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Annual Statement for the year 2015 ofthe  UNited Transportation Union Insurance Association

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES......o.vvuveeieecieeeieeieeieeseeieesesisse s sssesseessness | soeessessssseons 8,471,161 |.......... 40 | o BAT1NBT | e | s 8,471,161 | ..ocoeeenne. 3.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.eeeeerererens | woerversneennns 7,272,411 | 34 | . T.272,811 | oo | e 7,272,411 | e 3.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cccccceeee. | ovvvevinee. 14,557,139 |........... 6.8 | .o 14,557,139 [ oo | e 14,557,139 |............ 6.5
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations..............cccoeveveiverceees | eevvievenesiieieseeiieens | ervereeeeed0.0 [ e | e (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............cccovevereveeeveereesisiens | cvereeinenenens 1,018,572 |....ccv.un 05 | oo 1,018,572 | oo | v 1,018,572 |............ 0.5
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoovveveivic | cevverrinnnes 15,187,454 |............ TA | 15,187,454 | ..o | e 15,187,454 |............ 6.8
1,513 All OtNE .ttt snsnns | sessessenssnesnnes 432914 |........... (0172 IS 432,914 | | s 432914 |........... 0.2
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceevevevennn. 4,321,032 |...coouce. 2.0 | e 4,321,032 | oo | v 4,321,032 | ..o 1.9
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521........ccc.coeuurimmiunnirnnreineineineins | oeviveeineiis 2,291,488 |............ 1A | 2,291,488 | oo [ i 2,291,488 | ............ 1.0
1,523 All ONEI ..ottt sstenssnssens | seesessessnens 6,841,705 |............ 32 | 6,841,705 | ..oovrerererienireins | cvrieienenns 6,841,705 |............ 31
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvovveeeirciic ittt esssstnsins | oeseesines 110,904,345 | .......... 521 | 110,904,345 110,904,345
2.2 Unaffiliated non-U.S. securities (including Canada) 5,708,518 |.... 5,708,518 |.... ...5,708,518 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MULUAI fUNDS..........cocuuiuneineiinneseseseseseseins | e 4,230,433 | ... 2.0 [ e 4,230,433 | oo | e 4,230,433 | ...ocooone. 1.9
3.2 Preferred stocks:
321 AFFIBEEM. ...ttt | sttt | seereeneas 0.0 [ oo [ e | e (V1 O 0.0
3.22 UNAfiliAted. ..ottt sttt | seesessestsnesessesssnsssessans | sessesseeens 0.0 [ orereeeeereereierirrieene | reerereeeseesesreesnnees | eeeeeeseees st (V1 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfAEEG. ...ttt ens | seeeesest et snnniene | nestesienens 0.0 [ o | reesereeiseeesreeeeiees | sereeesrees s (01 O 0.0
3.32 Unaffili@ted........cccoveeerericiinencncsesereese s | seviessinenens 12,839,266 |............ 6.0 [ v 12,839,266 | ....ovvverrerrrerirerines | v 12,839,266 |........... 5.7
3.4 Other equity securities:
341 AFFIBEE. ...ttt | et | e 0.0 [ oo [ e | e (V10 O 0.0
342 UNGffili@ted...........oveeieeiieice st | ettt sntsnins | i 0.0 [ oo [ et | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ oreereierirereiernninies | reessrsneseeesrensnsens | sereeesiessneesensnsens (010 O 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

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

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

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

................ 2,193,942
................ 1,884,735

................ 2,193,942
................ 1,884,735

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

............ 224,158,061

............ 224,158,061
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Annual Statement for the year 2015 ofthe  UNited Transportation Union Insurance Association

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 1,603,392
2. Costof acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0
3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb
6. Total foreign exchange change in book/adjusted carrying value:
8.1 Totals, Part 1, COIUMN 15. ...ttt bbb
6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other-than-temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12. ...ttt
7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ..ottt 41,646
8.2 Totals, Part 3, COIUMN ...ttt 41,646
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 1,561,746
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 1,561,746
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 1.t es st
10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

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

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

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL.........eeviitsect ettt st s SRR s bbb bbb n bt

Unrealized valuation increase (decrease):
5.1

Totals, Part 1, ColUumMN 13.......c.ovreeerseeessee s . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (10ss) 0N disPoSals, Part 3, COIUMN 19........c.cuiiieeieiict ettt bbbttt s s st e sttt s st et b s san s een
Deduct amounts received on disposals, Part 3, COIUMN 16............c.cceuiueieieieseeseisesstes e tes et ettt s s ss s s b sses e st s s s senens

