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Annual Statement for the year 2015 of the The Order Of United Commercial Travelers Of America

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2 3

Percentage Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

. Total invested assets

Bonds:
1.1 U.S. treaSsUry SECUMEES. ........cvuevereereciieireieissies ettt
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies..........oveererureneerreneenseneereennes
1.22 lIssued by U.S. government sponsored agencies............euurvveveirieennes
Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHIES).......cvvrvecreiiicsee e
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.......................
1.42 Political subdivisions of states, territories and possessions and

political subdivisions general obligations
1.43 Revenue and assessment obligations.............c.cvveveeieeerieriesienenns
1.44 Industrial development and similar obligations.............ccccovevevisinnnne
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA............ccoeviercerierereieniens

1.512 Issued or guaranteed by FNMA and FHLMC

1513 Al OhE ...
1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........

1.522 Issued by non-U.S. Government issuers and collateralized

by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521.........ccccovnnenenenersinrinnens

1.523 Al OthE....oooeeeii ettt
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDIIA SECUIHES)......vvoveecererrirceeieie ettt
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMLIES.......eeverereieereeieire ettt nnes
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
321 AfIAEEA. ... veoeeeeieeee et
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated.......ccovveererieerriireireisceese et
Other equity securities:
341 AFIIEE. . ...
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated.......ccovvvrerieirriireiresceese ettt senes
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ot
4.3 Single family residential Properties. ...........covrurrererrrereerninensreieessereeeeees
4.4 Multifamily residential properties.
4.5 COMMETCIal I0NS.......c.rveriererirrieceeeereie et snen
4.6 Mezzanine real estate 10aNS..........c.oveerniniieieiee s
Real estate investments:
5.1 Property occupied by COMPEANY........ccccvieieiinieeissieessesseesssesesesens
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)............cccoevverevieenenineieiins
Property held for sale (including $......... 0 property acquired in
satisfaction of debt)
CONTACE IOANS.......o ettt en
DEMIVALIVES. ......cvuiiiciiii bbb

33

34

35

53

Receivables for SECUMHES. ..........coviviiveicreiieieeeee s
Securities lending (Line 10, Asset Page reinvested collateral)

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

................ 2,000,163

................ 6,234,300
2

087,876 |....

................ 2,000,163

............ 0.0
............ 2.8

............ 8.5

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

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

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

................ 2,000,163

6,234,300

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

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

Slo01




Annual Statement for the year 2015 of the The Order Of United Commercial Travelers Of America

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI...........ciuiiveieiieiieiicie ettt bbb s bbb bbb bbbt a st et
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cc.oceieiicieiieiicies e

3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt bbb
4. Total gain (10ss) on diSPoSals, Part 3, COIUMN 18..........cciiuiiieieieeie ettt bbb bbb bbbt bbb bbbt ees
5. Deduct amounts received on disposals, Part 3, COIUMN 15..........ccoiiiiieeisce ettt bbb bbb s s bbbttt

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

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

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

70 Totals, Part 1, COIUMN 12. ...ttt bbb

7.2 Totals, Part 3, COIUMN 10, ...t eses s bbb
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1..... oot sess st

8.2 Totals, Part 3, COIUMN O.....ouviuuiiiieiueiieeiseieesieses sttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5H6-T-8).........ccccvueririrrieriesies sttt st
10.  Deduct total NONAAMILIEA @MOUNTS. ...........cuuiiiiiiiiiiii bbb s
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)........cvumruuuerumierireserisecesessseessssesseessssessseess sttt bbbt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 Of PHIOF YEAI.........cc.ceieiicieiseeeisse st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.evcieiiieessese sttt s st snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cc.cccuevuiieieineiieiessesse e ssnaas
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...t

3.2 Totals, Part 3, COIUMN 11 ...tttk bbb
4. ACCIUAI OF QISCOUNL.......vooevreresiesiesesie et es b8R8
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ...t

5.2 Totals, Part 3, ColUMN B.........ccomrvrririincrnrerirereeeisensesseenesd NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18...........ccoeeververeriverrcrrerenn J o B IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........ccoiiiie sttt ettt
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........ciuueiiiiiiiieieieec bbbt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

10,1 Totals, Part 1, COIUMN 1. ..ot s

10.2 Totals, Part 3, COIUMN 0.t st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccceuerrrrrernirririnissessssesesss s
12, TOtal VAlUBLION BIIOWANCE........coouiiiiiiiiic bbb
13, SUDLOLAI (LINE 11 PIUS LINE 12).....cuiiieiiiciieiieteise sttt b s st s e84 b A4 bbb R AR b s bbbttt aen
14, Deduct total NONAAMILIEA @MOUNTS...........cuuuiiiiiiiiiii bbb
15. Statement value at end of current period (LINE 13 MINUS LINE 14) ..ottt s ss sttt et st es st sas st n et et enae

S102




Annual Statement for the year 2015 of the The Order Of United Commercial Travelers Of America

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI.........c.cveieivriiceieie ettt st

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........cciueirirreieiseese st ses

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccocueiriicininiicee s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.......couiiieiieeiieie ettt ettt bbbt

3.2 Totals, Part 3, COIUMN 12........ciieicicieisctce ettt bbbt st st bees

4. ACCIUAL OF QISCOUNL........veiectictecie ittt bbb a2 s s b sS4 A ARt e bbb s bbbt baes

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoveirieeeeeeeesee s . 0 W W B N
5.2 Totals, Part 3, Column 9........c.cccoevvevereerereeeseeee s ) .- B i,

© ®©® N o

Total foreign exchange change in book/adjusted carrying value:
9.1 TotalS, Part 1, COIUMN 17 ..ottt bbbt bbb bbbt

Total gain (loss) on disposals, Part 3, COIUMN 19..........cuiieicieeeseie sttt bbb s bbbt ens
Deduct amounts received on disposals, Part 3, COIUMN 16............cc.ouuiuiiiieiicieieese et tes ettt s bbbt bansans

Deduct amortization of premium and EPrECIALION. ...........ccuucueieireicie ettt b s bbb bbbttt aen

9.2 Totals, Part 3, COIUMN 1.ttt bbb bbbttt

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIMN 15........ ittt bbb

10.2 Totals, Part 3, COIUMN 1.ttt bbb bbbt a st

11.  Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5+6-7-8+9-10)..........cccceererrrerrererssiieiissssise s s s ssss s

12.  Deduct total NONAAMILEEA MOUNES..........cceiiiiieieieisie ettt st s a8t bbbttt

13. Statement value at end of current period (LiNe 11 MINUS LINE 12).......c.ccuiiiiiiiriieieisec sttt bbb

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year............cc.cecvevverernerrennns

Cost of bonds and stocks acquired, Part 3, Column 7....

Accrual of discount

Ea

Unrealized valuation increase (decrease):
4.1 P T, COMUMN 121 bbb bbbt

16,657,647

3,167,052

7,632

4.2 Part2, Section 1, Column 15.

4.3  Part2, Section 2, Column 13.

44  Part4, Column 11......

0

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amortization of premium

© N o o

Total foreign exchange change in book/adjusted carrying value:

Total gain (loss) on disposals, Part 4, COIUMN 19..........cuiieiiieieissie ettt s bbbt bbb bbb et et en

35,486

4,031,833

93,979

8.1 Part 1, COIUMN 15......ciiiii bbb (544,778)

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

84 Part4, Column15......

29,022

(515,756)

9. Deduct current year's other-than-temporary impairment recognized:
0.1 Part 1, COlUMN 14 ..ot bbb

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14.

94 Part4, Column13......

0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........cccccvriirrreiieieiieiee ettt

11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (Line 10 minus Line 11).

Si03

15,226,249

15,226,249




Annual Statement for the year 2015 of the The Order Of United Commercial Travelers Of America

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.. ..2,174,487 ..2,173,588 2,172,580
Governments (Including all obligations 2. Canada.........cccoevvereeveeeiees | cereeeieieesiennns 1,525,768 2,160,375 | oo 1,440,862
guaranteed by governments) 3. Other COUNHES. ...cvuiviverrerees [ ereeresreisnrersssessssesssnessessssanes | sessesssnssessesssssssssessansssssssases | sessossonsssssessonssnssesesssnssnssases | sessessonssssessassansssssessanssssseses
4, TotalS....ooorrrsrrinrrrnsrnnninns | v 3,700,255 | ooeovvreirreeninenns 4,035,548 | ..o 4,333,963 | ..o 3,613,442
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. . oveereiseeieissreseeisisnennes | oneesessesessensssssessenssnessssssanes | sessesssnsssssensanssnssessansssssnssases | sessossensssssessonssnssessesssnssnsases | sessessonssnssessensanssssesssnsneseees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOMAIS. . oveoreiseeieirssireiisisninnes | oreesessessssensssessssenssnessessnsanes | oessssssnssessenssnssnssessansssssnssanes | sessessensssssessenssnsesesssnssnsases | sessessensssssessensansssessanesneseees
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..oocrnsrnscessinssiinsnn | v, 3,203,818 | .cooovvrriiriene: 3,229,686 | ...cooovrsrieene: 3,243,820 | ..o, 3,144,707
Industrial and Miscellaneous and Hybrid 8. United States........cccoeovvereeces | covvverererririiennns 6,234,300 | coovreerrrrrinnd 6,208,292 | ...overvrrrenn 6,330,946 | ...cooovvvvrrernnnn 6,125,000
Securities (Unaffiliated) 9. Canada........cooevrmernererneens [ v 1,467,112 | oo 1,649,437 | oo 1,922,125 | v 1,465,708
10. Other Countries........couveernsree | connrensrennriennscennss 620,764 | ..o, 623,827 | oo CEKN AN I— 600,000
11, Totals. ..o | v, 8,322,176 | ..oooovrrrrrnnn, 8,481,556 | ..ocoovvrrrinnnene: 8,886,866 | ...coooovrrieiiniene: 8,190,708
Parent, Subsidiaries and Affiliates 12, TOtalS ... | e Lo | ceeresseseesssesssseesesesseseesessenes | ereesnsenees st entes s s eneeseneaes
13. Total Bonds.....coouussuesmsrernns | cocvviiiienne. 15,226,249 | ..o 15,746,790 | ..o 16,464,649 | ..o 14,948,857
PREFERRED STOCKS 14, United States........ovvervrererees [ rerrvrerneesecnerineeennieeees [ [ s
Industrial and Miscellaneous (Unaffiliated) 15, CANAGA......oceeererrereirernrinees [ rrreiernsirisisssnsissennnes | cerereeee s sessnes | seessnene st enes
16. Other Countries.......coccovinene feoniiniiniiniiisiiisiisisies i, [
17. Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks....... [ ..occovcniiniiniiniiniiniiinens 0 [, O 0
COMMON STOCKS 20. United SEAES......coovvrrrrinns | rerirerirerierinerienierieninsienes [ e | ceressessessessessessessesseeees
Industrial and Miscellaneous (Unaffiliated) 21, CANAAA. ... | et | et ssesss | sress sttt
22. Other Countries........coucvninne | vorniiniiniiniinsissississiesies [ | e ssesssssesssesees
23, TotalS. ..o | (O R (O 0
Parent, Subsidiaries and Affiliates 24, TotalS....ouoveceiiieicsieeeens [ e | s
25. Total Common Stocks....... | ..ccccwniniiniicniiniiniiennis 0 [, (O 0
26. Total StOCKS....cruemsimmssmnssenns | o 0 [, O 0
27. Total Bonds and Stocks.... | ........cccc..cce.. 15,226,249 | ..oooovvvvrerii 15,746,790 | oo 16,464,649

Sl04
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Annual Statement for the year 2015 of the The Order Of United Commercial Travelers Of America

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
................. 1,879,259 .o 112 [ 0000 2,328,446 | oo
............................................................... 0.0 [ [
............................................................... 0.0 [ [ e
............................................................... 0.0 [ [ e

.................... 575,921

................. 1,879,259

................. 2,328,446

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

205,430

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
52
53
54
5.5 NAIC ...
B8 NAIC B

................. 3,460,439




Annual Statement for the year 2015 of the The Order Of United Commercial Travelers Of America

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

90IS

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

6.1
6.2
6.3
6.4
6.5
6.6
6.7

300,940

3,143,197
792,672 | ...

2,260,042
1,168,474

127,479
....106,598

278,261
144514

6,109,919

2,212,258 |....

7,014,808

...2,230,484 | ..

5,929,887

180,032

2,212,257 |....

