees | coveres 3,000.000 33,180 | ......... 11.060 33,180 51,630 210 720 1,620 1,620 L | 10/26/2007
74347TW 88 2 | PROSHARES TRUST Il ULTRA SHORT EURO ETF.....cooiiiiiiiiieiiininisssissssissssssssssssssssssssssssssssssisssnies | soseee 3,900.000 99,567 25.530 99,567 101,519 (1,952) (1,952) L | 07/07/2015
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 1,591,797 XXX 1,591,797 1,689,822 210 57,800 0 (20,632) 0 (20,632) 0 XXX XXX
Common Stocks - Parent, and Affiliates
000000 00 2 | JEDNOTAINC. | ....... ‘ . | 86.000 662,075 | ....7,698.550 662,075 122,511 150,000 61,271 61,271 U | 09/29/1986
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 662,075 XXX 662,075 122,511 0 150,000 0 61,271 0 61,271 0 XXX XXX
9799999. Total - Common Stock 2,253,872 XXX 2,253,872 1,812,333 210 207,800 0 40,639 0 40,639 0] XXX XXX
9899999. Total Common and Preferred Stock 2,253,872 XXX 2,256,944 1,812,333 210 207,800 0 40,639 0 40,639 0| XXX XXX

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

21, the total $ value (included in Column 8) of all such issues $.....2,098,675.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

4

5

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. Special Revenue and Special A
3133EE KS 8 | FEDERAL FARM CR BANKS |01/14/2015 ......... STIFEL NICOLAUS 1,000,000 .1,000,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 1,000,000 .1,000,000 0
Bonds - Industrial and Mi

00205G  AC 1 |APT PIPELINES LTD .| MORGAN STANLEY 746,715 750,000

00287Y AR 0 |ABBVIE INC. .| MORGAN STANLEY 496,545 500,000

00287Y AR 0 |ABBVIE INC. .| FTN FIN SECURITIES CORP 497,500 500,000

008916  AQ 1 |AGRIUMINC .| RAYMOND JAMES INSTITIONAL 1,005,690 .1,000,000 2,865
023135 AP 1 |AMAZON.COM INC .| FTN FIN SECURITIES CORP 540,290 500,000 6,867
023135 AP 1 |AMAZON.COM INC .| RAYMOND JAMES INSTITIONAL 556,800 500,000 7467
03073E AM 7 | AMERISOURCEBERGEN CORP .| FTN FIN SECURITIES CORP 502,630 500,000 1,038
038222  AK 1 |APPLIED MATERIALS INC PIPER JAFFRAY INC 501,495 500,000

05620P  GX 5 |BABYLONNY TXBL IMPT .| KEYBANK NA 349,125 350,000

05620P  GY 3 |BABYLONNY TXBL IMPT .| KEYBANK NA 558,600 560,000

12527G  AF 0 |CF INDUSTRIES INC SOUTHWEST SECURITIES 567,500 500,000 9,871
12527G  AF 0 |CF INDUSTRIES INC .| RAYMOND JAMES INSTITIONAL 334,221 300,000 515
126650 CL 2 |CVS HEALTH CORP .| SOUTHWEST SECURITIES 500,000 500,000

126650 CM 0 |CVS HEALTH CORP .| SOUTHWEST SECURITIES 500,000 500,000

126650 AA 2 | CVS PASS-THROUGH TRUST .| KEYBANK NA 500,417 500,000 187
13645R  AE 4 | CANADIAN PACIFIC RAILWAY CO .|FTN FIN SECURITIES CORP 577,445 500,000 10,701
13645R AV 6 | CANADIAN PACIFIC RAILWAY CO .| WELLS FARGO ADVISORS 509,205 500,000 800
150461 N5 6 | CEDAR PARK TEX TXBL REF .| COASTAL SECURITY. 1,000,000 | ..oorvverriieniieniieniieniis 1,000,000

151020 AH 7 | CELGENE CORP KEYBANK NA 510,000 500,000 6,455
172070 CQ 5 | DUKE ENERGY OHIO. .| KEYBANK NA 388,045 350,000 8,152
195869 AL 6 | COLONIAL PIPELINE CO .| WELLS FARGO ADVISORS 1,063,548 900,000 20,719
195869 AL 6 | COLONIAL PIPELINE CO SOUTHWEST SECURITIES 531,540 450,000 | ..ooevvrerreeriererenrieeneeenes 11,236
198280 AE 9 | COLUMBIA PIPELINE GROUP INC .| MORGAN STANLEY 506,845 500,000

209111 EJ 8 | CONSOLIDATED EDISON CONY INC .| FTN FIN SECURITIES CORP 585,000 500,000 8,969
224044  CF 2 | COX COMMUNICATIONS INC .| RAYMOND JAMES INSTITIONAL 512,605 500,000 9,800
24916P  FP 7 |DENVER COLO CITY & CNTY BRD WTR COMMRS .| KEYBANK NA 549,470 500,000 9,550
25243Y  AH 2 | DIAGEO CAPITAL PLC .| FTN FIN SECURITIES CORP 594,190 500,000 9,792
25271C  AM 4 | DIAMOND OFFSHORE DRILLING INC .| STIFEL NICOLAUS 484,260 500,000 5,367
257469  AJ 5 |DOMINION RESOURCES INC .| SUSQUEHANNA GROUP 1,144,510 .1,000,000 12,688
25746U AV 1 | DOMINION RESOURCES INC .| FTN FIN SECURITIES CORP 582,530 500,000 12,974
263534 BR 9 |EIDUPONT DE NEMOURS & CO .| KEYBANK NA 591,750 500,000 11,511
270618 DX 6 |EAST BATON ROUGE LA SEW COMMN .| RAYMOND JAMES INSTITIONAL 511,140 500,000 5,532
283734 TF 8 |EL PASO TEX REF TXBL KEYBANK NA 553,310 500,000 11,648
29364W AT 5 |ENTERGY LOUISIANA LLC . | SUSQUEHANNA GROUP 673,153 650,000 9,389
293791  AF 6 | ENTERPRISE PRODUCTS OPERATING LP .| MORGAN KEEGAN & CO 601,000 500,000 16,137
30239X AD 9 |FBG FINANCE PTY LTD .| SOUTHWEST SECURITIES 567,200 500,000 1,306
373334  UN 2 | GEORGIA POWER CO. .| KEYBANK NA 581,980 500,000 6,528
373384 2Y 1 |GEORGIA ST, .| PIPER JAFFRAY INC 502,610 500,000

375558 BG 7 | GILEAD SCIENCES INC .| KEYBANK NA 504,435 500,000 192
375558 BG 7 | GILEAD SCIENCES INC .| COASTAL SECURITIES INC 507,250 500,000 1,597
42824C  AQ 2 |HEWLETT PACKARD ENTERPRISE CO .| SOUTHWEST SECURITIES 496,030 500,000 344
438670 T3 5 |HONOLULU HAWAIICITY & CNTY. .| SOUTHWEST SECURITIES 969,120 960,000

457153  AG 9 |INGRAMMICRO INC .| RAYMOND JAMES SECURITIES 524,335 500,000 7,631
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460146 CM 3 | INTERNATIONAL PAPER CO 05/14/2015......... RAYMOND JAMES INSTITIONAL 503,535 500,000