Deduct amortization of premium and AEPIECIAHON. ........c.cvevevieiiee ettt bttt b et s st s et et en s s s snenn

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-849-10)........ccevevrrrerrirreeereeireesesee ettt sens
Deduct total NONAAMILEEA BMOUNES..........c.evcveeeeeiciee ettt bbb be sttt s bbb et s st b st s et n s e s eaes

Statement value at end of current period (Line 11 MINUS LINE 12).......ouereriuririnriirisinsiss st ssssssssssssessssssessessessssssessessssssessessssssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOK YBAI.........cvuiuriieeeeieeereee ettt s bbbttt
Cost of bonds and stocks acquired, Part 3, COIUMN 7...........cuuiueiicicee ettt bbbt bbbt bbbt

ACCTUAL OF QISCOUNL. ..ottt ettt b b s bbb s st b s bbb s bbb s b s bbbt bbb sttt

Unrealized valuation increase (decrease):
A P, COIUMN T2ttt s8££ 8 bbb bbbt

213,553,565

29,845,070

68,589

4.2 Part2, SECtON 1, COIUMN 15, ...ttt bbb s bbb bbb bbb

4.3 Part2, SECtON 2, COIUMN 13.......coiicicie ettt st bbb bbb s bbb bbb s st

(788,112)

A4 Part 4, COIUMN Tttt bbb s s bbbt bbb s bbb s bbbttt n st

37 (788,075)

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiieie ettt bbb bbb bbbt snen

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

Deduct amMOrtization Of PIEMIUM..........cc.ciueieiircieiese ettt ettt bbbt b st bebs s bbb st bbbt s bbb bbbt en bbbt st

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15, bbbttt

629,084

27,879,506

508,246

8.2 Part2, SECtON 1, COIUMN 19........uiiiciciseee ettt bbb bbb sttt

8.3 Part2, SECHON 2, COIUMN 16.........cvuiiireiieiieieie ettt sttt bbbt b st

8.4 Partd, COIUMN 15, ...ttt ettt R bbb bbb bbb bbbt

Deduct current year's other-than-temporary impairment recognized:
9.1 PAM T, COIUMN T4ttt

9.2 Part2, SECHON 1, COUMN 17 ...ttt bbbt nen

9.3 Part2, SECON 2, COUMN 4.ttt bbbttt nen

9.4 Part4, COIUMN 13 ittt £ttt nn

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........ceveieriireieiiesieeisete ettt es s snaes
Deduct total NONAAMILEEA BMOUNES.........eveiiiirieieie et s bR ns

Statement value at end of current period (Line 10 MINUS LINE 11)......cveuiiiiciiiseesceiceteee ettt sttt st st s e seneaes

Si03
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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.. .25,399,104 ...26,145,290 25,578,529 24,071,144
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.ccooveererrrccssrreenssrrrisnens | s 25,399,104 | ..ooovovrviinnnees 26,145,290 | ..ooooovsvrvcinnnnns 25,578,529 | ..covovriiininieens 24,071,144
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.oooreeissrrissssinsssiinns | oo 14,557,139 [ v, 16,114,295 [ .o, 14,637,716 | oo, 14,455,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS..ooooveieeeeesrissiersninsinns i st | eosnesne e see ettt | ceene e sttt
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.oorsrisssrinsssiinnns | s, 37,966,481 | ..ooovvviins 40,643,667 | ..o, 37,912,554 | oo 37,400,329
Industrial and Miscellaneous and Hybrid 8. United States........cccoeevervevees | covereerrieeienns 114219544 | ................... 115,749,321 | oo 115,196,155 | ..coovvevrereee. 111,567,117
Securities (Unaffiliated) 9. Canada......cooeeveenmeeeeerrerinns | e 3,099,514 | oo 3,348,456 | .ovveerrriiiens 3,209,709 | .ovveererrerieeens 2,875,000
10._Other COUNtres. ..crreeenrreee | covernnnrieissrieennas 2,609,004 | .o 2,230,090 | .o 2,611,002 | oo, 2,590,000
11, Totals...oooocrnnniissiicnsniss [, 119,928,062 | ...oooooocvvceennes 121,327,867 | ..o 121,016,865 | ...cooovccnrieenee 117,032,117
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseemsmsrees | coveviiciiicnnnes (ETRIONE T — 204,231,119 | oo, 199,145,665 | ....coovovvrreenee 192,958,590
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