71

72
73
74
75
76
7.7

8.1
8.2
8.3
8.4
8.5
8.6




Annual Statement for the year 2015 of the The Order Of United Commercial Travelers Of America

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Total Bonds Current Year
9.1 NAIC 1o ssssesssssesssssssssessssens | (@)ervnrnernenen837,136 | i 6,492,998 | ...ccoovvrrnns 4,101,108 | .oovoveeererrnn 903,528 | oo 833,182 | .oovvrerines 13,167,952 | ovvvvvererivrireeennn85.6 | v XXX | e e XXX e | i 12,987,919

................................................................................................................. 792,672 | ................1,168,474 v 144,514 12,212,258 v, 212,257

Line 9.7 as a % of Col. 6

. Total Bonds Prior Year
101 NAIC 1ottt ssenns | sresssssessessenens 651,529 | .cvvverrrnnes 7,894,010 | ccvvrerrernes 3,843,777 | o 1,265,061 [ .ovovvrirernns 942,812 | ).9.9, SN R 90,9, CNIN S 14,597,189 | o867 | e 14,382,046
....134,554 ....501,912 .1,338,078 ..83,903 172,036 2,230,483 2,230,484

...16,612,530

10.8 Line 10.7.a5@ % Of COL 8.....vuoiuiieieieicie e

L0IS

Total Publicly Traded Bonds

................. 6,489,558 | ...............4,095,384 | ....................885,386 | ....................681,440
.................... 792,672 | ..o 1,168,474 | ... 106,598 | ... 144,514

11.7 Totals
11.8 Line 11.7858 % Of COL B...ocvveeerceccee e
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccocvverennnneen.

Total Privately Placed Bonds

............................ 3.2

............................ 1.9

Line 12.7.as@ % Of COL B.......ovvrvererrerseeesseeee s

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccoeveiviceiniiees | coverieiiiieiiceias 0.0 | oo 0.0 | oo 0.0

(@) Includes $.....144,323 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1§.......... 0; NAIC2§...... 0; NAIC3S...... 0; NAIC4S...... 0; NAIC5S..... 0; NAICGS......... 0.



Annual Statement for the year 2015 of the The Order Of United Commercial Travelers Of America

SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 ISSUET OblIgatioNS.......cvueveevveicieiesieese st 575,921
1.2 Residential Mortgage-Backed Securities
1.3 Commercial Mortgage-Backed SeCUrities...........cccooeveverereeeresieirennnns
1.4 Other Loan-Backed and Structured Securities...........cccevvvirrrererrennne.
1.5 TOtAIS. . cveieceirt ettt ettt

................. 2,154,123

All Other Governments
2.1 1SSUET ODlIGAtIONS......uurvvvererireirecisrire e eens
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured SeCUrities...........coc.evrrrrerrrsrrrennns
2.5 TOHAIS.. ..ottt

U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET ODlIGAtIONS........reueeceeeeireeineire ettt
3.2 Residential Mortgage-Backed SecUrities..........cccceverereeriererirersieienne
3.3 Commercial Mortgage-Backed Securities....
3.4 Other Loan-Backed and Structured Securities.

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtIONS.....uvevecieerie et
4.2 Residential Mortgage-Backed SeCUNHES...........ccoeveverreiveeieieiesiseiennns
4.3 Commercial Mortgage-Backed Securities.... . 00 |. .
4.4 Other Loan-Backed and Structured SECUMLES. ..........coceverureiieierieiiens [ensieiissiessssisiiesesssssiess | eovsssesssssisssessssssssesssssens | eesosssossesssssssssesssssssesses | sossessssssessessosssessessansns | sessossssssessessansessessansans | soessosssssssssossanssnsssssns [ P 0.0 [ | v 0.0 [ [ e

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 IsSuer OblIGations.........cccveveeeeeinrnrirniernsnssrsssssssssssessssssssesssssssssenss | svsesesenensnsn 202,092 | oviersrenninns 1,288,210 [ oo 400,000 [ oveeeeererrrrerenerniieens v | e 1,890,262 | ..ooovvrverrerirrieinns 12.3 | s 2,049,440
5.2 Residential Mortgage-Backed Securities. 421428 | ... ....528,272 . 1,410,998
5.3 Commercial Mortgage-Backed SECUMLIES.........ccceevercreeeierieiesieiies e [ e | e esssssesnnns | cessesessssesesissssesessens | eveesenssssssessssssesssssssens | sveessesssssssessnssssesseeessQ | eevereereeenisssesenrnnsens0:0 [ eoeveesieieeeseeseesseeens | e
5.4 Other Loan-Backed and Structured Securities. e
5.5 TOtalS ..o srsssssnsnsnsesnsenssnsnnsnnses | srsensenssenseneense D20, 399 | rerrerresreireans 709,638 | .o, 928,272

................. 1,890,261 | .vvvorrvierniinriiiins
..1,313,557 |..

o 460,438

L 3203818 ... 0

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS........cvuvirerireireeirrre et
6.2 Residential Mortgage-Backed Securities
6.3 Commercial Mortgage-Backed Securities.... e 0]1.. 00 |.
6.4 Other Loan-Backed and Structured SECUMtES..........ccvevrververrreirereninns | corerisiisiesins 249,958 | .o, 783,961 [ oo | eerereisssneneessisnssssenns | eovsrsssenssnisssssenssssssnsens | srsessseesesnes 1,033,919 A I 803,363 8B 1,033,920
8.5 TOtAIS...oeoceeieee ettt tesssensnansnnaes | crsensessessaenaanes 300,940 |..oooveeee 3,935,869 | ..oooerennens 3428516 | .ooooen. 234,076 | ..o 422775 | . 8,322,176 | oo 541 | o 9,245291 | oo 54.9 [ 8,142,144

Hybrid Securities
7.1 ISSUET OblIGatioNS........cueveeieriieieeeie e
7.2 Residential Mortgage-Backed Securities.....
7.3 Commercial Mortgage-Backed Securities....
74
75

Parent, Subsidiaries and
8.1 IsSUEr ODlIGAtioNS........c.ccouevveeieieieere e
8.2 Residential Mortgage-Backed Securities..........cccoevurenrnrireeneeneennenees
8.3 Commercial Mortgage-Backed Securities...........coovvvvevveeeerierenrinnns
8.4 Other Loan-Backed and Structured Securities. e
8.5 TOHAIS. ...t
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIgAtIONS........ooieeerceriiiciie et eessestesssessnnens | eesiesissssnsiens 406,993 | ...coovrrrinns 5,958,855 | ...oovrvrrinnns 4741310 | oo, 812,799 | oo 938,453 | .covvrvrneen. 12,858,410 | covvveveieieiena 83.6 |.corrrnnn. ) 0.0 I PO ) 0.0 T R 12,678,376 | cooovvvrenen. 180,032
9.2 Residential Mortgage-Backed SECUMHES..........co.orvvrierrienrienreinerireiinies | eevereriieiiieiis 127,287 [ v 421428 | oo 528,272 | oo 197,326 [ .o, 39,243 | .o 1,313,556 | oo 8.5 [ ) 0.0 I PO ) .0 N I 1,313,557 | oo 0
9.3 Commercial Mortgage-Backed SeCUrties.........cocvevrvereverereiicseeiiens [ e 52,898 | ..ooovreierin. 121426 | oo (0] TR O [ e (0] IO 174,324 | oo 11 )%, 0, GO PO 9.0, 0, GO ISR 174,323 | oo 0
9.4 Other Loan-Backed and Structured Securities..............coevnrinrinrinniiens | ooiiisissiiisiens 249958 | ..o 783,961 | oo (1] I (O (V] 1,033,919 | oo, [ . R IR ), SR I 1,033,920 | .o 0
0.5 TORAIS....veeeecirceiii ettt ettt st sstnntns | eetiesiesiesiens 837,136 | oo 7,285,670 | oo 5,269,582 | ....ovvvunn. 1,010,125 [ .o 977,696 | ..coovvvrnen. 15,380,209 | ..oovvvvrrriiriins 1000 [ .o Y 0,9 CHTIIN PO ) 0.0 G R 15,200,176 | .cooovvvrernnne 180,032
9.6 Line9.5a58 % Of COL B......cooiveiiiiieiciiiciiisiiisiisisiesiissiessnessnesnessneens | essisssssssissssseesseeas L YR 343 | i 6.6 [, 6.4 [, 1000 [ 0,0 SR IR 0,0 SR [ XXX | s 98.8 | v 1.2
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS.......oooceviiriercieeieeeese i 6,984,874 | .cooovvirrs 4,612,467 | .ocovvvnnenn. 1,158,507 | ..ovvvrerenee 1,077,348 | ..cocvvinenee 9. 0,9 CHIRIN DO 90,9 CHTININ IR 14,424,643 | coovvovris 85.7 | oo 14,209,499 | ....coovvvvnnne 215,142
10.2 Residential Mortgage-Backed SECUMtES...........coovurereerncrncrnerineiincienns 472,973 | o 569,388 | ..covverrrrnens 190,456 | ..ovovvvcvennnne 37,501 | oo XKX s | s ) 0,9 G T 1,410,999 | oo 84 | 1,410,998 | ..oovvovrirrierieiieiinnens
10.3 Commercial Mortgage-Backed Securities.............ccoeuevereveeiresveireiinns LA134713 ....188,669 .188,669 | ..
10.4 Other Loan-Backed and Structured Securities.............cocveemeerneerneennees 803,363 803,363 | ..o b8 | i 803,363
10.5 TOHAIS...ccouircireeseeee e sessennens | erbessnssnsieees 786,084 | ..o 8,395,923 | ....cccee0ren5,181,855 | oo 1,348,963 0,9 GR 16,827,674 16,612,529
10.6 Line 10.5858 % 0f COl. 8.......couiiveiiiiriiirissrissiisssississississssississiens | i 47 [ i 499 [ 308 | i 8.0 0,9, SRR [P, 0,0, COTRTRT [FRTR RO R 100.0 .o XXX | v, 98.7
11. Total Publicly Traded Bonds
11.1 Issuer Obligations..............ccooeve... ...406,008 | ... 5,955,415 | ... 4,735,586 ..794,658 ..12,678,377 ...14,209,499 . 12,678,377 |...
11.2 Residential Mortgage-Backed SECUMES............cvvveveevereierierieieeeeens | ceveveeieerenieiens 127,287 | oo 421428 | .o 528,272 197,326 | .oooveeiee 39,243 | o 1,313,556 | c.oovvecveeieieieeen85 | 1,410,998 | .ooovvveeeeeeeennn 84 | 1,313,556
11.3 Commercial Mortgage-Backed Securities.............coocveeerereereerevesiies | v, 52,898 | ..oovieiera. 121,426 | .ooveeeeeeecei [ e | e | e 174324 | ool L [ 188,669 A 174,324
11.4 Other Loan-Backed and Structured SECUES..........ccoevvvrrrrrirrineiieis | e, 249,958 | ..o, 783,961 | [ [ | sesessessenees 1,033,919 | o7 | i 803,363 | .o 48 |, 1,033,919 | .o, XXX
115 TOMAIS ..o s | ersessenssnssnnes 836,151 | covvvrrirrrinnes 7,282,230 | oo 5,263,858 | ...covvrrrrnnn 991,984 | oo 825,953 | .covovrien. 15,200,176 | wovvvrrrerrerrnnrnn98.8 | o 16,612,529 | c.ovvvvvrirerns 98.7 | o 15,200,176 |...ccooon.... XXX oo
11.6 Line 11.585@ % Of COL B.....ouvvuieieeiieiieieeieesieeisesesssessisssinssienss | seesiesisssssesssessseneens 5.5 [ o A7.9 [ s 346 | oo 6.5 [ oo L 100.0 ) 0.0 R PO ) 0.0 T I 1000 [.coovvrreneee XXX oo
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9. | o, 54 | 473 [, 342 | 6.4 [ i, 54 | i 98.8 XXX [, XXX | s 98.8 | .o XXX
12. Total Privately Placed Bonds
12.1 IsSUET OblIGAtiONS.......covcvecveieicicctecee e
12.2 Residential Mortgage-Backed SeCURtiEs...........ccvvrvirivereirerecrsieieinns
12.3 Commercial Mortgage-Backed Securities............ccooueevernrnerrersrnennes
12.4 Other Loan-Backed and Structured Securities
12.5 TOMAIS......coriiieeerei et
12.6 Line 12.5 as a % of Col. 6
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........ccvvcvireiereiesiiese st aes s ssss st ssssessesssessssas | svessesssssesisssssessssssessesessessssssssssnes 170,024 | oo 170,024 [ .ot es e ssissseses | serevssssse st s et s e sss s ss s besteses | esbessesestes et e ettt s et banten
2. Cost of short-term iNVESIMENS ACUITE..........c.ovuiiueiiiiceceie ettt sssessenss | estessesssens s bbb st sns s s s baees 2,964,816 | ...covverereeeeeeee e 2,964,816 [ ...t | ettt | estes et ettt s
3. ACCTUAI OF QISCOUNL. ...t bbbt | etbsetb st bbbttt 0 [ [ ettt nnes | febiee st | et
4. Unrealized valuation iNCrEASE (ABCTEASE)........c.evurrrrrrerirsiseiesiessssisessessss st stess s ssessssssss st as s s ssessssssssessanses | sasssssssssssssssessessessssssessessassssessassensasssens 0 | et | serer ettt s et tensesens | Sresetesses ettt s st n sttt bn s s st ensenses | HetesEet et st e b R ARttt
5. Total Gain (I0SS) ON QISPOSAIS.......ccucuureureeereereisieeereiseesseesesseesesesetsesessese e sses e sestess e ssessess e bsse st st st e st esses b bsessantnssnes | 2bebsessestassessessassastsssessestesssessessessanssssan 0 | ettt | sereea ettt e a et bessesees | Srebntesae bbb st st set s e st st s bs s bt st naes | shtestet et st et b b s ettt b e
6. Deduct consideration reCeiVEd ON QISPOSAS............ccevevcviieiieeisie et s s b ssssssesssssstenes | estessesissesssseessssssesessensesses e senes 2,980,882 | ..o B O < 7 T DO RO
7. Deduct amortization Of PrEMIUML...........cceiieecieiecss sttt s bbb s st s e saestes | sbesbsessestessss s e sses s s b s st es s ss s s s b s 0 | oottt nss | seres e ettt tensesens | Sretetenses et n s s st et n st n s st s st ensenses | HetenEeE et st e b ettt
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE...........c..cururirrienririniinrirsieeneiseieessessessesssssssssssssssnns | rsesssessssssssssssessesssssssssessnssssessessenssssees 0 | ettt | serees ettt e ae st essesnes | Srebntesaes et s bt tes e st n s st s b sestenaes | eetestes et st et bbb bbbttt s st nee
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........c.oveveviveieieieecie et essesessssssens | sssessssssessssssesesssensssssnssssssssssnsensesanead 0 ] et esnsrensnnssnees | eerentesr st e st esreseesssenssneesnssnsenssssnsensesnss | sresstensesintnsansesenssnsensesensensesntnsessesssssnsenses | nriessesntantes st st es et s ens sttt st en et et en st nes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccccceeriverrrrirrincrrerreiesiesseiinsiens | cevveieiessses e sssessssssesans 153,958 | .oocvoereeeieie e 153,958 | oo 0 [ e 0 | o 0
11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......oviuiiiieiiiiciisiccicesesiesissssessssssesesssssessssssssssnes | essssssessssissessesssensssssssnssssessesanses 153,958
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, SlI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09
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SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