478898 FF 1 |JOHNSON CNTY TEX TXBL SER 2015, .| INSTITUTIONAL SALES DALLAS 500,000 500,000

48203R  AG 9 | JUNIPER NETWORKS INC .| FTN FIN SECURITIES CORP 518,895 500,000 9,000
482480  AF 7 |KLA-TENCOR CORP NATIONAL ALLIANCE SECURITIES C 558,125 500,000 11,849
49337W  AH 3 |KEYSPAN CORP .| FTN FIN SECURITIES CORP 239,292 200,000 4,472
540424 AP 3 |LOEWS CORP SENIOR NT .| KEYBANK NA 587,870 500,000 3,250
544495 UH 5 |LOS ANGELES CALIF DEPT WTR & PWR .| RAYMOND JAMES INSTITIONAL 575,740 500,000 9,078
565849  AB 2 | MARATHON OIL CORP .| FTN FIN SECURITIES CORP 1,203,800 .1,000,000

56585A  AF 9 | MARATHON PETROLEUM CORP SENIOR BD .| SOUTHWEST SECURITIES 857,535 750,000 20,042
582839  AF 3 | MEAD JOHNSON NUTRITION CO .| FTN FIN SECURITIES CORP 559,880 500,000 9,833
585055 BT 2 | MEDTRONIC INC .| EXCHANGE 502,931 500,000

585055 BT 2 | MEDTRONIC INC EXCHANGE 519,590 500,000

585055 BT 2 | MEDTRONIC INC .| EXCHANGE 503,171 500,000

59151K  AJ 7 | METHANEX CORP .| STIFEL NICOLAUS 517,000 500,000 4,865
59151K  AJ 7 | METHANEX CORP SOUTHWEST SECURITIES 524,250 500,000 5,022
597839  CF 4 |MIDLOTHIAN TEX CMNTY DEV CORP .| RAYMOND JAMES INSTITIONAL 437,580 390,000 3,515
61166W AN 1 | MONSANTO CO .| MORGAN STANLEY 465,575 500,000 5,600
61945C AD 5 | MOSAIC CO SENIOR BD .| FTN FIN SECURITIES CORP 584,200 500,000 11,203
61945C AD 5 | MOSAIC CO SENIOR BD .| RAYMOND JAMES INSTITIONAL 566,320 500,000 12,944
636180 BM 2 | NATIONAL FUEL GAS CO. .| KEYBANK NA 504,895 500,000 433
63968A QQ 1 |NEBRASKA PUB PWR DIST .| SOUTHWEST SECURITIES, 686,370 600,000 7,985
647677  AJ 2 | NEW ORLEANS NAVY HSG LLC .| NATIONAL ALLIANCE SECURITIES C 581,000 500,000 1,439
663903 DM 1 |NORTHEAST OHIO REGL SWR DIST WASTEWTR DEUTSCHE BANK 570,000 500,000 7,799
675232 AA 0 | OCEANEERING INTL INC .| KEYBANK NA 498,845 500,000 4,263
68389X BE 4 | ORACLE CORP .| WELLS FARGO ADVISORS 492,270 500,000

72650R AR 3 | PLAINS ALL AMERICAN PIPELINE L P SENIOR 10/08/2015......... WELLS FARGO ADVISORS 547,335 500,000 8,220
72650R  BF 8 | PLAINS ALL AMER PIPELINE LP/PAA FIN CORP .| RAYMOND JAMES INSTITIONAL 764,108 750,000 | covoovmerrvereeerisreseeriseeniis 13,500
740189 AN 5 | PRECISION CASTPARTS CORP .| RBC DOMINION 746,250 750,000

747525  AJ 2 |QUALCOMM INC .| KEYBANK NA 500,765 500,000

747525  AJ 2 |QUALCOMM INC .| KEYBANK NA 488,250 500,000 1,292
747525  AJ 2 |QUALCOMM INC .| FTN FIN SECURITIES CORP 464,170 500,000 4,456
763227 QB 4 |RICHARDSON TEX .| FIRST TENNESSEE SECURITIES 517,961 515,000 2,117
78387G  AQ 6 | SBC COMMUNICATIONS NOTE.........covcoimrrieriiriimmsrisisssissiessssssssssssssesssssssssssssssssssssssssssnnns .| RAYMOND JAMES INSTITIONAL 566,510 500,000 4,783
78573A  AA 8 | SABMILLER HOLDINGS INC .| MORGAN KEEGAN & CO 521,370 500,000 2,865
816851 AP 4 | SEMPRA ENERGY SENIOR BD .| COASTAL SECURITIES INC 591,350 500,000 917
822582 BE 1 |SHELL INTERNATIONALFINBV .| MORGAN STANLEY 694,162 700,000

867229 AD 8 | SUNCOR ENERGY INC. 08/04/2015......... WELLS FARGO ADVISORS 577,550 500,000 5454
90131H  AY 1 |21ST CENTURY FOX AMER INC .| EXCHANGE 568,411 500,000

90131H BB 0 |21ST CENTURY FOX AMER INC .| EXCHANGE 574,000 500,000
92857W  AQ 3 | VODAFONE GROUP PLC FGN BD .| NATIONAL ALLIANCE SECURITIES C 539,320 500,000

931427 AB 4 | WALGREENS BOOTS ALLIANCE .| COASTAL SECURITIES INC 805,305 750,000

96949L  AB 1 |WILLIAMS PARTNERS L P. .| FTN FIN SECURITIES CORP 496,600 500,000

98956P  AG 7 | ZIMMER HOLDINGS INC FTN FIN SECURITIES CORP 775,560 750,000

3899999. Total - Bonds - Industrial and Miscellaneous 50,077,679 46,925,000

8399997. Total - Bonds - Part 3 51,077,679 | ..oovvvrreerrcisscreiiesnenes 47,925,000

8399998. Total - Bonds - Summary Item from Part 5 1,605,625 | ..ooveerrerereneeeneeeeneeens 1,500,000
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8399999. Total - Bonds 52,683,304 49,425,000 | ...coooirriiriiniisninri e 456,142
Common Stocks - Industrial and Mi

000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATI 03/19/2015 FHLB CINCINNATI 206.000 20,600 XXX

74347TW 88 2 | PROSHARES TRUST Il ULTRA SHORT EURO ETF 07/07/2015......... UBS 3,900.000 101,519 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous 122,119 XXX 0
9799997. Total - Common Stocks - Part 3 122,119 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5 414,910 XXX