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

COMMON STOCKS 20. United States.......coouerverneeees | convererncreeinnens 17,069,699 | ..ooovvvvrrrrrennne 17,069,699 | ..oovvvrvrrrreenns 15,876,142

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s

23, TotalS. oo | v 17,069,699 [ .o, 17,069,699 [ ..o, 15,876,142

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StocksS....... | ccoccvvvciiiennecee 17,069,699 [ .o, 17,069,699 [ .o, 15,876,142

26. Total StOCKS....smreeessssirnsssse | v 17,069,699 [ oo, 17,069,699 [ .o, 15,876,142

27. Total Bonds and Stocks.... | ................... 214,920,486 | ....covvvverenn. 221,300,818 | .vvorvvrirenne 215,021,807
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

T
Publicl

10
otal
y Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1
22
23
24
25
26
2.7

31
32
33
34
35
36
3.7

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

5.1

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

................. 5,533,451

................. 6,764,032

............... 44,398,258
...300,000
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............... 16,237,530 | ...............13,102,121 | .................6,877,957 | ...............26,930,991 | ...............63,517,060 |.....ccc0ccsvrs0re0.....31.8 | ... 71,614,459 reverreerennnn03,517,060 | oo
............... 14,588,153 | ...............20,810,191 | .................3,856,710 | ..............17,155,949 | ...............56,411,003 |.........................28.2 | ...............41,120,321 reveereenennn 08,411,003 | oo
Totals... ...30,825,683 ...33,912,312 ...10,734,667 112,734,779 .119,928,062

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC Toeeeeeeeceeeeeeeeeeeeeeeesesssssnssssesssnssssnssssssnsensssneens | (A)erennnnn 10,265,615 | oo 43,300,965 | ............... 35,817,315 | oeveerenee. 20,328,248 | ............... 33,670,445 | ............. 143,382,588 | ..coevvererreenene 718 | e e XXX e e ek XXX s [ 143,382,588
............... 56,411,003

............................................................................................................ 14,688,153 | ..............20,810,191 | .................3,856,710 | ..............17,155,949 | ...............56,411,003

Line 9.7 as a % of Col. 6
10. Total Bonds Prior Year

101 NAIC oot ssssss | cveeraesiaeniens 9,474,193 | coornen. 40,285,395 | ............... 47,832,919 | .cccovennnee. 23,062,143 | ............... 34,076,632 |.............. 0.0 SN IS XXX oo | e 154,731,281 | oo L X — 154,731,281 | oo
....469,201 8,852,211 ...14,247,766 5,384,670 ...12,466,473 41,420,321 | ... 211 ... ..41,420,321

) ) 196,151,602 | .... .
10.8 Line 10.7. 858 % 0f COL 8.......ovuiviieeeeee e . . . . T Lk XX e | XXX e [ e 0 [ e XX | e, 1000 [ oo 0.0
11. Total Publicly Traded Bonds
11 NAIC oottt ssenstns | srnsisessinnns 10,265,615 | ..ovvrvnee: 43,300,965 | .....ccoou..... 35,817,315 | ..cevneae 20,328,248 | ............... 33,670,445 154,731,281 | oo, L X 143,382,588 |.............. XXX,
............................................................................................................................................... 14,588,153 | ...............20,810,191 | .................3,856,710 | ...............17,155,949 SO U I IO

Line 11.7 as @ % of Col. B......cc.cevrvrrerrrrrnnn.
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9
Total Privately Placed Bonds

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

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

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 1,942,804
2,420,898

................. 1,688,613
5,612,491

................. 2,405,794
2,539,549

............... 2,947,059

............... 6,490,727
....187,499

............... 15,474,997
...11,866,911

................. 9,879,789
...13,351,530

............... 15,474,997
11,866,911

............... 23,231,320

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

..1,964,424 | ..

2,632,725

............... 15,487,245

............... 14,557,139

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

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

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

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties...........covvrrereneerrernirnnenns
Tt ettt

1,179,152
4,354,300

.3,948,091
.7,506,720

8,671,348
5,481,610

.61,228

..... 18,959,312 |..
.19,007,169 |..

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

............. 115,613,249
1,905,074
2,409,740

............. 108,328,457
1,026,831
3,379,491

............. 115,613,249
1,905,074

...2,409,740 |..

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.