o Current Year's

r Unrealized Other-Than- Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828 M5 6 [USTREASURY N/B.......cooiiiiiiriiiniiininnississsissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | conenee | oo [ evvesnseens | connvvenns [ eeviiiinininnnnn. 75,381 [ 99.773 74,830 75,000 75,380 (D] e | | 2250 |...... 2.190 [MN...... 218 12/21/2015. | 11/15/2025.
912828  RE 2 [USTREASURY N/B......coosiiiiiiiimiiiiiiiiiiessise sttt ssese s ssesensins | onenes ...100.669 125,836 125,000 124,838 59 [ oo [ e | e 1.500 |...... 1.550 | FA oo | v 634 | oo 1,875 | 08/28/2013.| 08/31/2018.
912828  RP 7 [USTREASURY N/B........coiiiiiiiiiciiieiicisseissi s ssssssssssssssssssssnssns | coneees ...101.302 202,604 200,000 200,967 (X7 (U OO IO 1.750 |...... 1.570 |AO...... 09/18/2013.| 10/31/2018.
912828  RR 3 [US TREASURY N/B.......ooiiiiriiirmeieieeiineiesssessssss sttt essssnsssnns | eenees ...100.320 150,481 150,000 149,014 185 [ oo [ e | e 2.000 |...... 2.110 [MN...... 09/19/2014. | 11/15/2021.
912828  SM 3 [USTREASURY N/B........coiiiiiriiciineiciseiississsssssssissssss s ssssssssssssssssssssnssns | coneees ...100.174 150,261 150,000 150,538 (1CZZ3 ) OO (SOOI IO 1.000 |...... 0.710 [MS...... 03/13/2015. | 03/31/2017.
912828 TG 5 [USTREASURY N/B.......ossiiiriiieieineiieieiseisnesssesssssssssssssssesssssssssssssssssssesssssssssnssssnssssnsssnnssssnsssins | connees | oo [ evesssmseons | cvmmvevnens [ eviinniinnnn. 195,442 [ L 99.251 198,502 200,000 198,207 LT | | | e 0.500 |...... 1.070 |JJ........ 09/18/2013.| 07/31/2017.
912828  UJ 7 [USTREASURY N/B.....ooriirirrrimeriiiniisisisssesisssssssssssssssssssssssssssssesssssssssssssssssssesssnsssnesssonsssne | voneees | oo | evveesereens | cvnereneee ] | evvvnrrirnnnnnn 148,787 [, 99.514 149,271 150,000 149,311 72530 [N IORTORRTRRIRN DO 0.875 |...... 1.090 |J........ 05/20/2014. | 01/31/2018.
912828 VA 5 [USTREASURY N/B......ooossrierrreieriineeseissnsesnesssssssssssssssssssssssssssssssssssssssssssssssnssssssssssssssnsssssnsssns | coneees | oo | evesnseresans | cvmmrernened [ vevivnreennnnnnn 97,582 [ s 97.726 97,726 100,000 97,945 363 | s | s [ s 1125 |...... 1.610 |AO...... 03/13/2015. | 04/30/2020.
912828 WS 5 [US TREASURY N/B.....oooiriririmiiriisiiisessssesessssssssssssssssesesssssssessssssssssesssassssssesssssssssesssenssssesssne | coneees ...100.460 100,461 100,000 99,791 58 [ cooreeererriererennins [ e | e 1625 |...... 1.680 |JD....... 05/21/2015. | 06/30/2019.
912828 WS 5 |US TREASURY N/B SD.. ...100.460 401,844 400,000 402,646 (415) [ oo [ | e 1625 |...... 1.420 |JD....... 05/21/2015. | 06/30/2019.
912828 WY 2 [US TREASURY N/B.....ooiiiiriiimiiiiiiiiiiessissssssssss st st sssssssesesssssssse s sssesssesssssesssnns | conenes ..101.879 152,819 150,000 153,210 (217) 2250 |..... 1.840 |UJ........ 08/06/2015. | 07/31/2021.
912828  XB 1 [USTREASURY N/B.......ooosiiiiiiiiiiiiniiiisissisesss s sssssssssssssssssssssssssssssssssenssns | oneees ..98,707 |.... 98.686 98,686 100,000 98,775 B8 | . s [ s 2125 |..... 2.270 [MN...... 06/02/2015. | 05/15/2025.
912828  XQ 8 [US TREASURY N/B......coouiiiriimisiieiiisssisssssssssisssssssssssssss s sssssssssssssssnsssessssssnsssenssns_| onenee ..99,531 |..... 99.742 99,742 100,000 99,541 LV} FSOTOUTOUORTORIOR [OVOTIOTIRTORTORIOY DY 2.000 |...... 2.070 [JJ........ 11/06/2015. | 07/31/2022.
0199999. U.S. Government - Issuer Obligation: 1,998,136 XXX 2,003,063 2,000,000 2,000,163 0 849 0 0] XxX XXX XXX XXX XXX
U.S. Government - Ci ial Mortgage-Backed
38378K DB 2 |GNMA 2013-43 B | ....... H ......... 2 ‘ ........... 1 175451 |..... 99.216 171,228 172,580 174,323 (431) [ oo e | e 1.964 |...... 1.390 | MON... 283 3,391 | 03/26/2013. | 04/16/2039.
0399999. U.S. Government - Commercial Mortgage-Backed Securitie: 175,451 XXX 171,228 172,580 174,323 0 (431) 0 0 XXX XXX XXX 283 3,391 XXX XXX
0599999. Total - U.S. Government 2,173,587 XXX 2,174,291 2,172,580 2,174,486 0 418 0 0] XxX XXX XXX 6,203 25,892 XXX XXX
All Other Governments - Issuer Obligations
135087  UE 2 [CANADA. ...ttt st | s Cl.. 106.160 222,937 151,822 178,811 (5,583) (33,382) 06/12/2001. | 06/01/2021.
56344Z BB 4 [MANITOBA PROVINCE........sriuurerureeuneresneeesesesseessssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | soneees Clvvvcvnenes [ TFE | i 61,708 | 81.350 48,810 43,378 43,938 (240) (8,340) ..2,615 | 02/27/2004. | 11/15/2018.
563469 DS 1 [MANITOBA PROVINCE.........siviuureiurimmreimenisessseessssesesesessssesssssesssesssssessssesssesessssesssssessssesssessssnesssanes | coneees Cl... 104.718 209,438 144,592 158,062 (1,269) (29,952) 11,872 | 05/17/2002. | 12/22/2025.
642869  AE 1 [NEWBRUNSWICK........ooooiiiiiiiiiinieteissii i | s Clevvnenee [ TFE | 0. 24,963 | .. 73.319 18,330 18,074 18,049 1 (3,438) 05/03/2013. | 06/03/2043.
651329  BA 1 [NEWFOUNDLAND & LAB HYDRO........coouurirmriimmriiesimesisssisesssssssse s ssssesssesessssesssssessssessssesssneses | coneees Cl... 102.332 102,333 72,29 75,906 (182) (14,435) 09/05/2002. | 08/27/2031.
651329 BC 7 [NEWFOUNDLAND & LAB HYDRO C] i e TFE | 70,386 .. 94.806 71,105 54,222 52,474 75 (10,003) | .. 08/13/2003. | 07/14/2033.
669827  8Z 3 [NOVA SCOTIA......omiiieiieriieiietesie ittt | enenes Clvvrvvere [ TFE | ii00000.27,860 | ... 85.169 21,292 18,074 19,850 (54) (3,773) 03/21/2012. | 06/01/2042.
66989Z EG 9 [NOVA SCOTIA PROVINCE.........ooiiiiiriiiriieiiiriiiesii e | eneees Clovvnnee [ TFE | 127,910 | 75.092 93,866 90,370 90,846 (6) (17,302) 10/11/2012. | 06/02/2062.
683234 LN 6 [ONTARIO PROVINCE.........oiiieuriierieneeiseeeeenesses st ssss st sss s ensssnnes | enees Cl v | eeee AFE | . 252,085 | ... 98.201 176,762 130,133 170,374 (3,584) (31,885) 09/24/2012. | 08/25/2028.
683234  SL 3 [ONTARIO PROVINGE..........ooooiiiriicciesiieciisscisssis s | coneees Cl... 99.329 64,564 46,992 48,694 (79) (9,265) 01/15/2004. | 03/08/2033.
683234 YD 4 |ONTARIO PROVINCE N C e | TFE | 224,949 | .. 89.255 200,825 162,666 165,512 (104) (31,511)].. 09/22/2006. | 06/02/2037.
689551  ED 7 [CITY OF OTTAWA ... | neees Cluineee [ TFE | i 47,934 | 80.253 40,127 36,148 36,060 1 (6,868) 07/17/2013.| 07/30/2053.
705464 DQ 5 [PEEL REG ONTARIO.......cooiiiiiiiiiiiiiinsiie st | s Clvvvnerree [ eenn AFE | . 24,965 | . 90.298 22,575 18,074 18,405 9) (3,504) 03/08/2011. | 06/29/2040.
741666 CR 0 [PRINCE EDWARD ISLAND..........cooutuerermreimerermenssenessssssessssesssssssssesssssessssssssssesssessssssesssssssssnesssnnsssnes | coneees Cl v [ TFE | i 121,606 | ... 92.356 115,446 90,370 89,892 17 (17,123) 01/28/2005. | 05/19/2036.
741666 CS 8 |PRINCE EDWARD ISLAND.........cooooiiiiiiiiiiiiiiessiiissise i inns | neies Clvevvnenne [ TFE | i 57,278 | 85.778 51,467 43,378 42,421 33 (8,084) 03/17/2010. | 11/19/2037.
748148  QJ 5 |QUEBEC PROVINCE N C e | TFE | i 182,548 | 98.084 200,092 147,484 138,704 513 (26,480) | .. 10/14/1999. | 10/01/2029.
803854  JA 7 |SASKATCHEW PROVINCE.......oooeoireeeeeseseeeeseeseesssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesses | coneees Cl v [ e AFE | i 50,116 | . 98.551 49,276 36,148 36,814 (29) (7,008) 01/09/2004. | 09/05/2033.
891288 DD 1 [CITY OF TORONTO.....ivimuiimmiriniissiinesisessisesisessssessses st ssss s sssssssse s sssse st sssssssssssssinns | conenes Clverrneree [ TFE | i 47,238 | 85.448 37,597 31,810 34,643 (84) (6,588) 12/06/2011. | 06/10/2041.
975026 FN 0 [CITY OF WINNIPEG........ccooiiiiiiiiiniiiiciesiisseiiesis i | coneees Clucvveee [ TFE | 68,134 | L 79.228 55,460 50,607 50,556 34 (9,633) 03/13/2002. | 11/17/2017.
98704C QT 6 | REGIONAL MUNI OF YORK.......cmiiiiriiiiiiiniiisiiessiiessise s ssse s ssssssssse s s sssasessssesssenenias. | sevions Clecvneres [ TFE | 026,223 | .. 78.506 19,627 18,074 18,497 (26) (3,519) 10/11/2012. | 05/31/2032.
98704C QW 9 [REGIONAL MUNIOF YORK......ooiiiuiiiieiiisssisiisssisssis s | coneees Cluvowe | IFE [ i 47197 ) 78.661 39,331 36,148 37,261 (52) (7,094) . . 09/18/2014. | 05/01/2034.
0699999. All Other Governments - Issuer Obligation PSS N 1,861,260 | .....o...co.. 1,440,860 | .............. 1,525,769 0 (10,627) 0 (289,187)| XXX XXX XXX | ... 4,831 XXX XXX
1099999. Total - All Other Government 2,160,377 PO S R 1,861,260 | .............. 1,440,860 | .............. 1,525,769 0 (10,627) 0 (289,187)] XXX XXX XXX | i 14,831 XXX XXX
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U.S. Special Revenue & Special A Obligati and all N Obligati of Agencies and ities of and Their U.S. Political ivisions - Issuer Obli
196558 RW 2 | COLORADO RIVER TX MUN WTR.......ciiiiriiimiiniiineiisiissisisssssssssssssssssssssssssssssssssssssssssses. | coneees [ SO I AFE | s 200,000 |...103.600 207,200 200,000 200,000 [ .oooovverriiieniinins [ e || s | s 3.250 |...... 3.240 | JJ........ 3,250 6,500 | 11/30/2011. | 01/01/2019.
313383 HU 8 [FHLB. .ottt bbb bbb | enes e 197,498 200,000 200,942 (58) | covvvrereveeriieneiienis | eeevirneiiensiesniiens | e 1.750 |...... 1.630 |JD....... 09/14/2015. | 06/12/2020.
B135G0  JA 2 [FNMA .o | e o 200,244 200,000 199,506 368 | . | [ s 1125 |...... 1.310 |AO...... 09/11/2013. | 04/27/2017.
B1B7EA DK 2 [FHLMC...... oot | ciiini . 98,797 100,000 98,647 364 | . | e [ e 1.250 |...... 1.640 |FA...... 05/29/2014.| 08/01/2019.
438701 WS 9 [HONOLULU HICITY & CNTY ..o ssissssssssssssssssssssssssssssssssssssssssssnnssns | coneees . 200,248 200,000 200,000 [ .ooooveeiriiiiniiinens [ e || s | s 2.554 | ... 2.550 [JJ........ 07/23/2015.| 07/01/2021.