9799999. Total - Common Stocks 537,029 XXX 0
9899999. Total - Preferred and Common Stocks. 537,029 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 53,220,333 XXX
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Bonds - U.S. Government
312906 2P 4 | FHLMC REMIC SERIES 1136-H........ccovvviiiciiiiiciricncis ..| 12/15/2015 | PRINCIPAL 139 139 136 121 0 121 09/15/2021
3136A7 HF 2 | FNMA CMO 2012-67 ST INV FLT....coooiiociiiiciiiciieisiccis oo | 1212812015 | PRINCIPAL.......cooiiiiiiiiiiriiiiseisniisisesissieiiens | cerieiseiseissiinsiins | coviinens 191,797 | e 191,797 .195,633 ....193,869 (V1 OO TR 193,869 07/25/2042
3136A8 TU 4 | FNMA CMO PAC 2012-99 GC .| 11/25/2015 | PRINCIPAL 353,160 353,160 .353,602 353,313 0 353,313 06/25/2042
3136A9 HB 7 | FNMA CMO 2012-111 HS INV FLT oo ..| 12/28/2015 | PRINCIPAL 72,280 72,280 69,389 70,650 0 70,650 10/25/2042
3136AA 6G 5 | FNMA CMO 2012-151 SB INV FLT.. 12/28/2015 | PRINCIPAL 22,342 22,342 21,896 22,027 0 22,027 01/25/2043
3136AC AM 3 | FNMA CMO 2013-10 US INV FLT. ..| 11/25/2015 | PRINCIPAL 96,193 96,193 98,823 96,599 0 96,599 02/25/2043
3136AH H3 7 |FNMA CMO SEQ PYR 2013-130 KX INV FLT. .| 06/30/2015 | KEYBANK NA ... | consinsisisssiinsiinns | oo 891,652 | .......... 891,652 | .......... 898,339 895,241 | [ (1,818) | oo | e (1,818) 893,423 11/25/2043
3137AQ  Z7 6 | FHLMC CMO 4064 TS INV FLT... ..| 12/15/2015 | PRINCIPAL 80,167 80,167 81,169 80,571 0 80,571 06/15/2042
3137AR  CX 2 |FHLMC CMO 4061 SL INVFLT... .| .| 08/17/2015 | PRINCIPAL 35,474 35,474 36,272 35,474 0 35,474 06/15/2042
3137AU AW 9 | FHLMC CMO 4103 N5 INV FLT.....coooviciininicriciceccisiinnias oo | 1211512015 | PRINCIPAL........ooiiiriiiiirieecieisiisisssssisiins | covssississsssiiinnns | v 144,556 | ........ 144,556 | ......... 143,743 ...144,172 (1 R 144,172 09/15/2042
3137AU  TY 5 |FHR CMO 4117 SC INVFLT. 12/15/2015 | PRINCIPAL 30,084 30,084 31,193 30,124 0 30,124 10/15/2042
3137AY RP 8 | FHLMC CMO PAC 4165 KA74, 12/15/2015 | PRINCIPAL.......cooovimmrimremiieinsiineisneiseisessssisessens | cesresssssesessnnssnns | onveseens 171,346 | .......... 171,346 | .......... 172,631 ...171,346 (1 O [ 171,346 02/15/2043
3137B4 GG 5 | FHLMC CMO 4238 YS INV FLT....cooooorviiniienriiinnisnccsciinens ..| 11/16/2015 | PRINCIPAL 236,265 236,265 235,674 235,852 0 235,852 12/15/2040
31395W JS 7 | FHLMC CMO 3005 SW INV FLT....cooooouriociinriiinninciiseiiens ..| 12/15/2015 | PRINCIPAL 197 197 215 210 0 210 07/15/2035
31397M Y8 4 | FNMA CMO PAC 2009-3 KC. .| 02/28/2015 | KEYBANK NA 102 102 103 103 0 103 01/25/2037
31397N UG 8 | FNMA CMO 2009-19 TD. 11/25/2015 | PRINCIPAL 2,870 2,870 2,906 2,898 0 2,898 08/25/2036
36202E V9 7 | GNMA CMO 2 MJM 4240, 12/21/2015 | PRINCIPAL 31,398 31,398 33,753 33,407 0 33,407 09/20/2038
38373M B8 2 | GNMA CMO PAC 2007-16 PS INV FLT. 12/21/2015 | PRINCIPAL 32,412 32412 | 48,254 34,875 0 34,875 04/20/2037
38374U BP 5 | GNMA CMO 2009-32 AB 12/16/2015 | PRINCIPAL 85,611 85,611 90,587 85,611 0 85,611 05/16/2039
38374U CJ 8 | GNMA CMO PAC 2009-32 AP. 12/16/2015 | PRINCIPAL 83,346 83,346 88,347 83,929 0 83,929 05/16/2039
38374Y 'SP 9 | GNMA CMO PAC-22010-85 LC.......coovvuurinrrcriierirsinsiesiieniine 1212112015 | PRINCIPAL.......cooiiiiiiiiineiiinsisiiesiseiissieiiens | cesieiesiscsssiinsiins | coniinens 420,000 | .......... 420,000 | .......... 424,200 ... 423,688 (124) (124) | o [ e 423,564 07/20/2040
38375K SY 9 | GNMA CMO PAC 2007-35 NL INV FLT...ccoocvviiiicriciicciisiins 12/16/2015 | PRINCIPAL .137,850 137,850 | .......... 186,098 ....139,709 0 | o | e 139,709 10/16/2035
38375Y NF 5 | GNMA CMO PAC 2008-79 CS ..| 12/21/2015 | PRINCIPAL ..49,829 ..49,829 50,576 50,445 0 50,445 06/20/2035
38376V ZU 4 | GNMA CMO SEQ PYR 2010-17 JN.......cccoooervvcrniiccricnniccnicnns | .. | 06/30/2015 | CITIGROUP GLOBAL MARKETS INC 62,843 62,843 65,759 62,843 0 02/16/2037
38377F XK 2 |GNMA CMO SEQPYR 2010-59 HA.......coovviiiiciiciccs 12/16/2015 | PRINCIPAL........ooiiiiiiiiiinniiiicinicississiisiiens | covviisssssissiiiniins | coniinins M7 | 111,711 .118,483 111,811 0 04/16/2036
38377M UL 8 | GNMA CMO 2010-146 VA, 12/16/2015 | PRINCIPAL 627,394 627,394 0 11/16/2040
38377N AA 2 | GNMA CMO PAC-2 2010-143 CM.............. 12/16/2015 | PRINCIPAL.......ooveeiniericrreiesiecissiseisisnisseninniens. | evseniessssisssssseenns | soneeeenn 272,316 | ........ 272,316 272,459 0 272,459 11/16/2040
38377N  G7 3 | GNMA CMO 2010-157 SH oo | 1212112015 | PRINCIPAL. ... | ceeriessessssssssennes | eeeinnienns 13,861 | ..occoeee 13,861 14,191 0 14,191 12/20/2040
38377N  ZS 6 | GNMA CMO 2010-167 GS INV FLT.....oovvrinriiriniiciiccis ..| 08/20/2015 | PRINCIPAL 39,205 39,205 40,077 (1) (1) 40,066 12/20/2040
38377T DF 5 | GNMA CMO 2011-13 CD....covvvvvrricriciscrsis .| 06/16/2015 | PRINCIPAL.........coooriiriinincicisscisiissicsisinninss | covsiisissssissnniins | s 10,868 | ............ 10,868 10,821 0 10,821 01/16/2041
38377W 4D 3 | GNMA CMO 2011-101 ST INVFLT.. 12/31/2015 | PRINCIPAL 78,550 78,550 77,665 16 16 77,681 07/16/2041
38377W 4D 3 | GNMA CMO 2011-101 ST INVFLT.. 12/31/2015 | PRINCIPAL 78,550 78,550 78,550 0 78,550 07/16/2041
38377Y W6 3 | GNMA CMO 2011-137 UA, 12/21/2015 | PRINCIPAL..........oiviirieinriinnisiniisssiisnsissniisnnes | covssrissssisssinnnns | o 45,172 45,074 0 45,074 04/20/2041
38378A YW 5 | GNMA CMO 2011-157 HJ ..| 12/16/2015 | PRINCIPAL ..14,819 15,070 0 15,070 04/16/2041
38378D X2 6 | GNMA CMO 2012-32 GS INV FLT....ccocoovmviicnrincicsscisneins ..| 12/16/2015 | PRINCIPAL 7,528 17,562 0 17,562 04/16/2041
38378E PZ 0 | GNMA CMO 2012-69 HA. 11/16/2015 | PRINCIPAL 93,679 93,471 0 93,471 05/16/2042
38378F SB 7 | GNMA CMO 2013-5 MA. ..| 12/21/2015 | PRINCIPAL .140,612 ....138,927 0 [ oo [ e 138,927 07/20/2042