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

© 81

8.2
8.3
84
8.5

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouierierieii s 3,141,867 | .cooovvrrnns 42,347 426 | ......ounee. 45,199,015 | ............ 21,374,298 | ............ 50,577,667 | ............. 162,640,273 | o814 [ XXX e | e XK X i | e 162,640,273
9.2 Residential Mortgage-Backed Securities..... 6,795,427 | .... ...14,006,322 | .... 8,918,018 | .... ...2,810,659 | .. ..32,779,154 32,779,154
9.3 Commercial Mortgage-Backed SECUItES.........ccccveveerereereereieiseeieens | evveeieireiennns 328,321 | e 70,815 | e 2,010,604 | .oooveveeeerne. (01 SRRSO | B ISUUTST 2,409,740 | coveveeererreriieeeen 1.2 [ e XXX s [ e ek XXX [ e 2,409,740
9.4 Other Loan-Backed and Structured SecUrities.............cceeeveereeerereeeees | oreisieeeisicinn (L I 1,464,554 | ..o 499,869 | ..o, (1 I (O I 1,964,424 [ oo 10 [ b XXX i Lk XXX e | 1,964,424 | ..o 0
9.5 TOtAIS...vvreereerrrerie sttt ssessensnsnsns | sessessessenens 10,265,615 | .coovvevenne. 57,889,118 | .covvvvreen 56,627,507 | ....ccocen... 24,184,958 | ............. 50,826,3% | ............. 199,793,591 | coovvvvrvrrrrerennen 1000 [ e e XXX e e e XXX [ s 199,793,590 | .ovvvrrrerereireenneeens 0
9.6 Line9.5a53 % Of COL 6. sssssesenssnessssssseneens | eonessssesssssssesssssnesnes 5 29.0 | oo 283 | s 121 [, 254 | oo, 100.0 | XXX i [ XXX s [ e XX [ 100.0 | oo 0.0
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oveereeiiciieieeeee e | ceeseeeeneinees 3,392,580 | ..covrrenne 31,845,094 | ............... 48,968,991 | ............ 25,293,221 | ... 45,235,090 |...coovunneen. ) 0.9 G DR ). 0,% CHRIRIN IT 154,734,976 [ ..o, 789 | oo 154,734,976 | ..o
10.2 Residential Mortgage-Backed SECUMHES..........ccouverireineineineineineines | cevireieneiineens 5,574,379 | ccoovvvren. 16,177,987 | oo 9,927,365 | ..ccovvenne. 3,101,077 | oo 1,290,831 | ..cccovrnnnee ) 0.9 CHUIIN I 90,9 CHUININ IR 36,071,639 | .oooovveeieieii 184 | i 36,071,639 ..o
10.3 Commercial Mortgage-Backed SeCUMtiEs.............ccvvinrinnennenninninnens | e 976,435 | ..ovvrrerinnen 278,887 | .ooovvveriennen 2,054,469 | ..oovvvrriinnes 52,515 [ i 17,185 | oo ) 0.9 CHUIIN I ). 0,9 CHRRIN I 3,379,491 | v 1T | 3,379,491 | oo
10.4 Other Loan-Backed and Structured SECUMHES...........c.reveueerneerneineins |cersrinsissinsissississisnes | sorenssinssessenas 835,637 | .cocvvinnne 1,129,859 [ ..o [ [ e 2.9, SR TR .9, SRR [P 1,965,496 | ..o 1.0 [, 1,965,496
10.5 TOHAIS....ceeuereereireineneisesesee s essessens | sesbenssnssnees 9,943,393 | oo 49,137,606 | .....cooeuue.. 62,080,684 | ............. 28,446,814 | ............ 46,543,105 | ....cooounee. ) .9 N P ). 9,9 CRUNRIN IR 196,151,602 | ..ocoovvvvrerierns 100.0 | .o 196,151,602
10.6 Line 10.5858 % 0f COL 8. ssisieisssssssssssssnssnsenes | sesssesssesssesssesssesseas 5 s 2510 | oo 316 | i, 145 [, AN XXX i, XXX oo [ oo 1000 [ D, O S [P 100.0

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 50,577,667 162,640,274 154,734,976 162,640,274
11.2 Residential Mortgage-Backed SeCUIties..........ccovwrvneererneneinereernenenns [ coveiieiennnn6,795,427 | ... 14,006,322 | .o 8,918,018 | ...............2,810,659 | coovrrvrrenenn. 248,727 | oo, 32,779,154 A 36,071,639 3 [P 32,779,154
11.3 Commercial Mortgage-Backed Securities.............coovvreinrinninninncnnens | s 328,321 | oo 70,815 [ oo 2,010,604 | .ooooeeoreinrineineinei | e | e 2,409,740 V2 3,379,491 A [P 2,409,740
11.4 Other Loan-Backed and Structured SECUMHES...........ccrververernerrnrrinnies | errseressrensrississsiesiesseenens | vssesssesssins 1,464,554 [ .o 499,869 | ..o [ | i, 1,964,424 O 1,965,496 O 1,964,424
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds

12,1 1SSUET ODIIGALIONS. ....euvviececerire ittt sseseesessesssssssssessssssssnes | cresessessssessesssssesssssssssnes | eesessessssssssesssssssssessessans | sessssessesssssessessasssssnssns | sessessssssessessanssnssessensns | sessessssesssessassssssessessans | soessessssssesessessanensesens 0| coveeeeieeeieriereneend0.0 | 0 | e 0.0 [ XXX e [ e
12.2 Residential Mortgage-Backed SECUMHES. .........cwurrurrerirreerrereirerenriirens [ crrerrireiseinensisesssneenees | coreeseseneensessssssenssesssssees | seessesssessssessssssssssssssnsses | sessessssesssessssssssssssessans | sessessssesssessassssssnssnssans | soessessssssssssssessasensssens 0| coeeeieeiieeereneen0.0 | a0 i 0.0 [ XXX e [ e
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvrurierrurrinenriierines [ errirrirrieinensisessnsiiees | cresnsinssinsseensiesssines | seeseesssesssssessessssssssesses | sesteeessssessesssssssssssessans | sessessssesssessssssessesssssans | soessesssssssssessessasensssens 0| e 0.0 | el 0 0.0 [ XXX e [ e
12.4 Other Loan-Backed and Structured SECUMtIES. .........c.vereieeeeneunerinenies [ | consrssissississssessessssnenns | seessessssssessssssssnssnessssssses | sosessessssssssssssssessssssesss | nessssesssssssesssssssssessansans | eessssssssssessssssessessssans 0 [ o000 0 [ 000 [ b XXX | i

12.5 TOHAIS.....ouocvecveceeeeeeeeceeeeee e sss s sesssesasessnsienns | oeetiesssessess e seenseas (01 T (01 (V1N [ (O [ (O [ 0
12.6 Line 12.5858 % Of COL B.......covecvercrecrcrciee st ssessenns | seesiesssesssessaessaessens 0.0 [ oo 0.0 [ oo 0.0 [ oo, 0.0 [ oo 0.0 [ o) 0.0 [ XXX | e XX i e XX K e XXX
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccoeeriveisrierisnisiones | covveresssissiesesesnnas (OO 0.0 [ i 0.0 | oo, 0.0 ] oo 0.0 | i 0.0 | XXX s e XXX e e e XXX e XX XK
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEaI.........c.coceveiureieieeieeieseese e sessssessens | cevesiessesiesiesssssaees 3,329,109 | cooveeereeens 3,329,109 | oo

2. Cost of cash quUIVAIENtS ACAUINE............cueviviviieiieieiees ettt besses s sssenans | eevessesseseessssseesans 38,639,957 | ovvervieeiere. 38,639,957 | .o

3. ACCTUAI OF QISCOUNL.......oveeeeiercresriesie ittt enssennes | sestsnest s eses et 0 [ v [ e

4. Unrealized valuation increase (decrease)

5. Total gain (10SS) ON AISPOSAIS........cvvrerrrerierieiiiieiesssseie sttt esssssssssessssssnnss | srvsssessssssssessssssssssssessssssssens 0 [ o | e

6. Deduct consideration received 0N diSPOSAIS..............c.cuiuiviiieieicieieeiceie e sseses | eeveesesesessissiena 40,026,263 | ...ccvovereriinnn 40,026,263 | ..o

7. Deduct amortization Of PrEMIUM............ccvvviieieiciesie ettt sse s ssssessssssssssesens | seesiessssesississessessssssssessesesad 0 | oo seesesenes [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceenerinieneineineneieensineineeees | et sseseseeenend 0 | e [ e

9. Deduct current year's other-than-temporary impairment reCoOgnIzed...........covvveeveevverererieriereserieieiees |eerierssesessessesssssssssssseesnnad 0 ] o | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccceevrrververcns [ cevererreiveieineins 1,942,803 | oooovveecrerecein 1,942,803 [ ..o 0
11. Deduct total Nonadmitted @MOUNLS..........c.ocuerieririeiieiiiie e essesss s |t 0 [ | et
12. Statement value at end of current period (Line 10 MiNUS LINE 11)......ocviviviieieeeeesieesecsienscesiens | cevrerieiisessssessenens 1,942,803 [ oo 1,942,803 [ ..o 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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SCHEDULE A - PART 1
OWNED December 31 of Current Year