491189  FV 3 |KENTUCKY ASSET/LIABILITY COMMN.......ccooiiiuriiirimeriiesiseseisesisesessssssse s sssesssesssssessssssianes | oneees . 199,582 200,000 200,000 [ covveermecrreermenrernes [ eerreirirenreisneeneenns [ e | s | e 2.668 |...... 2.660 [AO...... 02/07/2013. | 04/01/2021.
59259Y DF 3 |METROPOLITAN TRANSN AUTH NY....oiiiiiriirirriieiiisieseessssssssssssssssssssssssssssssssssssssssssssssnns | seveens o] e 1FE ...108.322 189,564 175,000 182,939 (2,594) | ..oovvvererirerienrirees | e [ s 4.969 |...... 3.300 | MN...... 12/28/2011. | 11/15/2018.
746173 FM 0 [PURDUE UNIV IN REVS.......cosiiiiiiiiiiiiisiseiissiississs s sssss s ssssssssas. | oneees . . ...101.449 202,898 200,000 202,052 (4,042) | ..o | e [ s 4.073 |...... 2.000 [JJ........ 11/28/2011. | 07/01/2016.
783186  NE 5 [RUTGERS STUNIV NU...ouiiiiiiriiieriesiieriesssesisssssesssssssss s st sssssssssssssssssnssssnes | coneees ] e 1] AFE | oo 211,280 |...105.154 210,308 200,000 206,176 (UL D USSR RSN P 3.8%6 |..... 3.120 |MN...... 11/28/2011. | 05/01/2020.
797669 UH 9 | SAN FRANCISCO CA BAY AREA RAPID TRAN.......ccoiiiuuiiiiiiiisiisii i | e [ SO AFE | e 200,000 |...100.364 200,728 200,000 200,000 [ .ooiiieiriiiinininis | o | | | s 1712 ]...... 1.710 | J........ 09/21/2012. | 07/01/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 1,919,921 XXX e 1,907,067 | .oovvvinnns 1,875,000 | .ooovvienns 1,890,262 0 (7,273) 0 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Agencies and Authorities of and Their U.S. Political ivisions - Residential Mortgage-Backed Securities
3128M4 WK 5 [FHLMC GOB050........vcouuurvesssaieeesssmassessssesssssssessessssssssssssssssssesssssssssssssesssssssssssssssssssssssssssssssssssnnns | soneees . ...109.270 31,790 29,093 31,008 (724) [ oo [ e | e 5.000 |..... 3.240 | MON... 12/02/2011. | 07/01/2037.
3128M7 L4 6 [FHLMC GOBAAT.........coooicis s | s . ..107.794 42,463 39,393 41,344 (882) [ covvveverririrniieniies [ | e 4.500 |...... 3.360 | MON... 11/21/2011. | 05/01/2039.
3128M8 AV 6 [FHLMC GOB020..........o.comveeereeeeeeiseeseessesseeesesesssssessesssssssssesssssssssssssssssssesssssnsssessssssssssassssnssssassses | coneees . 111,153 20,419 18,370 19,909 (E710) ) SOOI VRPN POOPOR 5500 |...... 3.120 [MON... 03/27/2012. | 12/01/2039.
128MJ 83 5 [FHLMC GOBBE3T ..ot | cosen . ...100.028 179,545 179,493 177,004 292 | | | s 3.000 |...... 3.210 |MON... 07/28/2014.| 07/01/2043.
B128MJ UA B | FHLMC GOBBTG...........oueueieimiiirciiieiisciissiisie s | ciieni . ...103.022 96,347 93,520 93,713 (58) [ cvvvvveerverrmenrennnnens | wressneeensssensenines [ eeeees 3500 |...... 3.460 | MON... 03/19/2014.| 03/01/2044.
128MJ WV 9 [FHLMOC GOBB2T.........oooveiicieciiicieiseeiisiisesisss s | cosen . ...103.022 142,768 138,580 143,961 (BA1) [ oo [ | e 3.500 |...... 2.850 [MON... 02/18/2015. | 02/01/2045.
312928 B3 3 |FHLMC CO9058..........coouiiiuiiieiiiiiiesiisiississ s | ceniins . ...105.751 88,408 83,600 86,762 (1,114) | oo | e [ o 4.000 |...... 3.210 [MON... 03/19/2014.| 03/01/2044.
3132GK  F4 3 [FHLMC QOADBT.........vvererernreireeiseeeisesessessssssssessss st sss s sssss s ssss st ssssssssssnsssnses | coneees . ...103.133 35,667 34,584 35,090 (121) | e | eeresesressssessesones | eevees 3.500 |...... 3.240 |MON... 12/02/2011. | 10/01/2041.
3132GV L6 7 [FHLMC QO9949.........cooiiiiiiiiiiiriiisiseii e | s ] e e e 779 L 99.938 112,004 112,164 117,130 (708) [ c.voorvereeeeniieriins [ e | e 3.000 |...... 2.320 [MON... 12/04/2012. | 08/01/2042.
B13BAW AW 0 | FNMA BAUB33B.....ooouerecrrmeerecossarseesssesessssessssssssesssssssssssssss s s ssssssssssssssssnns | sevonns . ...103.545 66,353 64,081 65,755 (A72) [ oo [ | e 3.000 |...... 2.280 [MON...| ... 03/26/2012. | 11/01/2026.
3138M2 A3 0 [FNMAHADDOZE.........coooriiiiriice s | s . ..103.398 97,259 94,063 99,825 (930) [ covvvrverrivienieries [ | e 3.500 |...... 2470 [MON...| ... 12/04/2012. | 07/01/2042.
31398Q  ZS 9 [FHLMC 3745 AV......oiviiiiriiieiiteiie ettt | ceiei IO [ 2 L [ 250,946 |...107.611 248,250 230,691 244,198 (3,203) | oo | e [ e 4.000 |..... 2.460 [MON... 12/20/2011. | 09/15/2023.
3417 TT 4 [FNMAEMADSET.......oooeeecsci s | ceniens . ...83,417 |...106.069 85,028 80,162 83,163 {(7£:))) [FOURRSTORTTISPIRN ISR POOPOR 4.000 |....... 3.240 [MON... | ... 11/21/2011. | 11/01/2040.
31418R GS 4 |FNMAHADBB0B...........coveuiiriiiriiiisiis st | ceniins . ..24,890 |...108.230 25,508 23,568 24,823 (B98) [ cvvovrverrriieniireniins [ | e 4.500 |...... 3.270 [MON... | ... 12/02/2011. | 04/01/2040.
31419G  CZ 5 |FNMABAESABT ...t | cenea N 2 | 1 50,265 |...104.910 50,720 48,346 49,871 (X)) OO FOPOROROOROROOOY [ 3.500 |...... 2.510 [MON...] ... 12/01/2011. | 10/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securitie: 1,323,899 XXX [ v 1,322,619 | oo, 1,269,708 | .............. 1,313,556 0 (10,864) 0 0 XxX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 3,243,820 XXX 3,229,686 3,144,708 3,203,818 0 (18,137) 0 0] XxX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R BN 1 [ATET INC ... | ceniees ] 1. 2FE | s 194171 |..... 94.749 189,498 200,000 194,460 289 | s [ s 2625 |...... 3.070 11/06/2015. | 12/01/2022.
0258M0  DP 1 [AMERICAN EXPRESS CREDIT........cciiiuuiiiuriiieiiiesiissisesssaesisessssssssesssssssssessssssssssessssssssesssesssies. | oneees [ (PO I 1FE 199,916 |..... 99.582 199,165 200,000 199,938 16 | oo | e | o 2250 |...... 2.250 08/12/2014.| 08/15/2019.
037833 AK 8 [APPLE INC....ooioeeeeereieeiseresse et et sssesssesesss st es sttt st ssessenssnssssnenes | oneees . IO I 1FE | ... ..88,211 |.... 97.129 97,130 100,000 90,621 1,085 | .oooveoeviecrieeniieee | eeeenrssnineeennenens [ ceeens 2400 |...... 3.880 09/18/2013. | 05/03/2023.
039483 BB 7 [ARCHER-DANIELS-MIDLAND..........coiiiiiiiiiriiiniiicriisiiesiis s | ceneees o] e 1] 1FE | o 225,276 |...108.519 217,039 200,000 217,411 (3,104) | oo [ e [ e 4.479 |...... 2.660 05/23/2013. | 03/01/2021.
05531F  AS 2 [BB&T CORPORATION.......cuuriumreimmrermirimrisnsstsesssmsessssessssesssesessesssssesssessses s sssessssessssessssenssneses | coneees . ...100.148 200,297 200,000 199,809 A8 | | e [ e 2450 |...... 2470 2,259 2,954 | 12/03/2014. | 01/15/2020.
06406H BM 0 | BANK OF NEW YORK MELLON........cciiiuiiiiiiiiriisiiesiicsiie i ssssesssssssasnies | ceviees . ...110.160 220,320 200,000 220,251 (5,711) | oo | eeereinsiiessiinniins [ e 5450 |...... 2.310 [MN..oooo | v 1,393 | oo 10,900 | 03/12/2014. | 05/15/2019.
06849R  AF 9 [BARRICK NA FINANCE LLC......cooormrrvirmmenresinesssssessessssssssssssssesssssssssssssssssssssssssssssssssssssssssssssss | aeveees ] e [l 2FE | 110,707 89.691 89,691 100,000 107,076 (1,188) | cooovvercrrrerrirecrines [ erveerinenrirecriinenes | verne 400 |10002.970 | MNLcots | v 379 | e 4,400 | 10/31/2012. | 05/30/2021.
09247X AL 5 |BLACKROCK INC RO I ..102.471 153,707 150,000 150,415 (43) 1,502 5,250 | 09/12/2014. | 03/18/2024.
120568 AV 2 | BUNGE LIMITED FINANCE CO......coomiriirriieriiiiiieseissssieessises e ssssssissssssessssssssssssssssssssnenss | oneees . ...100.705 100,705 100,000 99,941 39 142 3,200 | 06/12/2012. | 06/15/2017.
12189L  AB 7 |BURLINGTON NORTH SANTA FE........coviiiiiiiriiiniiieniiinsiisssississsssssssisssssssssssssssssssssssssssssssssans | coneees . ..103.510 103,510 100,000 101,605 (332) 1,200 3,600 | 12/02/2011. | 09/01/2020.
172967  HC 8 | CITIGROUP INC.......ooomivermiiriirseiesseiisiisse sttt | eerees . ...100.619 100,620 100,000 99,802 69 660 2,500 |09/19/2013. | 09/26/2018.
20825C AN 4 [CONOCOPHILLIPS..........cooiriiiriiriinriisssiissssississssssssssssss s sssssssssessssssssssssssssssssssssnes | soviees . ...106.239 212,478 200,000 207,804 (BA73) | o e [ 205,200 |10 3.410 [MNL | i 1,329 | oo 10,400 | 09/16/2013.] 05/15/2018.
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25179M AP 8 |DEVON ENERGY CORPORATION.......cooouiiimriimrimriiaenisessseesesesesisssssssessssessssesssessssesssesessesssneses | coneees ] e 2FE | v, 104,074 86.931 86,932 100,000 102,820 (417) 3250 |..... 2.740 [MN...... 415 3,250 | 11/21/2012. | 05/15/2022.
257375  AH 8 [DOMINION GAS HLDGS LLC.......oooirricrmriiieriessneesissessssensssissesssssssssssssssssssssessesssssssssnssness. | coneees | e | AFE | 99,724 | . 98.301 98,301 100,000 99,749 24 | e | s | e 3.600 |...... 3.630 [JD....... 160 3,670 | 12/03/2014. | 12/15/2024.
260543  CH 4 [DOW CHEMICAL CO....cuvouriinriienriieseiaesise i sisse s sesse s sssese s ssasesssnens | enenes ] e 2FE | .. 98,266 | ... 96.044 96,045 100,000 98,751 160 [ oo [ e | e 3.000 |...... 3.200 | MN...... 383 3,000 | 11/06/2012. | 11/15/2022.
277432 AH 3 [EASTMAN CHEMICAL CO....ooourvviirmrriiierissseeiessssssessssessssssssssssssssssssssssssssessssssssssssssesssssssesssns | coneees . I I D 2FE | ... ...109.452 109,453 100,000 107,806 (1,859) [ oo | weernnesvesssseseesnes [ e 5.500 3.330 [MN...... 703 5,500 | 06/04/2012. | 11/15/2019.
30231G  AF 9 |EXXON MOBIL CORPORATION.......vveruuurresiearrssmmmnrsessssesssssssesssssssesssssssesssssssessssssesssssssessssssnessess | ceveone | 1] AFE | e 100,990 |..... 97.475 97,476 100,000 100,921 (B9) [ cvvvvveerrerrerrirrenens | wreerseeerirnsensennnes [ ceeees 2.709 | ... 2590 | MS..oo. | o 865 | .oovvevrernnns 1,355 | 03/18/2015. | 03/06/2025.
341099 CP 2 |DUKE ENERGY FLORIDA INC.........ooivveeuureeeamnrressmmereesssissesssssssssssssssssssesssssssesssssssssssssssesssssssesness | coseees | e 1FE 132,369 |...101.885 127,356 125,000 129,675 (807) | oo | werrreenesssnessennes [ e 3100 |...... 2.350 |FA....... 1,464 3,875 | 07/19/2012. | 08/15/2021.