38378F Y7 9 | GNMA CMO 2013-22 CS.....ccovverierirrnrieerieiesseeieseisneees ..| 10/31/2015 | PRINCIPAL .244,054 244,054 0 244,054 01/20/2043
38378F 79 4 | GNMACMO 2013-22 ES INV FLT....coooiiriiriiirrineieeieis .| 08/20/2015 | PRINCIPAL 394,000 394,000 393,508 393,902 35 35 393,937 02/20/2043
38378G BD 9 | GNMA CMO 2012-134 HS INV FLT.....ccooiiiiiiciicieiecii 10/31/2015 | PRINCIPAL 283,324 283,324 294,125 283,900 (217) (217) 283,684 11/20/2042
38378G CN 6 | GNMA CMO 2012-134 HA. ..| 10/20/2015 | PRINCIPAL 283,324 283,324 285,449 283,446 (46) (46) 283,400 11/20/2042
38378G SG 4 | GNMA CMO PAC-22012-143 DE.......ccccccovvvvvivnivcriccirsnnenns | - | 12/21/2015 | PRINCIPAL 554,268 554,268 | ......... 549,591 554,268 0 554,268 12/20/2042
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38378G TC 2 | GNMA CMO PAC 2012-143 ED.....covvmurrririerenieniseissnenie ..| 12/21/2015 | PRINCIPAL 67,006 67,006 65,750 66,302 0 66,302 12/20/2042
38378H J9 8 | GNMA CMO 2012-128 DA. 1212112015 | PRINCIPAL.......cooiiiiiiiineiinsieniesiseiissieiiens | cesieissiscessiinenins | coriinees 172,252 | .......... 172,252 | .......... 169,238 ....170,603 0 [ o [ e 170,603 08/20/2042
38378) R7 9 | GNMA CMO PAC-2 2013-41 KE.. 12/21/2015 | PRINCIPAL 286,346 286,346 289,030 286,567 0 286,567 10/20/2042
38378M ST 3 | GNMA CMO 2013-51 SC INV FLT... 11/20/2015 | PRINCIPAL .180,790 .180,790 .178,869 0 ..179,616 04/20/2043
38378M  TU 9 | GNMA CMO 2013-51 C 11/20/2015 | PRINCIPAL cnnn361,581 | L......361,581 | .........359,264 0 360,268 04/20/2043
0599999. Total - BONAS = U.S. GOVEIMMENL. ...ttt is st sise | foebsessee e s s s eb L1 E s E s e st s bbbttt en e entenienes | cinirs 7,603,122 |........ 7,603,122 |........ 7,729,439 0 (2,164) 0 (2,164) 0| s 7,610,908 XXX
Bonds - All Other
31397T LK 6 | FHLMC 3452 CAREMIC MULTICLASS .........ccccccovevvmrcseicnnnnns | .. | 12/31/2015 | CORRECTION FOR PRIOR MATURITY. 200,179 | .ccoveeae 143291 | .............154,718 (VI R 154,718 | ..ccviie 05/15/2038
36217P DU 8 | GOVERNMENT NAT'L MTG ASSOC POOL #199115................. 12/15/2015 | PRINCIPAL 1,260 1,260 1,258 1,253 0 1,253 . 01/15/2017
36217T TB 5 | GNMA CMO POOL 203146 12/31/2015 | CORRECTION FOR PRIOR MATURITY. 3173 3,082 3,059 0 3,059 )| . 05/15/2017
38373V NM 8 | GNMA 2002-63 CL NU........cooomririicicriricsicseni e 12/21/2015 | PRINCIPAL 26,003 26,003 26,495 0 26,495 ) 09/20/2032
38374T RK 2 | GNMA CMO TAC 2009-22 JL 12/21/2015 | PRINCIPAL 67,317 67,317 68,276 0 68,276 | ..oooovoveie [ e (959) | .vvovevenn(959) | 04/20/2039
1099999. Total - Bonds - All Other Government 94,580 297,932 253,801 0 0 0 0 0 253,801 0 |..(159,221) ] ...... (159,221) | . XXX
Bonds - U.S. Special Revenue and Special A
033717 KR 9 | ANDERSON CNTY SC SCH DIST #1................. ..| 10/06/2015 | PRINCIPAL 1,015 1,015 1,041 1,032 0 1,032 03/01/2027
442331 QM 9 |HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/ ..| 03/02/2015 | KEYBANK NA. 20,000 20,000 24,668 24,074 0 24,074 03/01/2032
485260 BH 5 | KANSAS GAS & ELECTRIC CO SENIOR DEB SER.................. |..| 03/30/2015 | KEYBANK NA 37,098 37,098 39,806 38,703 0 38,703 03/29/2021
517840 S5 4 |LASVEGAS VALY NEV WTR DIST REV GO 2009C .| 01/13/2015 | CALLED 524,399 .500,000 529,585 524,399 0 524,399 06/01/2039
60534Q UE 9 | MISSISSIPPI DEV BANK SPL OBLG GO............... .| .| 10/01/2015 | PRINCIPAL PAYMENT........ocvmmriiieninrienieeniniries | covereerinnsissinnins | coerinnens 15,000 | ............15,000 | ............ 14,443 14,665 0 14,665 10/01/2036
707487 FR 0 | PENNHILLS PA SCH DIST TAXABLE..........oecevvirriirirriicinns ..| 06/08/2015 | STIFEL NICOLAUS.........oocrviureirirreeiriieiannnieinenes | ceereieeiseeesiinneies | onveieens 443,000 | .......... 400,000 | .......... 401,452 ....401,044 (32) (17 IR ISR 401,012 10/01/2029
71323M DE 9 |PEORIAILL PUB BLDG COMMN SCH CL C.. ..| 09/25/2015 | STIFEL NICOLAUS. 335,250 | ......... 300,000 305,307 303,621 (296) (296) 303,325 12/01/2026
790697 BM 7 | ST JOSEPH MICH PUB SCHS BLDG BNDS.. .| 02/17/2015 | KEYBANK NA 56,650 55,000 55,000 55,000 0 55,000 05/01/2027
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMIBNES. ..........cuuiuiuiiiiiiiiiiiiis | oottt inississsss bbb sbs bbb bbb | ceniians 1432413 | ... 1,328,113 |........ 1,371,303 | .......... 1,362,538 0 (328) 0 (328) 0| s 1,362,210 XXX
Bonds - Industrial and Mi:
008916 AM 0 | AGRIUM INC FGN SR DEB.........cccccoomiimrimiiniinniccnicniscieni .| 02/10/2015 | MORGAN STANLEY........coooiiiiiiriiniiciiniiiciicciinens | coviinsinsissiiisiins | ceviens 1,102,260 |........ 1,000,000 | .......... 995,620 995,872 13 13 995,884 ...106,376 | ....... 106,376 | ........ 9,392 | 06/01/2043
01877Z AD 2 | ALLIANCE PIPELINE L P FGN SR BD SEDOL 29.. .| 06/30/2015 | KEYBANK NA L A1,217 .12,548 12,093 0 12,093 (876) | ...........(876) | . 12/31/2023
01877Z AD 2 | ALLIANCE PIPELINE L P FGN SR BD SEDOL 29.. 12/31/2015 | KEYBANK NA 0,087 1,284 10,815 0 10,815 (728) | . (728) | . 12/31/2023
026874 AX 5 | AMERICAN INTL GROUP INC NT 144A .| ..| 10/01/2015 | MATURED reeerr.300,000 | .. 282,933 300,000 0 300,000 0 10/01/2015
037389 AV 5 | AON CORP SENIOR NT....ccoocvvuriiriiiinriniicsiiscsseniesinis .. | 09/30/2015 | MATURED..........coouiiiiinniiiisinsisisssisissisiinies | sosssisssssssssiinins | onivnins 500,000 | ......... 500,000 .510,280 500,000 0 500,000 0. 17,500 | 09/30/2015
046003 JU 4 | ASSOCIATES CORP. 11/16/2015 | CALLED 228,522 200,000 .196,400 ....199,533 167 L O 199,700 11/01/2018
046003 JU 4 | ASSOCIATES CORP. oo | 111612015 | CALLED........oooiriiiniiciscsississssssinins | cosvsisssssssiiinsns | v 114,261 | .......... 100,000 97,750 99,688 104 104 99,792 11/01/2018
048677 AB 4 | ATLANTIC MARINE CORPS CMNTYS LLC BOND SE... .| 06/03/2015 | KEYBANK NA 2,678 2,678 2,854 2,844 0 2,844 12/01/2050
048677 AB 4 | ATLANTIC MARINE CORPS CMNTYS LLC BOND SE... 12/16/2015 | KEYBANK NA 2,893 2,893 3,083 3,070 0 3,070 12/01/2050
053332 AF 9 | AUTOZONE INC BONDS. 11/16/2015 | MATURED 200,000 200,000 | .......... 197,980 200,000 0 200,000 11/14/2015
066365 BX 4 | BANKERS TRUSTN.Y. CORP 11/16/2015 | MATURED 200,000 200,000 | ......... 198,000 200,000 0 200,000 11/15/2015
066365 BX 4 | BANKERS TRUSTN.Y. CORP 11/16/2015 | MATURED........ooiviriiriiicicceisseiisesiseeieneis | covneesisseisnsiinnns | connii 100,000 | .......... 100,000 96,200 99,984 16 LGN U I 100,000 11/15/2015
077340 EY 9 |BEL AIRE KANS PUB BLDG COMMN REV........cccocvrverierinrinne ..| 11/02/2015 | PRINCIPAL 25,000 25,000 26,175 25,874 0 25,874 05/01/2035
077340 EY 9 |BEL AIRE KANS PUB BLDG COMMN REV........cccocvrverimrinrinns .| 05/01/2015 | KEYBANK NA 25,000 25,000 26,175 25,947 0 25,947 05/01/2035
099599 AJ 1 |BORDEN INC DEBS. ..| 06/26/2015 | COASTAL SECURITIES INC 63,500 | .......... 100,000 | .......... 100,000 ..61,500 |......... 38,500 | ..o | e [ e 38,500 | ..oovverinrine | e 100,000 02/15/2023
116663 AC 9 | BRUCE MANSFIELD UNIT 12 BOND SER 2007-1.................... | .. | 06/01/2015 | KEYBANK NA 31,049 31,049 34,051 32,994 0 32,994 01/25/2022
117043 AG 4 | BRUNSWICK CORP. ..| 08/31/2015 | KEYBANK NA .212,000 .200,000 | .......... 198,660 ....199,425 28 28 | e | v 199,453 08/01/2027
117043 AG 4 | BRUNSWICK CORP. ..| 08/28/2015 | KEYBANK NA < 106,000 | ..........100,000 99,900 99,958 2 2 99,960 08/01/2027
117068 DE 3 | BRUNSWICK ENTERPRISE...........ccoovviiiiiiiniiciiininciccciceie oo | 06/15/2015 | CALLED........oooiiiiiiiriiiciecicieissiisissiisies | cesisississsssiisins | coniinins 500,000 | ......... 500,000 | ......... 500,000 500,000 (V1 OO T 500,000 04/01/2026
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12189P AH 5 | BURLINGTON NORTHERN SANTA FE BOND.. ..| 07/15/2015 | PRINCIPAL 51,680 63,275 51,680 0 51,680 2,031 | 01/15/2020
12189T AZ 7 | BURLINGTON NORTH SANTA FE DEB .. | 05/12/2015 | WILLIAM BLAIR.........oiuiiriciiniiricsisnniciinsiciiens | coeveiseiseissiiesins | coviinens 768,810 | ..........600,000 | .......... 694,530 | ..cccee0en688,023 | oo | e (1,370) | oo | e (1,370) 686,653 | ......cccovvens | .....82,158 | .........82,158 | ... 19,578 | 05/01/2037
122008 AA 6 | BURLINGTON NORTHERN SANTA FE 04-1 TRUST. .| 0171512015 | KEYBANK NA.......covmmiiiiiiciiiciscissieisnnis | coveiiesinsnicsnnninns | oevienaa 42,571 | oo 2,571 | 47,094 43,888 0 43,888 | ..coovvvvrens | eeneee(1,316) | icec(1,316) | o 01/15/2021
122008 AA 6 | BURLINGTON NORTHERN SANTA FE 04-1 TRUST. .| 07/15/2015 | KEYBANK NA 193 213 198 0 198 01/15/2021
12612W AB 0 | CNF CONWAY NATIONAL FREIGHT. 12/16/2015 | FTN FIN SECURITIES CORP........ccoouiiiiiniiiiincins | coviisiincissiieciins | o 183,000 | ..........300,000 | ......... 307,125 306,249 (311) (311) 305,938 05/01/2034
12612W AB 0 | CNF CONWAY NATIONAL FREIGHT. 12/16/2015 | FTN FIN SECURITIES CORP........cccoiiiiniiiiincins | covvvisninciniiieciins | o 305,000 | ..........500,000 | ......... 538,320 | .o 535,127 | i | e (1,756) | oo | e (1,756) 533,370 05/01/2034
12665U AA 2 | CVS PASS-THROUGH TRUST. ..| 12/10/2015 | PRINCIPAL 2,357 2,359 2,359 0 2,359 01/10/2036
143658 AF 9 | CARNIVAL CRUISE LINES. .| 03/23/2015 | RAYMOND JAMES INSTITIONAL........ooovviiinnieiiins | v | o 119,971 99,613 8 8 99,621 10/01/2023
167725 AF 7 | CHICAGO ILL TRANSIT AUTH TRANS REV...... ..| 10/09/2015 | WELLS FARGO ADVISORS, 559,695 e D3TTAA | i | (1,148) | oo | v (1,148) 536,597 12/01/2040
210795 PZ 7 | CONTINENTAL AIRLINES INC BOND SER 2012-4 .| .| 04/13/2015 | KEYBANK NA. 12,260 0 12,260 04/11/2024
210795 PZ 7 | CONTINENTAL AIRLINES INC BOND SER 2012-4.................... ..| 10/13/2015 | PRINCIPAL PAYMENT. 12,263 0 12,263 04/11/2024
21079U AA 3 | CONTINENTAL AIRLINES INC NOTE SER 2009-2 .| 05/12/2015 | KEYBANK NA 14,168 0 14,168 ..| 05/10/2018
21079U AA 3 | CONTINENTAL AIRLINES INC NOTE SER 2009-2 ..| 11/10/2015 | KEYBANK NA. 14,260 0 14,260 .| 05/10/2018
21079V AA 1 | CONTINENTAL AIRLINES INC BOND SER 2010-1...........c........ ..| 01/12/2015 | KEYBANK NA. 15,007 0 15,007 01/12/2021
21079V AA 1 | CONTINENTAL AIRLINES INC BOND SER 2010-1 ..| 07/13/2015 | KEYBANK NA. 15,384 0 15,384 01/12/2021
247358 AA 2 |DELTAAIR LINES INC MED TERM NT SER 2012. .| ..| 05/07/2015 | KEYBANK NA 16,740 0 16,740 05/07/2020
247358 AA 2 |DELTAAIRLINES INC MED TERM NT SER 2012..................... ..| 11/09/2015 | KEYBANK NA. 24,970 0 24,970 05/07/2020
24736W AA 8 | DELTAAIR LINES NOTE SER 2011-1 CLA... .| 04/15/2015 | KEYBANK NA 21,853 21,174 0 21,174 .| 04/15/2019
24736W AA 8 |DELTAAIR LINESNOTE SER 2011-1 CLA... .| ..| 10/15/2015 | PRINCIPAL PAYMENT. 21,853 21,061 0 21,061 .| 04/15/2019
292845 AE 4 | ENGELHARD CORP NOTE.......ccooomiimrieminiinninniininsinernniens .| 09/09/2015 | KEYBANK NA........coomiiiriinierierissisenienienienis | ceneeieesseessinneeins | onveieens 214,500 | ..........200,000 | .......... 198,750 ....199,439 29 29 | e | e 199,467 06/01/2028
292845 AE 4 |ENGELHARD CORP NOTE.... ..| 09/09/2015 | KEYBANK NA. 321,750 297,000 298,713 7 7 298,784 .| 06/01/2028
292845 AE 4 |ENGELHARD CORP NOTE.... .| 09/09/2015 | KEYBANK NA........coouiiiiniiiniiirissisnnisnienienis | cevieissississiinseins | coviinens 121,193 | ... 113,000 | ......... 110,575 ....111,960 58 58 | e | e 112,018 .| 06/01/2028
31331F  AX 9 | FEDERAL EXPRESS CORP BOND SER 1998-1 CL.. .| 01/15/2015 | PRINCIPAL ..41,460 0 40,899 01/15/2022
347314  AK 2 | FORT EUSTIS/STORY HOUSE LLC... ..| 12/15/2015 | KEYBANK NA .100,000 0 104,433 .| 12/15/2020