354613  AK 7 |FRANKLIN RESOURCES INC......ourvvuummreiemmmrmiessmcessssssessssssssssssssessessssssssssssesssssssssssssesssssssssssssnns | soneees | T | TFE | 192,084 94.325 188,651 200,000 192,115 K3 I SSTTOSTOUROPTOUNR IOOPPTORRTTORRROOR DO 2.850 |...... 3.340 [MS...... 1,441 12/11/2015. | 03/30/2025.
361448 AQ B [ GATX CORP.....coouivirrtierireaste e sst sttt bbb sntnes | enenes . ...100.147 100,148 100,000 99,490 (5 U1 ORTOTOURTOTUOTRN IURPTORRTORORRPIORN PO 3.900 |..... 3.980 [MS...... 986 3,900 |03/14/2013. | 03/30/2023.
372546 AR 2 | GEORGE WASHINGTON UNIV.....crvviemmriiermrriisinsssissessesssessssssssssssessssssessssssssesssssssssssssssssssssens. | coneees | e |l TFE | 200,357 99.707 199,414 200,000 200,120 [(G15) ) FSTEOSRSTTOURTIOOPIN PO POoPen 1.827 |...... 1.790 |MS...... 1,076 3,654 | 06/28/2012. | 09/15/2017.
38141G RC 0 | GOLDMAN SACHS GROUP INC......ccoutvuummirimrimmrrimeriseesssssessessssssssssssssssssssssssssssssssssssssssssssssssssssses | sesene . ...100.702 100,703 100,000 99,982 8 [ [ | s 2375 |.... 2.380 01/16/2013.| 01/22/2018.
45866F  AA 2 |INTERCONTINENTAL EXCHANGE..........ooooereeeereeeeeeeeeesseesssseessessssessssessssessnsssssssssesssssssssnessneesns. | aevvene . ...102.858 102,858 100,000 99,372 67 [ oo [ e [ e 4.000 |...... 4.090 10/01/2013. | 10/15/2023.
478111 AB 3 [JOHNS HOPKINS HEALTH SYS......coiiiiriiriieiiiesisisesisessisssisessssssssssssesssssssssssssesssssssssssssssses | conenes o] e e IFE ] innnei 100,000 98.902 98,903 100,000 100,000 | cvvvrrvercrirrerires | eorereirerisessieneies [ e [ e | e 2.767 |..... 2.760 05/01/2013. | 05/15/2023.
581557  BE 4 [MCKESSON CORP........cirrviimmrreimmsersesssssssssssessssssssssssssesssssssssssssssssssssssssssssessssssssssssssasssssssssens | coneees . ...100.479 100,479 100,000 100,000 | .eevvveermerrrnirmnennes | reereesisersessseenes | reresssesesisenenns | s | e 379 |... 3.790 03/05/2014. | 03/15/2024.
58933Y  AB 1 [MERCK & CO INC.....cvoririiriiriniiiissi sttt nssenes | seneins . I I 1FE | ... ...49,609 |...100.042 50,021 50,000 49,997 84 2.250 |...... 2420 03/15/2011.| 01/15/2016.
59156R  BH 0 [METLIFE INC.....iviermieriereniiesscesisseessssessis s sesssssssssss s ssssssssesssssssesssssensens | evveses I 1] {12 =3 E— 125,864 |...101.604 127,005 125,000 125,766 (T9) [ covvorreerereeereienees | eresreneenisssessessnes [ eevees 3.600 |...... 3.510 09/19/2014. | 04/10/2024.
617446 TU 7 [MORGAN STANLEY ....ooiiiiiummirrismmieesisssssisssessisssssssss s st sss s ssssssesssssesssssssssessess | soneies . ...100.090 150,135 150,000 148,227 £ T TR YSPTORRRRRTONN IR 2125 | ... 2650 10/03/2013. | 04/25/2018.
693476 BN 2 [PNC FUNDING CORP........cosirvriemrreiiieresssessisssssssssssesssssssesssssessssssssssssssssssssssssssssssssesssssssssssssnns | coneies . ...102.356 102,356 100,000 104,246 ((GEE15) 1 [OURRTURPRRSPIRN IOV POOPON 3.300 |...... 2540 11/21/2012. | 03/08/2022.
74456Q AS 5 |PUBLIC SERVICE ELEC & GAS.........ooiiiiriiniiiieriisesiiesiisss s ssssssssssessss s | sesee . ...107.354 107,355 100,000 106,796 (2,804) | oo | e | e 5.300 |...... 2.290 11/23/2011. | 05/01/2018.
78355H  JS 9 [RYDER SYSTEM INC......oiiiiieeeirriiiaeseesisesseisssesssssssessessssessssssesssssssssssssssesssssssessssssesssssssesssssnns | cvveees . ...100.659 100,659 100,000 100,439 (1GICTC) F UUPRUTPRRRSPIRN IFVORRRORRRORON PO 2500 |...... 2.080 09/24/2013.| 03/01/2017.
828807 CS 4 [SIMON PROPERTY GROUP LP.......coorriirmrriisnmnessisnsssissssssssssssssessssssssssssessssssssssssssssssssssns | coneees . ...100.730 151,096 150,000 149,741 26 [ [ s | e 3375 3.390 09/03/2014. | 10/01/2024.
87612E AV 8 | TARGET CORP.......cvurreererierceiseesiseesse s esssee sttt ettt esssenensnns | seveone . ...106.971 133,714 125,000 132,673 (1,580) [ ceoovverrrereeerenrereee | eereeersnserereeennenens | cevens 3.875 |..... 2.430 11/05/2014. | 07/15/2020.
892367 CQ 6 |[TOYOTA MOTOR CREDIT CORP.......coocrmrrvirmmrrisimissessesssssesssssssssssssssssssssssssssessssssssssssssssess | coneees | e |l TFE | i 199,508 .. 99.904 199,808 200,000 199,538 30 | e | e | e 2.800 |...... 2.830 07/08/2015. | 07/13/2022.
91913Y  AM 2 |VALERO ENERGY CORP......oomirvimiriririineriiessisesessessssessssssssssssssssssssssssssssessssssssnesssesessssesssenesssnns | seveons . ...105.027 105,028 100,000 103,300 (2,166) | ..oovverrrereriieniieee | wereeerieeriresiiennens | ceeens 6.125 |...... 3.770 12/21/2011. | 06/15/2017.
92343V BQ 6 | VERIZON COMMUNICATIONS..........coooiiiriiiiiiiiissiiissisessississssss s sssesessssenes | ceviees . ..107.211 107,212 100,000 107,496 (1,489) | ..o | s [ e 4500 |..... 2.780 11/2412014. | 09/15/2020.
942683  AF 0 [ACTAVIS INC...ooivorreimirireriiesieesiee ittt | enenes o] e [l 2FE | 99,165 L 98.176 98,176 100,000 99,407 77 3.250 |...... 3.340 09/27/2012. | 10/01/2022.
94974B  GP 9 [WELLS FARGO & COMPANY........rvioumurreimmmeressssserssssssesesssssessessssssssssssesssssssssssssssesssssssesssssssessssssnens | aeveees . ...100.770 151,156 150,000 149,764 A | s | e [ s 3550 |...... 3.560 11/06/2015. | 09/29/2025.
98458P  AC 9 [ YALE UNIVERSITY ..ovotrmuiriismmnisiisisesessssessessssesssssssessessssesssssse st sssse s ssssssesssssessens | aeveees . ...100.587 201,175 200,000 203,056 (L0722 ) SUURTRRRRTTIOPIRN YRR POOPON 2.086 |...... 1.600 02/04/2015. | 04/15/2019.
007863 AH 6 |AEROPORTS DE MONTREAL.......cvvvevurreiimnrreseserresissensssssesnesssnenssssssesssssssessssssesssssssessssssnessssans | covneee | G| vvvvecees | eeee IFE e, 76,805 | 73115 54,836 54,222 54,222 (10,327)] ...... 3919 ... 3.910 09/21/2012. | 09/26/2042.
078149  DW 8 |BELL CANADA.......comirrrirrrrinnssrissssnsisessssssssssssssssssnssssssssssssssssssessosssssssssssssssnsesssssossessssonees | voneeee | G| vevvnnes |00 2FE | iiiiiiiiiienn.95,658 [ s 92.032 89,271 70,127 70,461 (24) (13417)] ...... 7.000 |...... 6.940 10/25/2000. | 09/24/2027.
112572 AC 3 |BROOKFIELD ASSET MAN INC......cvvvverrrrernrriesnenrisssessssnessesssnessssssesssssnsessssssssssssnsessessnsessss | wenee | C | vvvvev? | iii@FE | 51,086 | o 76.911 38,456 36,148 36,134 2 (6,883)].....4.540 |...... 4.540 09/07/2012. | 03/31/2023.
112585 AG 9 [BROOKFIELD ASSET MAN INC........ovververrrrrricnriinnssnisessisnsessssssssssssssssssssssssssessssssssssnnens | eeveee | G| vevvneend [ein2FE | i 48,931 | e, 80.673 40,337 36,148 36,136 3 (6,883) | ...... 5.300 |...... 5.300 10/20/2010. | 03/01/2021.
126572 AW 3 |CUINC.....ooioiivinneiercrisnesssssiisnsssisssssssssesssssssssssnessssnssssssssessssnssssssnssssssssssssensssssns | wenee | G [ vovven | e TFE i 73,434 [ 77.959 58,469 54,222 54,222 (10,327)].....4.543 |...... 4.540 10/19/2011. | 10/24/2041.
126572 BG 7 |CUINC..oooocirricerreiecrrisessiisessissssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssssssessss | seene | C [ vovver] e TFE | i, 38,352 [ 71.223 35,612 36,148 36,148 (2,204)] ... 3964 |.... 3.960 07/23/2015. | 07/27/2045.
136069 CV 1 [CANADIAN IMPERIAL BANK........covoorrriernnreesnnssissnsnssssnssssssssssssssnsssssssssssssssssssssssssssssssesssnnnes | avveses | C | ovnnens 13 [ e 2FE | v 115,212 | oo, 79.247 93,512 85,309 85,165 20 (16,223) | ...... 6.000 |...... 6.020 06/03/2008. | 06/06/2023.
136765 AP 9 [ CANADIAN WESTERN BANK........ccoommrrvermrreirmerreiinersessennessssesssssseessssssensssssnssssssnssssssssssssnnnens | eeveees | G| wvereec 13 [ 2FE | e 50,787 | e 73.256 36,628 36,148 36,148 (6,885)]...... 3463 | ... 3.460 12/12/2012. | 12/17/2024.
14006Z AD 9 |CAPITAL DESJARDINS INC.....ovsvrrverrerrirrnnerrinnnnresnsessesssssssssssessessnssssesssssssssssssssesssssssssssesssssnnss | wennne | C | vonver | TFE i 97,912 [ 80.487 80,488 72,29 72,296 (13,770) | ....... 5.187 |...... 5.180 04/30/2010. | 05/05/2020.
29290Z AC 4 |ENBRIDGE GAS DISTRIBUTION........coerveeumrreirmmerreismnereessnensessssensessseesessssensssssesssssssessesssessssssnees | coneeee | G | wvevvenvennes | veeeen2FE | eiiiviiiiinnnnn 48,936 [ s 91.076 45,538 36,148 36,137 (6,883)]...... 6.160 |...... 6.160 12/11/2003. | 12/16/2033.
293365 AC 6 [ENMAX CORP.......covvvirrierirniisrisssisesisssssesissssssssssssssssssssssssssssssssssssssssssssesssssssssssssensssssnseses | coneees | G | veveveen] | i FE | viiiiiiiinnnnn.87,665 | ... 73.749 73,749 72,29 72,296 (13,770) | ...... 3.805 |...... 3.800 12/02/2014. | 12/05/2024.
31807Z AE 2 |FINNING INTL INC cevvee | C v [ 2FE | i 97,853 | 79.081 79,082 72,296 72,282 7 (13,768)] .. 6.020 05/09/2008. | 06/01/2018.
35085Z AM 8 [407 INTERNATIONAL INC......cvvvvrmrrvirmerriimernissesrsessensesssesssessensessssssssssnnssssssesssssssssssssnsssssens. | voneeee | G| vervennes |00t 2FE | i 97,784 [ L 90.806 90,807 72,296 72,218 3 (13,755) ] ...... 5750 |...... 5.750 02/08/2006. | 02/14/2036.
35085Z  BJ 4 [407 INTERNATIONAL INC......cvvvvrrrverirriiinnrresiseeresssnensessssensesssenssssssnsnsssssensssssnsssssssensssssnsessess. | coveeee | G| vevveees [ eeeet IFE it 91,978 [ 77.446 77,447 72,296 72,244 7 (13,760) | ...... 3350 |...... 3.360 05/16/2014. | 05/16/2024.
39191Z  AF 6 | GREATER TORONTO AIRPORTS........coiiiirieireesesisseneisesissssssessssesssses s ssss s ssssssesssesssss | eneees ...102.286 102,287 72,29 73,189 (37) (13,935)] ...... 6.980 |...... 6.850 11/22/2002. | 10/15/2032.
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