36962G 3P 7 | GENERAL ELECT CAP CORP MED TERM NT.. ..| 05/05/2015 | MORGAN STANLEY.........ccocovimmrimimririinnicnnicciinnns | coveiisniinsicsiinnens | e 1,290,315 ......1,000,000 | ........1,122,950 | ..o 1,114,839 | s | e (1,708) | oo | v (1,708) | ..o 1,113,131 01/14/2038
36962G 3P 7 | GENERAL ELECT CAP CORP MED TERM NT.. ..| 05/05/2015 | MORGAN STANLEY. 547,463 (701) (701) 546,762 | ....ccoooovvvvens | 297,428 | 97,428 | 01/14/2038
459902 AT 9 | INTERNATIONAL GAME TECHNOLOGY... ..| 05/14/2015 | CALLED .505,000 513,403 (576) (576) 512,827 10/15/2023
57859H BU 7 | MAYTAG CORP. ..| 05/15/2015 | MATURED .100,000 ....100,000 (1 R 100,000 | ..ooovvvviinins | i | e [ 2,500 | 05/15/2015
585055 BN 5 | MEDTRONIC INC. .| 09/02/2015 | EXCHANGE 502,931 503,032 (102) (102) 502,931 | v e | 0| 5,773 | 03/15/2035
62983P 1 | NAKILAT INC FGN SUB DEB SERA 144A...........cocoovviriinns ..| 12/31/2015 | PRINCIPAL 7,854 6,260 6,720 0 6,720 | ..ovvvins | 1134 | 1134 ] 33,669 | 12/31/2033
62983P AB 1 | NAKILAT INC FGN SUB DEB SERA 144A...........cocoovvvriinnes ..| 07/01/2015 | MORGAN KEEGAN & CO. 7,614 6,068 6,472 0 6,472 | oo [ e 1142 | 142 12/31/2033
652478 BC 1 | NEWS AMERICA HOLDINGS. ..| 06/30/2015 | EXCHANGE 568,411 .595,775 ...571,261 (2,850) (2,850) 568,411 | v | e | cvvinrieennn0 | 18,575 | 10/01/2026
652482 AU 4 |NEWS AMERICAINC SENIOR DEB...........cccovueemvirnniicnninanens | oo | 0613072015 | EXCHANGE ... | i | cvvvienns 574,000 .592,500 576,569 (2,569) (2,569) 574,000 06/30/2028
677071 AF 9 | OHANA MILITARY COMMUNITIES LLC BOND SER.................. ..| 04/01/2015 | KEYBANK NA. 7,683 7,837 7,793 0 7793 | oo oo (110) | e (110) | e 10/01/2026
677071 AF 9 | OHANA MILITARY COMMUNITIES LLC BOND SER.. ..| 10/01/2015 | PRINCIPAL PAYMENT. 7,762 7,917 7,867 0 7,867 | oo [ enrenn(100) | e (108) | e 10/01/2026
677071 AM 4 | OHANA MILITARY COMMUNITIES BND SER B 144. .| .| 04/01/2015 | KEYBANK NA 20,571 | ..cc.... 20,571 | i 19,337 19,748 0 19,748 10/01/2026
677071 AM 4 | OHANA MILITARY COMMUNITIES BND SER B 144.................. ..| 10/31/2015 | PRINCIPAL PAYMENT. 21,139 | 21139 | 19,871 20,333 0 20,333 | v [ 806 | 806 | e 10/01/2026
705322 AJ 4 |PEDERNALES ELECTRIC COOP INC BOND SER 02 | 1171612015 | KEYBANK NA.......ccommiiiiniieiierisnisenienienienins | cenreieessesnsinneens | ooveieens 100,000 96,000 98,139 0 98,139 | oo [ e 1,861 | 1,861 | e 11/15/2022
835495 AJ 1 |SONOCO PRODUCTS CO SENIOR BD.........cccevueeee .| .| 02/10/2015 | MORGAN STANLEY .1,215,020 |........1,000,000 |........ 1,108,710 | ..cooovee. 1,102,090 (348) (348) | oo [ e 1,101,741 | e | 113,279 00 113,279 | 15,813 | 11/01/2040
84474E AB 6 | SOUTHWEST AIRLINES CO BOND SER 93A2.............cccoeeeee | .. | 06/29/2015 | MATURED 827 0 827 | oo | eeeeeeens(827) | e (B27) | 4,643 | 06/29/2015
84474E AB 6 | SOUTHWEST AIRLINES CO BOND SER 93A2...... ..| 06/29/2015 | KEYBANK NA 123,165 123,165 (VI OO TR 123,165 06/29/2015
84474Y AA 4 | SOUTHWEST AIRLINES CO BOND SER 2007-1 CL.. .| .| 02/02/2015 | KEYBANK NA 15,080 0 15,080 | oo | cveeeenn(988) | i n(988) | 02/01/2024
84474Y AA 4 | SOUTHWEST AIRLINES CO BOND SER 2007-1 CL.................. | ..| 08/03/2015 | KEYBANK NA, 14,907 0 14,907 | oo | eeeeeenn(922) | iin(922) | 02/01/2024
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845335 BQ 0 | SOUTHWESTERN BELL TEL CO......cccovvvvirciiireciieciicis .| 07/01/2015 | MATURED..........ovuureirinrierieiineieessesiseeeessisenes | ceseeseesssesesinsens | onveieens 100,000 | ..........100,000 cveerrenn.. 100,000 (VI OO R 100,000 0| 7,000 | 07/01/2015
87089H AB 9 | SWISS RE TREASURY (US) ..| 03/24/2015 | KEYBANK NA .1,075,560 |........1,000,000 891,631 684 684 892,216 ...183344 | ... 183344 | ... 12,750 | 12/06/2042
872287 AC 1 | TCI COMMUNICATIONS INC............. ..| 08/03/2015 | MATURED .100,000 ....100,000 (V) [OOSR IO 100,000 0|....8,750 | 08/01/2015
90345W AD 6 | US AIRWAYS BOND SER 2012-2 CL .| 06/03/2015 | PRINCIPAL PAYMENT. 16,291 0 16,291 ...(267) | . ). 12/01/2020
90345W AD 6 | US AIRWAYS BOND SER 2012-2 CLA.. ..| 12/03/2015 | KEYBANK NA 14,805 0 14,805 (216) ) 12/01/2020
90783V AA 3 | UNION PACIFIC RAILROAD BOND 2005-1 TRUST... .| 01/02/2015 | KEYBANK NA 11,521 0 11,521 | e | (424) | oo (424) | o 01/02/2029
90783V AA 3 | UNION PACIFIC RAILROAD BOND 2005-1 TRUST. .| 07/02/2015 | KEYBANK NA 0 7,750 (275) (275) 01/02/2029
90932P AA 6 | UNITED AIR LINES INC, ..| 10/13/2015 | PRINCIPAL PAYMENT. 0 04/11/2026
912912 AR 3 |USWESTCAPFDGINC....... ..| 08/25/2015 | SOUTHWEST SECURITIES 205,640 545 | e [ e 192132 || 013,508 |1 13,508 | 11/15/2018
912912 AR 3 |USWESTCAPFDGINC....... ..| 08/25/2015 | SOUTHWEST SECURITIES.......cooovvuiiriririieiiinnins | covereineiseissiinsinns | eveneens 212,000 574 | oo [ 198,033 | | 10l 13,967 (13,967 | 25,242 | 11/15/2018
912912 AR 3 |USWESTCAPFDGINC....... .| 08/25/2015 | SOUTHWEST SECURITIES......cc.ccvoiiimriciieniiniiins | covrisnisriisniissinnns | cvvneinns 106,000 274 | | 99,336 | i | 06,664 | 8,664 | 11/15/2018
3899999. Total - Bonds - Industrial @nd MISCEIANEOUS. ... st | sisa 14,318,443 |.....13,306,742 | ...... 13,818,372 .38,500 0 27,633 0 538,935 538,935 | ...573,371 XXX
8399997. TOtAL - BONAS = P ... St | i 23,448,558 | .....22,535,909 | ...... 23,162,088 .38,500 0 25141 0] ....23006,427 |............ 0 |..442131 |...... 442,131 | ....859,960 XXX
8399998. Total - Bonds - SUMMArY HEM frOm Part 5. eoss s | coisies 1,327,761 |........1,500,000 |........ 1,605,625 (3419) | oo | s 1,602,206 | ...oooovvinninnn ..(274,444) | ...... (274,444) | oo XXX
8399999. TOMAL = BONAS. ... s R R nsn s | sria 24,776,319 | .....24,035,909 | ...... 24,767,713 | ........ 22,981,286 |......... 38,500 0 21,722 0 . 24,608,633 |......cc..cco.. 0 |..167,686 |.... 167,686 | ....859,960 XXX
Common Stocks - Industrial and Miscell
872375 10 0 | TECO ENERGY INC . ‘ 11/09/2015 | KEYBANK NA. ..o | v 7,607.000 | ......... 205,014 XXX ] 200,000 o 155,867 | ... 44,133 | e | e | e 44,133 200,000 | ..o [ e 5014 | ... 5014 | ... 5,135 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 205,014 0., S I 200,000 ....155,867 |......... 44133 | 0 0 [ 44,133 0 200,000 0 [ 5014 | ........ 5014 | ... 5,135 XXX
Common Stocks - Mutual Funds
00771H 30 7 | UNTS AAM STEELPATH MLP & INC PORT 2013-2........ccccvvuvee .| 05/07/2015 | UBS. ern49,726.000 | ... 431,154 XXX ....460,711 39,289 39,289 | oo | e 500,000 | ..o | (68,846) | ....... (68,846) | ...... 11,790 XXX
30283G 78 6 | UNTSFTNORTH SHALE PORT SER 5.. 12/16/2015 | UBS. XXX | 499,992 | ... 355,687 | ... 144,305 | oo [ e | e 144,305 | .o | s 499,992 | ..o ..(274,838) )| . XXX
30283G 78 6 | UNTSFTNORTH SHALE PORT SER 5.. 12/16/2015 | UBS. XXX 1,329 )| . XXX
30283G 78 6 | UNTSFTNORTH SHALE PORT SER 5.. 12/16/2015 | UBS. XXX )| . XXX
30284C 32 1 |UNTSFTNORTH SHALE PORT SER 6.. 12/16/2015 | UBS. XXX 499,999 | 322,901 | 177,099 )| . XXX
30284C 32 1 |UNTSFTNORTH SHALE PORT SER 6.. 12/16/2015 | UBS. 368.000 XXX 26 )| . XXX
9299999. Total - Common Stocks - Mutual Funds. XXX ]......1,506,684 | ........1,145449 | ... 361,235 ..(643,312) )] e 21,486 XXX
9799997. Total - Common Stocks - Part 4. XXX 405,368 ..(638,298) | . )| ......26,621 XXX
9799998 Total - Common Stocks - Summary Item from Part 5. XXX . J] T XXX
9799999. Total - Common Stocks, XXX ]enn2121594 1 ... 1,301,316 | 405,368 .0 ...(638,710) )| e 26,621 XXX
9899999. Total - Preferred and Common Stocks XXX ...1,301,316 | ...... 405,368 L0 ...(638,710) )| e 26,621 XXX
9999999. Total - Bonds, Preferred and Common Stocks 26,259,203 XXX ].....26,889,307 | ........24,282,602 | ....... 443,868 | ........ [WLCNAL)) — ..(471,024) | ...... (471,024) | ....886,581 XXX
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Bonds - ial and Miscell
12612W AB 0 | CNF CONWAY NATIONAL FREIGHT. .| ..| 04/01/2015 | FTN FIN SECURITIES CORP . | 12/16/2015 | RBC 500,000 .582,500 .305,000 579,444 (3,056) (3,058) | vovvrvevrerins [ v [ e (274,444) | ...... (274,444) | . 14,517
585055 BN 5 |MEDTRONIC INC. ..| 05/05/2015 | EXCHANGE .1 09/02/2015 | EXCHANGE 500,000 | ...........519,940 | .. .519,590 519,590 (350) (350) 0
585055 BN 5 | MEDTRONIC INC. .1 08/13/2015 | EXCHANGE........cooooiiiiiiiiiiiccisciicis 09/02/2015 | EXCHANGE 500,000 503,185 503,171 503,171 (14) 0
3899999. Total - Bonds - Industrial and Miscellaneous. .1,500,000 ,605,625 | ....... 1,327,761 .1,602,206 0 (3,419) 0 0. (274,444) | ...... (274,444) | .
8399998. Total - Bonds .1,500,000 ,605,625 | ........ 1,327,761 .1,602,206 0 (3,419) 0 0 ... (274,444) | ...... (274,444) |
Common Stocks - Industrial and Mi:
74347TW 88 2 | PROSHARES TRUST Il ULTRA SHORT EURO ETF.................. | ..| 01/16/2015 | UBS 03/19/2015 | UBS......ooeirinineiciisicisiissiieinns | s 4,250.000 | ...........101,346 | ......... 114,932 | .............101,346 (V1 OO IFURRRITEN I 13,586 |......... 13,586 | .o | e
74347TW 88 2 | PROSHARES TRUST Il ULTRA SHORT EURO ETF.................. | ..| 03/06/2015 | UBS 05/01/2015 | UBS.......cooeeirinineiciscicisissiicsinns | s 3,750.000 | ...........101,304 | .......... 95,528 | .............101,304 (V1 ORI IFURPOTORIRNS [N (5,776) | ......... (C (<) A I
74347TW 88 2 | PROSHARES TRUST Il ULTRA SHORT EURO ETF.. ..| 03/31/2015 | UBS. 05/01/2015 | UBS. .3,695.000 .101,309 94111 ....101,309 (V1 ORI [N [N (7,198) | ..oeeo. (1<) A IR
74347TW 88 2 | PROSHARES TRUST Il ULTRA SHORT EURO ETF.. . | ..| 06/16/2015 | UBS. 08/13/2015 | UBS. on4,096.000 | ...........101,260 | .. .101,886 | .............101,260 0 626 626
9099999. Total - Common Stocks - Industrial and Miscellaneous con405,218 | ...........406,456 | .............405,218 0 0 0 0 0 [V I 1,237 | e 1,237 | (V) 0
Common Stocks - Mutual Funds
30283G 78 6 | UNTS FT NORTH SHALE PORT SER 5........oooovvicciiniciiniinas ..| 06/25/2015 | UBS 12/16/2015 | UBS. 397.000 2,784 1,809 2,784 0
30283G 78 6 | UNTS FT NORTH SHALE PORT SER5..........oocovvecriicciinnicnas ..| 12/28/2015 | UBS 12/29/2015 | UBS. 550.000 2,349 2,456 2,349 0 | veeieeiee | v | e 107 | 107 | |
30284C 32 1 | UNTS FT NORTH SHALE PORT SER 6.. ..| 06/25/2015 | UBS 12/16/2015 | UBS. 393.000 2,482 1,607 2,482 0
30284C 32 1 |UNTSFTNORTH SHALE PORT SER 6.. .| ..| 12/28/2015 | UBS 12/29/2015 | UBS. coennen.541.000 2,076 2,170 0
9299999. Total - Common Stocks - Mutual Funds 9,691 8,043 0 0 0 0 0 0]...(1,649) | ..c.....(1,649) | .ooeervee0 0 | 0
9799998. Total - Common Stocks 414,910 414,498 0 0 0 0 0 0 .
9899999. Total - Preferred and Common Stocks: cnn 414,910 | 414,498 | ... 0 0 0 0 0 0 . .0
9999999. Total - Bonds, Preferred and COMMON SEOCKS.............vuuriiuireieiseiseesieiiesssesiessessiisss seessesssessessseseses s ss et se et se 5151815884118kttt snnies | cisieins 2,020,535 | ........ 1,742,259 | .......... 2,017,115 | oo 0| s (3,419) 0 (3,419) 0 0 ...27,034
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NAIC Method (See Do Insurer's Insurer on Date
Company Purposes and Assets Include 9 10
Code or Alien Procedures Intangible Assets
Insurer Manual of the Connected with
Description Identification | NAIC Investment Holding of Such Total Amount of Such Book/Adjusted Carrying % of
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Analysis Office) | Company's Stock? Intangible Assets Value Number of Shares Outstanding
Common Stocks - Other Affiliates
000000 00 2 |JEDNOTAINC | ............ | NO 662,075 86.000 |........... 100.0
1799999. Total - Common Stocks - Other Affiliates. 0 662,075 XXX XXX
1899999. Total - Common Stock: 0 662,075 XXX XXX
1999999. Total - Preferred and Common Stock. 0 662,075 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted $.......... 0.