o Current Year's

r Unrealized Other-Than- Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
40156A  AA 3 |GUELPH HYDRO ELECTRIC........costviirrirriririssiissiissiiisnsinsssssssssssesssssssssssssnsssssesssssssssesssonsssnnnes | eeveiee | G | wvnereenens | eerd TFE | it 48,956 | ... 83.824 41,912 36,148 36,148 (6,885) | ...... 5.264 |...... 5.260 |JD....... 12/01/2010. | 12/06/2030.
448055  AK 9 [HUSKY ENERGY INC........ccovviiiriiiriinnriisniissnisssisssissssissnsssssssssssssssssssssnsssnsssssssssnsssssnsssssssnns | coneeee | b [ e | it 2FE | 1,100,693 | ... 89.647 89,648 100,000 100,592 ({1 U IO DO 4.000 |..... 3.910 |AO...... 03/25/2014. | 04/15/2024.
455870  AB 1 [INDUSTRIAL ALLIANCE.........coostvvirinrierncnrinssenssssenressssensssssessesssessssssssssssssssessssssssssssssssnessses | soneene | G| evveeens 13 [ eiie IFE | it 92,009 [t 73.781 73,781 72,29 72,265 4 (13,764) | ....... 2.800 |...... 2.800 [MN...... 05/16/2014. | 05/16/2024.
45824R  AA 7 |INTEGRATED TEAM SUHC.........oorireiirreccreiinrisseiesisssisesssssssssssssssssssssssssnssssssssnsssssssssnnes | coenne | G | conveennenns [ e IFE | 024,139 L 90.445 22,298 17,824 17,824 (3,395) | ...... 5.946 |...... 5.940 | MN...... 03/08/2011. | 11/30/2042.
548243  AF 1 [LOWER MATTAGAMI ENERGY.......cooiiiimriimeriinnniineniiesnsisenissssisensssssssessssesssesssssssssssssssssnssssonsnses | conenes | O [ eeveee ] | el IFE | .. 48,563 | ... 82.989 41,495 36,148 36,148 (6,885)| ....... 4.944 | ... 4.940 [MS...... 09/17/2013. | 09/21/2043.
739239  AB 7 |POWER CORPORATION CANADA..........cooovimrminrriinrcisnninniisnsessssssnnssssssssnsssssssnssssssssssssssssnns | conenee | O [ eeveen ] |t AFE | .. 97,853 [ 84.958 84,958 72,29 72,278 6 (13,767)|...... 7.570 |...... 7.570 |AO...... 04/15/2009. | 04/22/2019.
780086 GH 1 [ROYAL BANK OF CANADA...........cooviicriimmniieriinsiinesisssssissessisessssssssesssnssssnssssesssessssssssesssonsssness | conenes | O [ evvvnerivens | coee IFE | iiiiiii0..93,945 [, 74.704 74,704 72,29 72,278 8 (13,767)| ....... 2770 |...... 2.770 {JD....... 12/06/2013. | 12/11/2018.
78461G  AB 8 | SNC-LAVALIN INNISFREE........cccostriirriirrierinisriserinnsnisessssssssesssssssssesssssssssssssssssssssssnssssesssnsnes | eesnee | G | veeverenseens [ eveen IFE | v 48,362 | oo 92.546 45,711 35,709 35,709 (6,801)] ... 6.632 |...... 6.630 [JD....... 07/08/2010. | 06/30/2044.
95751Z AN 3 [WESTCOAST ENERGY.......coosiriimriicriisnsiicriissiiicssssssisessssssssssssssssssssssssssssssssssnssssnssssnssssonsssss. | conenes | O [ evvvnerivens | coeeni2FE | i 97,912 [ 74.916 74,917 72,29 72,296 (13,770) | ....... 4.791 |...... 4.790 [AO...... 10/25/2011. | 10/28/2041.
987172 AA 1 [ YORK UNIVERSITY....ooiiiiirimriimerimesiseesises s ssssssessesssesssse s ssssessssesssssesssssssssessssessssssssssssssnnnnes | coneees ...103.493 103,493 72,29 72,277 (13,766) | ...... 6.480 |...... 6.480 [MS...... 03/07/2002. | 03/07/2042.
21685W DD 6 |RABOBANK NEDERLAND UTR.......coooiiiiiiiiiriinsiinsisissiissisisssisssssssssssssssssssssssssssssssssessssssnns | ceviens ...104.698 209,396 200,000 200,475 ((G1:) 1 OTUTOTORRROTOR IVOPOROORRPOTOT DO 3.875 |..... 3.830 [FA...... 09/24/2013. | 02/08/2022.
767201 AK 2 [RIO TINTO FIN USA LTD...cvevuiirircrirrrineriissrinessimesesnesssesssssesssesssesessssessssesssnesssssesssesssssssssesssnens | coneres | R | veveieee] | coee IFE | i 104,865 | ... 98.030 98,030 100,000 102,912 (554) | oo | soveesessisssessienes | eevins 3.500 |...... 2.850 [MN...... 05/01/2012. | 11/02/2020.
76720A  AE 6 |RIOTINTO FIN USA PLC.......oooiiiiicrisriiierissiisesiisssissiissssiesisssssssssssssssssssnssssssssssssssssssnsssnns | cenvee | R cvvse T [l IFE . 99,452 | L. 98.157 98,158 100,000 99,815 110 [ [ | e 1625 |...... 1.730 |FA...... 08/16/2012. | 08/21/2017.
85771S  AA 4 [STATOIL ASA. ...ttt ssnssnne | seniens 109.121 218,243 200,000 217,562 (5,067) 5.250 |..... 2450 |AQ...... 2,217 09/23/2013. | 04/15/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: PO S 7,449,038 | ...ccoooouun 7,190,705 | ....cccooeeuee 7,288,257 0 (29,495) 0 (255,590)| XXX XXX XXX | i 61,127 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
1404IN EM 9 [COMET 2013-A3 A3......cooiiiiieiciineisiseississsssssssssssssssssssssssnsssssssssssssssssssssssssssssssssnosss | cennne | oo | covveeon 2 | AFE | e 249,922 |..... 99.855 249,640 250,000 249,958 37 [ e | o 0.960 |...... 0.970 [MON.. 03/18/2015. | 09/16/2019.
17305E DY 8 |CCCIT 2007-A8 AB.......oomiieriiiiiiiciiisisiesisiessiesssss bbbt | ceniias ...106.810 267,025 250,000 267,471 (9,957) | cooorvverrrierriieniiiens | wereeeiieniieesiineeiins | e 5.650 |...... 1.510 |MS...... 03/25/2014. | 09/20/2019.
254683  AC 9 [DCENT 2007-AT Al | ceneees ...106.970 267,425 250,000 267,204 (9,876) | ..oovvecierrriiriiens | e [ e 5.650 |...... 1.550 |MON.. 01/09/2014. | 03/16/2020.
36159)  DH 1 |GEMNT 2012-8 A....ciiiiiicisiiisssissiisssisssessnsisenssssssssnssssnssssssssssssssssssssssssnsssssssns | covenne | oo | connnensd | evoees IFE | i 248,359 | ... 99.370 248,425 250,000 249,286 431 | o, | o 1.360 |...... 1.530 | MON... 10/25/2013. | 08/17/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 1,069,619 XXX | i 1,032,515 | oo 1,000,000 | ..cooonneees 1,033,919 0 (19,365) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). 8,886,868 XXX 8,481,553 8,190,705 8,322,176 0 (48,860) 0 (255,590)| XXX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligation: ....13,895,683 XXX | s 13220428 | ........... 12,506,565 | ............ 12,704,451 0 (46,546) 0 (544,777)] XXX XXX XXX | i 97,735 | ooovveeee 414,928 XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie 1,323,899 XXX | ereenineens 1,322,619 | oo 1,269,708 | .............. 1,313,556 0 (10,864) 0 0[] XxX XXX XXX | oo 3,838 | oo 45,258 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities. 175,451 XXX 171,228 172,580 174,323 0 (431) 0 0 XxX XXX XXX 283 3,391 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. 1,069,619 PSS N 1,032,515 | oo, 1,000,000 | .....cccooe.. 1,033,919 0 (19,365) 0 0 XxX XXX XXX | oo 4,849 [ .o, 33,450 XXX XXX
8399999. Grand Total - Bonds ....16,464,652 XXX | s 15,746,790 | ...cccco... 14,948,853 | ............ 15,226,249 0 (77,206) 0 (544,777)] XXX XXX XXX ... 106,705 | ............ 497,027 XXX XXX
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government