SCHEDULE D - PART 6 - SECTION 2

1 2 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding
Common Stocks
000000 00 0 |JEDNOTA GENERAL INC JEDNOTAINC 6.000 100.0
000000 00 0 |JEDNOTA PROPERTIES INC JEDNOTA INC 6.000 100.0
0299999. Total - Common Stock 0 XXX XXX
0399999. Total - Preferred and Common Stock. 0 XXX XXX
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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

E17, E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2015 of e FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANAI

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest Accrued December 31 of
Depository Code | Interest Received During Year Current Year Balance *

Open D

KEY BANK - General Accnt. CLEVELAND OH.....oooiiiiiicinisiccississesisssssisssss s | i 901,297 | XXX

KEY BANK - FCSU Corp Center. CLEVELAND OH.....oooiiiiiiicieicsies e | s 91,136 | XXX

KEY BANK Investment Sweep. CLEVELAND OH.....oooiiiiiiicisinciscssssiesissississsssisssssssssssinns | s | s 0.170 3,597 6,192,236 | XXX

KEY BANK - Jednota Youth Building Fund CLEVELAND OH 7,762 318,241 | XXX

FHLB CINCINNATI OH 1,456 2,516,835 | XXX

BANK OF MONTREAL TORONTO ONTARIO CANADA.........cooomiirinniininniiniesississininis [ enins 6,142 | XXX

KEY BANK - CANADIAN FOREIGN CURRENCY UNITS...........cccceeeuevece. CLEVELAND OH..ooiiiciccicccccsssiensssinsinns | v 282,352 | XXX

PETTY CASH CLEVELAND OH.....oooiiiiiniisiscsies s | i 500 | XXX

US BANK - NORTH CAROLINA DEPOSIT. MINNEAPOLIS MN......oriiiiiiiiniisiscssisssissississisisiinns | e 5,000 | XXX

UBS CASH ACCOUNT. CLEVELAND OH....cooooiiiiiissiiisscsissciesssssssssissississssnisnsis | s | s 0.020 251 2,069,736 | XXX

0199999. Total - Open Depositorie; XXX | XXX 13,066 0 12,383,475 | XXX

0399999. Total Cash on Deposit XXX | XXX 13,066 0 12,383,475 | XXX

0599999. Total Cash. XXX | XXX 13,066 0 12,383,475 | XXX

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

1. January. 12,414,254 | 4. April 5,363,159 | 7. July 10,904,394 | 10. October. 5,591,893
2. February. 12,796,906 | 5. May. 18,459,054 | 8. August 9,876,519 | 11. November. 9,670,784
3. March 13,437,373 | 6. June. 12,941,921 | 9. September. 10,062,634 | 12. December. 12,383,475
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Annual Statement for the year 2015 ot the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4
Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7
Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2015 of e FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANAI

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders Al Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama AL| ...
2. Alaska AK| ...
3. Arizona AZ |
4. Arkansa: AR ...
5. California. CA| ..
6. Colorado. CO |
7. Connecticut CT|....
8. Delaware DE|...
9. District of Columbia DC .
10.  Florida.
B PR C 1Tl TN STATUTORY SECURITY DEPOSIT. 35,000 35,000
12. Hawaii.
13.  Idaho.
14, lliinois
15.  Indiana
16. lowa.
17.  Kansas.
18. Kentucky.
19.  Louisiana
20.  Maine.
21, Maryland MD| ...
22.  Massachusetts MA| ...
23.  Michigan. VN
24, Minnesota. MN | ....
25, Mississippi MS| ...
26.  Missouri MO | ...........
27. Montana. MT| ...
28.  Nebraska. NE]|....
29.  Nevada. NV
30.  New Hampshire. NH| ...
31, New Jersey.
32.  New Mexico.
33. New York .
34.  North Carolina.........cccccoevueenens STATUTORY CASH DEPOSIT. 5,000 5,000
35. North Dakota.
36.  Ohio.
37.  Oklahoma
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina..........ccccoceuuen. STATUTORY SECURITY DEPOSIT. 125,000 125,000
42. South Dakota
43.  Tennessee. N ...
44, Texas. TX| ...
45.  Utah UT| ...
46.  Vermont AV2 N
47.  Virginia VAl ...
48.  Washington. WA| ...
49.  West Virginia. WV e
50.  Wisconsin. W ...
51. Wyoming. WY | ...
52.  American Samoa. AS| .
53.  Guam GU|....
54.  Puerto Rico. PR|...
55.  US Virgin Island: LY/ I
56.  Northern Mariana slands. MP| ...
57.  Canada.........ccccoevmruierirnunens CAN | ....
58.  Aggregate Alien and Other......... OT| XXX XXX 0 0 0
59.  Total XXX XXX 165,000 165,000 0
DETAILS OF WRITE-INS
5801, s | e
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page.. XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........ccocuerriinrieanas XXX XXX 0 0 0
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