912828 M5 6 |US TREASURY N/B... 12/21/2015........ CITIGROUP/ELECTRONIC ...75,381 75,000

912828 SM 3 |US TREASURY N/B 03/13/2015.. CITIGROUP/ELECTRONIC. ...ttt ssssiessesins | sessesssssssssssessesssssessssssssessessessssssens | sveees 150,879

912828 VA 5 |USTREASURY N/B... 03/13/2015........ RBS ...ttt ettt ettt n et neees ...97,582

912828 WS 5 |US TREASURY N/B... 05/21/2015........ BARCLAYS AMERICAN. ...ttt sttt sssssassess | aesesssssessnsnssessessessnssnsessessssssessessesnsns | seenes 303,328

912828 WY 2 |US TREASURY N/B 08/06/2015.. DIMG..e et | et | areias 153,428

912828 XB 1 |US TREASURY N/B... . 06/02/2015........ CITIGROUP/ELECTRONIC........covvirirererirerierineererineiees ...98,707

912828  XQ 8 |US TREASURY N/B......oviiriiririinisierisisnssssssisnssssssssseenes 11/06/2015........ BARCLAYS AMERICAN......c0uivitittiieiississesess st sensssssssenssssssnsenss | aossasssssesssssssssansanes ..99,531

0599999, TOtal - BONAS = U.S. GOVEIMIMENT. .. ... eveietiseitserisiss e sersessste s ses sttt e0E ek eeEre £E1e88eEE LR o0 E s R eS8 EE e ESEE o0 E LR e f S0 E e EE£EE SR EE RS R LEE S84 E SR80S0 R4 8 HEE LSRR en b e rer e f e enb et et e bt ettt senes | creres 978,836
Bonds - U.S. Special R e and Special A

3128MJ WV 9 | FHLMC GOBB2T........cvouvrreneereeiiieiseeieei s ss st essensnssnine | sesesesersnninne 02/18/2015........ APSEC ...t | chiesi ettt | eres 156,258

313383 HU 8 |FHLB...oiiiicccecee e 09/14/2015........ BANK OF AMERICA........coouitiiiiiii ettt nsniens | sebsenissesss bbbt nenisssnens | sbees 201,001 . .

438701 WS 9 |HONOLULU HICITY & ONTY...oiiiiiiiiiieiisnisinisiissisnsssssenssns s senssnsssssenssssssssnsssnssnssnssenssnsness | wonnsenesensones 07/23/2015........ BOAMUNL. ...t | sessenssnnssns s st ssnssnssnsenseniennsens | crones 200,000 | .o 200,000 | ..o

3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES. ........cviuriiiieeiieiseiiesisetseeetasestesssssessasstsns | eesssessessesassassessessssessassetassassesssesesassassessssassessessessssassessesassessessessesassessessssessessessesassessesssssssessessesassessesasssssessessesassessessnssssessessesanses  sesessessessssansessessessnsansessesnssssessessasanses | sesees 557,259 | oo 550,000 | covoreirerieeieieeeeeeeeeeeeae 1,225
Bonds - Industrial and Miscell

00206R BN 1 |AT&TINC.............. 11/06/2015........ VARIOUS.....cooiti ettt | chiebsesb sttt senennes | freres 194171 | o 200,000

14041IN  EM 9 | COMET 2013-A3 A3 03/18/2015........ NOMURA-MTG.....ocioiiireriisisesi st | aebsensesssessas st ssensssssssessensensssssens | svnes 249,922 ..250,000

30231G  AF 9 | EXXON MOBIL CORPORATION.......couviriiiitiriierienitiesissiesieese st ssseensnes 03/18/2015........ INCAP...... bbbt | sttt | ariie 100,990 . ..100,000

354613  AK 7 | FRANKLIN RESOURCES INC.......cooiiriiiriiieierisisiisis e ensssenes 12/11/2015........ CITIGROUP/ELECTRONIC. ......oiuiiiriieiseiiesisisesssssssssisessssssesessssssssss s sssssssssesssssssssessns | sesssssssssssssssessessssssesssssssssssessosssssens | sveres 192,084 | ..o 200,000

89236T CQ 6 | TOYOTA MOTOR CREDIT CORP......coovierriircireirerierinrieriereesenerenes 07/08/2015........ BANK OF AMERICA........cooiitiiiieriiscie et nssniens | sessessessesssseessesissesesssenessseniessenissssens | svees 199,508 ..200,000

94974B GP 9 |WELLS FARGO & COMPANY ......couiiriiiiiiirerisisessise ettt 11/06/2015........ WELLSCORP.......outiriiiitireiesisse et ssrenie | cbsessasssessessss st ess st enssssness | oeres 149,760 . ..150,000

98458P  AC 9 | YALE UNIVERSITY ..ot sesessenanes 02/04/2015........ BARCLAYS AMERICAN........coituiiitireriiiieesieiseiesie st sssssensessns | sessessessessesssessessssesessssssnssenssessessensens | wrenes 203,858 | ..o 200,000

12657Z BG 7 |[CUINC C 07/23/2015........ ROYAL BANK OF CANADA. .......couiiiiiiiiiiiis it | ahssisssnssnssssssssisnns ...38,352 36,148

3899999. Total - Bonds - INAUSHHAl AN IMISCEIIANEOUS............ieuiiieieiis ittt ses stk se ke fe 1 o0t E e s SEE e E o0 E e o0 f S8 H 8088100 E o8 E L0 £E 88 £ E S E £ EEEE e e E 1008 E o080 E ettt ee foemtses bt en b en bt senssnisneenies | canises 1,328,645 | .o 1,336,148

8399997, TOtAl = BONMS = P 3.ttt 8 81888 E 80 E R E£EE £ EE o8 b1 £E1eEEHEE LR E£EE e E oL LS8 L E S EEf£EE £ EE L E L8 £EE£EEEEfEEE L E L E £ L E 4L E1EE L E £ E£E £ Lo Ef£EEHEE L 4L R 1 £ E L HEE £ EE L E R LA Ef b oL R eEE e E b ehbne EeenbeeEenbenesen bttt | brire 2,864,740 | oo 2,861,148

8399998. Total - BoNdS = SUMMANY IEM fTOM PAIE 5.ttt ee et st ees et sehe efeteeseeeEeeeeesee e seEeE8oE £ E L8 4EE S 08 e o8 408481 eE L8 4L 8o 0888428401 £ 08 4EE S 0840848 4E 8 S0 e R4 E o L8401 L8 eE 4L 8L 01 E 4L 8o 08408 £E o8 4L 8 £ 0L E 4108 o0 eE e E 4L 8o e E e sebee st et antes oekesentessesansessensetsesansensenntsnsansenenanss | seeees 302,313 | oo 300,000

8399999, TOAl = BONAS. ...ttt eise sttt 81 E e eE R E£EE 88 EE S8 E S8R f£EE e E L bS8 £EE £ EeEE£EE 16 £E1eEE R LR E oL R EeEE e L E SRR f L E R L E LR EEE LR L e R LR E L E R EEE SRR E R E L E LR L E LR EE L LSRR E LR L E e R f LR E R e oL R R erEeh e EeenEneEerb e en bttt | berine 3,167,053 | oo 3,161,148

9999999. Total - Bonds, Preferred @Nd COMMON SOCKS...............evuuiiuiiieiiieiirereiiesieieseieesieees e eeesstee s eseetess | eebssesssetesstes s beees et s e b e Ee e E L8884k R e e e Lt b bttt iners | etaseeisat st ees st s stssesssesesisenieness | erbees 3,167,053 XXX
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 2
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.CV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
38378K DB 2 |GNMA2013-43B .| 12/01/2015. | MBS PMT. 13,905 13,905 14,136 13,914 9) 9) 13,905 04/16/2039.
912828 RM 4 |US TREASURY N/B .. | 03/05/2015. | BANK OF AMERICA 201,570 200,000 200,755 200,368 (35) (35) 200,333 10/31/2016.
912828 RR 3 |US TREASURY N/B | 02/26/2015. | RBS........ocvireiiciceisriissesisssisssesssssissiisnnes | s | e 101,445 | .......... 100,000 99,730 99,734 6 6 99,740 11/15/2021.
912828 VU 1 |US TREASURY N/B . | 03/05/2015. | CITIGROUP/ELECTRONIC 200,281 200,000 | ........... 199,953 199,984 4 4 199,988 08/31/2015.
0599999. Total - BondS - U.S. GOVEIMMENL. ...t eiisis st | cessiseans 517,201 | .......... 513,905 | .......... 514,574 514,000 (34) 0 (34) 0 513,966 XXX
Bonds - All Other
135087 UE 2 |CANADA C|02/17/2015. | ROYAL BANK OF CANADA. 30,993 18,074 35,762 25,933 (90) (90) 3,569 29,413 06/01/2021.
40649C VL 7 |REGIONAL MUNI OF HALTON C|02/17/2015. | ROYAL BANK OF CANADA 40,759 36,148 45,856 43,005 2 2 | 2,858 | ..o 45,865 06/02/2017.
642866 EQ 6 |NEW BRUNSWICK C|02/17/2015. | ROYAL BANK OF CANADA. 46,182 36,148 48,217 42,860 8 8 5,899 48,767 12127/2017.
68323A CT 9 |ONTARIO PROVINCE. 1. {03/18/2015. | TDEC........coiiesiiiisiissiissiississsissssisssisssiisssisnns | oo | sosesiens 107,504 100,000 99,864 99,871 3 3 99,874 05/16/2024.
1099999. Total - Bonds - All Other Government. 225,438 190,370 229,699 211,669 (77) 0 (77)] ... 12,326 | ..o 223,919 XXX
Bonds - U.S. Political Subdivisions of States
180848 HN 6 [CLARKCNTY NV. I I 07/23/2015. | ROBERT W BAIRD 205,650 200,000 216,008 205,430 (2,062) (2,062) 203,368 2,282 2,282 | ... 8,600 | 07/01/2016.
2499999. Total - Bonds - U.S. Political Subdivisions of States. 205,650 200,000 216,008 205,430 (2,062) 0 (2,062) 0 203,368 0 2,282 | .......... 2,282 | ......... 8,600 XXX
Bonds - U.S. Special Revenue and Special Assessment
29270C YM 1 |ENERGY NORTHWEST WA ELEC REV.........cccoooovvvueeeee .. | 12/10/2015. | SEELAUS 201,620 200,000 203,582 202,372 (517) (517) 201,855 (235) (235) 6,396 | 07/01/2019.
3128M4 WK 5 |FHLMC G03050 .| 12/01/2015. | MBS PMT. 12,334 12,334 13,172 12,464 (131) (131) 12,334 0 316 | 07/01/2037.
3128M7 L4 6 |FHLMC G05447 .| 12/01/2015. | MBS PMT. 20,784 20,784 21,850 20,978 (194) (194) 20,784 (VN [ 460 | 05/01/2039.
3128M8 AV 6 |FHLMC G06020 .| 12/01/2015. | MBS PMT. 7,412 7,412 8,071 7,506 (94) (94) 7,412 0 213 | 12/01/2039.
3128MJ S35 |FHLMC G08537. .| 12/01/2015. | MBS PMT. 16,183 16,183 15,947 16,170 13 13 16,183 0 280 | 07/01/2043.
3128MJ UA 6 |FHLMC G08576. .| 12/01/2015. | MBS PMT. 24,321 24,321 24,378 24,328 (7) (7 24,321 0 364 | 03/01/2044.
3128MJ VW 9 [FHLMC G08627. .. | 12/01/2015. | MBS PMT. 11,420 11,420 11,897 (35) (35) 11,420 0 211 | 02/01/2045.
312928 B3 3 [FHLMC C09058 .| 12/01/2015. | MBS PMT. 27,956 27,956 29,179 28,128 (172) (172) 27,956 0 502 | 03/01/2044.
3130A1 NN 4 |FHLB .| 03/05/2015. | SG 250,583 250,000 249,518 249,628 27 27 249,655 928 928 614 | 05/24/2017.
3132GK  F4 3 |FHLMC Q04087 .| 12/01/2015. | MBS PMT. 9,167 9,167 9,322 9,182 (15) (15) 9,167 (U [ 173 | 10/01/2041.
3132GV L6 7 |FHLMC Q09949 .| 12/01/2015. | MBS PMT. 14,615 14,615 15,339 14,657 (42) (42) 14,615 0 243 | 08/01/2042.
3135G0  GY 3 |FNMA < 03/05/2015. | TDEC..........vierriicriicriissiiisssisssisssssssssssssssesssnns | cosvesssssssssssssssens | soveeniens 101,087 | .covoeee 100,000 | ........... 101,391 100,905 (77) (77) 100,828 259 259 | s 747 | 01/30/2017.
3138AW 4W 0 |FNMA #AJ5336 .| 12/01/2015. | MBS PMT. 15,798 15,798 16,329 15,850 (52) (52) 15,798 0 250 | 11/01/2026.
3138M2 A3 0 |FNMA #A09925 .| 12/01/2015. | MBS PMT. 15,746 15,746 16,828 15,817 (72) (72) 15,746 0 304 | 07/01/2042.
31398Q ZS 9 |FHLMC 3745AV. .| 12/01/2015. | MBS PMT. 25,052 25,052 27,252 25,213 (160) (160) 25,052 0 546 | 09/15/2023.
31417Y  TT 4 |FNMA #MA0561 .| 12/01/2015. | MBS PMT. 18,900 18,900 19,667 18,970 (70) (70) 18,900 0 382 | 11/01/2040.
31418R  GS 4 |FNMA #AD3808. .| 12/01/2015. | MBS PMT. 8,271 8,271 8,735 8,331 (60) (60) 8,271 (V1N IR 186 | 04/01/2040.
31419G  CZ 5 |FNMA #AE5487. .| 12/01/2015. | MBS PMT. 13,726 13,726 14,271 13,787 (61) (61) 13,726 0 252 | 10/01/2025.
3199999. Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENES...........vruiieisiisiiiiriis oriessassessessssssss st sesses s essessass st ses s ses s st essens st sttt et es s st ansansnssnsnsnns | ensessanens 794,975 | ........... 791,685 806,728 784,286 | ..o [ (1,719) 0 (1,719) 0 794,023 0 952 952 | ... 12,439 XXX
Bonds - Industrial and Miscell
20030N AG 6 [COMCAST CORP .| 02/19/2015.|HSBC 100,000 | ........... 109,370 105,665 (527) (527) 105,138 06/15/2016.
26875P AH 4 |EOG RESOURCES INC. .. | 11/06/2015. | STIFEL NICOLAUS & CO, INC. 100,000 .103,237 101,909 | .o | e (1,522) (1,522) 100,388 02/01/2016.
30219G AB 4 |EXPRESS SCRIPTS HOLDING CO.. .1 02/12/2015. | MATURITY .100,000 .101,633 100,134 (134) (134) 100,000 02/12/2015.
31428X AY 2 |FEDEX CORP. .| 02/19/2015. | WELLSCORP. 100,000 .101,263 101,174 (15) (15) 101,160 01/15/2024.
36962G 5N 0 |GENERAL ELEC CAP CORP .. | 05/21/2015. | MILLENNIUM 206,788 200,000 199,714 199,879 24 24 199,903 01/09/2017.
375558 AQ 6 |GILEAD SCIENCES INC .| 02/26/2015. |WELLSCORRP.........ccvvirrverrirnriisiisssississssissisns | coeeeioessissssesssinns | ceveeseons M1718 | e 100,000 | ...........102,488 101,756 (40) (40) 101,716 04/01/2021.
40428H PH 9 |HSBC USAINC . | 02/26/2015. | MORGAN STANLEY 200,348 200,000 | ........... 199,428 199,652 17 17 199,669 01/16/2018.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or| Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.CV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
438516 AZ 9 |HONEYWELL INTERNATIONAL .| 02/04/2015. | SIG 227 446 200,000 216,592 209,910 (239) (239) 209,671 [ .o | e 17,775 AT775 | 4,833 | 02/15/2019.
48121C  UN 7 |JP MORGAN CHASE BANK NA .| 07/08/2015. | JP MORGAN 208,474 200,000 219,316 207,203 (2,611) (2,611) 204,592 3,882 | .........3,882 | ... 6,854 | 06/13/2016.
824348 AP 1 |SHERWIN-WILLIAMS CO .| 02/19/2015. | RAJA 99,933 | ..o 100,000 99,869 99,922 4 4 99,925 8 8 244 | 12/15/2017.
94974B  EZ 9 |WELLS FARGO & COMPANY. .. | 11/06/2015. | VARIOUS. 204,432 200,000 | ........... 199,488 199,789 67 67 199,856 | ..oooovvvveeriens [ v 4576 | ........... 4,576 | ... 3,566 | 12/15/2016.
063671 XX 4 |BANK OF MONTREAL C|06/10/2015. [ MATURITY. 81,070 72,296 97,863 86,063 4 4 L1845 | 97,912 | ...... (16,841) | ..o | e (16,841) | ......... 2,100 | 06/10/2015.
45824R  AA 7 |INTEGRATED TEAM SJHC C| 11/30/2015. | SINK 259 250 339 298 0 41 339 (80) (80) 16 | 11/30/2042.
78008S VD 5 |ROYAL BANK OF CANADA 1. | 02/19/2015. | MORGAN STANLEY 200,646 200,000 | ........... 198,605 199,013 43 43 199,056 |...coovvvcriiens | e 1,590 | ..o 1,590 | ...ccooee 1,783 | 01/16/2018.
78461G AB 8 [SNC-LAVALIN INNISFREE C| 12/31/2015. | SINK 462 439 594 522 0 72 594 (133) 23 | 06/30/2044.
884903 BD 6 |THOMSON REUTERS CORP. C| 07/15/2015. [ MATURITY. 31,427 28,918 39,094 34,421 7 A 4737 | o, 39,165 [ ...ooeo(7,738) | oo | i (7,738) ] ......... 1,850 | 07/15/2015.
3899999. Total - Bonds - Industrial and MISCEIBNEOUS..............ouuiiirieis s o | coinas 1,986,657 | ........ 1,901,903 | ........ 1,988,893 | ........... 1,947,310 | v | i (4,922)] ..o 0 |, (4922)] .......16,695 | ........... 1,959,084 | ...... (24,792)] ....... 52,365 | ......... 27,573 | ....... 37,746 XXX
8399997. TOtAl - BONAS - PAM 4. bt | e 3,729,921 | ........ 3,597,863 | ........ 3,755,902 3,662,695 (8,814) 0 (8,814)] .......29,021 | ........... 3,694,360 | ...... (44,060)] ....... 79,622 | ......... 35,562 | ....... 62,570 XXX
8399998. Total - Bonds - Summary Item from Part 5. 301,912 300,000 302,313 (325) (325) 301,988 (76) (76) | ... 1,703 XXX
8399999. TORAL = BONAS. ... ekt | snieanid 4,031,833 | ........ 3,897,863 ....3,662,695 (9,139) 0 (9,139)] ........29,021 .3,996,348 | ...... (44,060)] ....... 79,546 .35/486 | ....... 64,273 XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS...............c..iiuiiiriieiiieiieiieiieiiesiesiesiiees ettseetsesisee s bbbttt eess s anssenssenssanns | eneia 4,031,833 XXX 3,662,695 (9,139) 0 (9,139) | ........29,021 .3,996,348 | ...... (44,060)] ....... 79,546 35486 | ....... 64,273 XXX
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SCHEDULE D - PART §

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or| Unrealized Than- Total Foreign|  Foreign Interest and Paid for
ei Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Changein | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJ/ACV. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Descrip n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost [of Disposal (Decrease) Accretion R i (12+13-14) B/A.CV. | on Disposal Disposal Disposal During Year | Dividends
Bonds - U.S. Special Revenue and Special Assessment
3135G0  GY 3 |FNMA .| 02/02/2015 | MORGAN STANLEY... .| 02/26/2015 [ MORGAN STANLEY... ....100,000 101,422 .101,121 101,375 (47) (47) .....(254)|.
3137EA DS 5 |FHLMC . | 03/17/2015 | WELLSCORP. 09/14/2015 | BANK OF AMERICA. 200,000 200,891 200,791 200,613 (278) (278) 178
3199999. Total - Bonds - U.S. Special Revenue and Special A it 300,000 302,313 301,912 301,988 0 (325) 0 (325) 0 0 (76)
8399998. Total - Bonds 300,000 302,313 301,912 301,988 0 (325) 0 (325) 0 0 (76)
9999999. Total - Bonds, Preferred and Common Stocks 302,313 301,912 301,988 0 (325) 0 (325) 0 0 (76)
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10

Code or Alien | Procedures Manual|  Intangible Assets

Insurer of the NAIC Connected with
Description Identification | Investment Analysis| ~ Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares % of O

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.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in onBond Notin | Nonadmitted Due Effective | When | Amount Received | Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/AC.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Exempt Money Market Mutual Funds
31846V 20 3 [FIRST AMER GOVT OBLIG FUND..........cccoosriiririiicieneiissiensissinenins | cevivinees o | 1203172015, [US BANK........oooiiiriricnieneesieseesieseisniins | o XXX..... 53,958 53,958 | ..oorvverieriinnis [ | 0.010 MON..
31846V 41 9 |FIRST AMERICAN TREASURY OBLL.......coociiiiiiiiniisiicsiisiiciicssicssississinnis | coviniias .. [ 12/30/2011. [US BANK.......covouiriniiiiiiesii i | o XXX..... 100,002 100,002 MON.. |...
8899999. Total - Exempt Money Market Mutual Fund: 153,960 0 0 0 0. 153,960 0 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 153,960 0 0 0 0 153,960 0 0 XXX XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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The Order Of United Commercial Travelers Of America

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open D
KEY BANK CLEVELAND, OH  USA.......oiiiiiiriniiinniinsisissiesssisssisesssssssssessines | coesein 347,222 | XXX
MODERN WOODMEN ROCKISLAND, IL USA......cooiiiiiniiininissiississssssssessssssssssnnns | convienns 13,271 1,184,033 | XXX
ROYAL BANK CALGARY, AB  CANADA......ccoomtrieriinisieseissssissssisssissssissssisnins | ceesiinns 110,681 | XXX
RBC DEXIA TORONTO, ON  CANADA.........oooreierinreiereessiesessisenesissienas [ e XXX
......... 2 26,291 | XXX
0199999. Total - Open Depositorie XXX XXX 13,273 0 1,668,227 | XXX
Suspended D
0299998. Deposits in............... 0 depositories that do not exceed allowable limits
in any one depository (see Instructions) - Suspended Depositories... XXX XXX oo | e ssesesesesiesienss [ eriesiessssesenesiessessessnns | enseias
0299999. Total - Suspended Depositorie: XXX XXX 0 0 0 | XXX
0399999. Total Cash on Deposit: XXX XXX 13,273 0 1,668,227 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX ...2,108 | XXX
0599999. Total Cash XXX XXX 13,273 0 1,670,335 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 3,307,119 | 4. April 2,553,656 | 7. July 3,087,620 | 10. October. 2,445,136
2. February. 1,410,952 | 5. May. 2,530,715 | 8. August 3,331,424 | 11. November. 2,997,800
3. March 3,360,801 | 6. June 4,276,700 | 9. September. 2,773,390 | 12. December. 3,511,236

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

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

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........ccccovevvvvrivinicnecnen AL i
2. Alaska
3. AMZONA.....
4. Arkansas..........cooeinnenn AR
5. California..
6. Colorado...
7. Connecticut..........cccooucvennriencnees (011 I
8. Delaware
9. District of Columbi
10.  Florida........c.coovvvvnrvviiciininens
11, GEOIGia. ..o
12.  Hawaii HI|.
13.  Idaho. D]
14.  llinois
15, Indiana........ccccooeviiniiniiniinins
16. lowa
17.  Kansas
18.  Kentucky...
19, Louisiana.........cccoeeuvieiiieiiiniieninns LA s
20.
21.  Maryland
22.  Massachusetts............c...ccc..... MA| ..o
23.  Michigan. MI|.
24, Minnesota.
25.
26.
21.
28.  Nebraska..
29.  Nevada.
30.
31. New Jersey.
32.  New Mexico..
33.  New York.. .
34.  North Carolina.. . | Department of Insurance 100,000 100,000
35.
36. Department of Insurance. 402,646 401,844
37.
38.
39.
40.  Rhode Island. .
41.  South Carolina.............ccccoueunens SC|...... B.... | Department of Insurance 124,838 125,836
42. South Dakota
43.  Tennessee....
LLT S [ ORI D@ IR
45.
46.
47, Virginia......oooeeveenecereieieinnenn VA |
48.  Washington...
49.  West Virginia.
50.  Wisconsin.......cccccoevvvennieinneienene WH i
51.  Wyoming
52.  American Samoa..
53, GUAM....covricrericreri
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands........... MP [ e
57.  Canada. OSFI 2,892,290 3,421,048
58.  Aggregate Alien and Othe XXX XXX 0 0 0
59.  Total XXX XXX 3,519,774 4,048,728 0
DETAILS OF WRITE-INS
5801.
5802.
5803, o | s
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)......covverererercrias XXX XXX 0 0 0

E28
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