Showing all Real Estate
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Current Year's Other-
Book/Adjusted Carrying Than-Temporary Current Year's Total Change in Total Foreign Gross Income Earned

Date Date of Last Value Less Fair Value Less Current Year Impairment Change in BJ/A.CV. Exchange Change in Less Interest on Taxes, Repairs, and

Description of Property Code City State Acquired Appraisal Actual Cost {Amount of Encumbrances| Encumbrances Enct p on R i En 8! (13-11-12) BJACV Encumbrances Expenses Incurred
Properties Held for the Production of Income

304 Pennsylvania AVE SE...........oiiiiiiei e | s |Washingt0n ................................... | DC..... l 06/18/2004. | 01/16/2009. 2,030,269 1,561,746 41,646 (41,646) 207,273 770,026

0499999. Total - Properties Held for the Production of Income 2,030,269 0 1,561,746 41,646 0 0 (41,646) 0 207,273 770,026

0699999. Total 2,030,269 0 1,561,746 41,646 0 0 (41,646) 0 207,273 770,026

103
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Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E02, EO03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1

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

ol3

1 2 Codes Fair Value 10 11 Change in Book/Adjusted Carrying Value Dates
5 8 9 12 14 15 17 19 20 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated
Rate Used Valuation Current Year's Temporary Exchange Contractual
Bond to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Description CHAR Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rate of Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
31331Y EH 9 |FEDERAL FARM CR BKS CONS ...112.608 844,561 750,000 780,626 (T184) | e | v | 05,150 [ 4.000 04/16/2009. | 11/15/2019.
31331Q  KY 2 |FEDERAL FARM CREDIT BANK L A27.561 | e 1,275,610 | .ocovennce. 1,000,000 | ........c..... 1,062,324 (4,150) | oo | e [ D770 [, 5.026 05/08/2009. | 01/05/2027.
911759  GL 6 |Housing Urban Development. ...100.103 16,017 16,000 15,788 73 [ e [ e [ 205,380 | e 5.937 06/15/2007. | 08/01/2018.
880591 CS 9 |Tenn Valley Authority. ..128.485 | ............ 1,284845 | .............. 1,000,000 | .............. 1,070,088 (1,896) | ..oovvoveererieniiens | everevenniieniisnens [ 2.5.880 [ 5.310 10/18/2006. | 04/01/2036.
880591 EH 1 |TENNESSEE VALLEY AUTH ...120.190 300,474 250,000 247 471 52 09/22/2009. | 09/15/2039.
912810 FB 9 |UNITED STATES TREAS BDS . 138434 | ... 2,034,974 | ..coovvvrne 1,470,000 | ............. 1,884,735 (28,235) 11/25/2013. | 11/15/2027.
912810 QU 5 |UNITED STATES TREAS BDS ..103.254 | ............. 1,378,440 | .............. 1,335,000 | ... 1,449,413 (2,884) 02/13/2015. | 02/15/2042.
912810 QX 9 [UNITED STATES TREAS BDS........ooomriiriireineieseinsisesssssssssesssssssssessssnssssssssssssssssssssssssssssssnsssss | coeneen | o [evvsnessnns | conmvvesn [ 1,038,923 [ .. 95.582 927,145 970,000 1,037,252 (1,671 01/27/2015. | 08/15/2042.
912828 A4 2 |UNITED STATES TREAS NTS ..101.012 888,903 880,000 892,199 (1,964 03/03/2015. | 11/30/2020.
912828 D5 6 |UNITED STATES TREAS NTS ..101.043 | .. ..1,384,289 | .. ....1,370,000 | ... ..1,402,052 (2,894 02/23/2015. | 08/15/2024.
912810 QK 7 |US Treasury ..116.914 935,313 800,000 775,748 564 11/30/2010. | 08/15/2040.
912828 RR 3 |US Treasury. ..100.293 | ... ...1,002,930 ....1,000,000 ..1,003,742 (597) 12/15/2011. | 11/15/2021.
912810 FT 0 |US Treasury 4 1/2. ...128.156 | ... ..2,191471 | .. ....1,710,000 | .... ..1,910,755 (6,649) . ....76,950 | 11/25/2013. | 02/15/2036.
0199999. U.S. Government - Issuer Obligation: XXX |, 14,464,971 | ............ 12,551,000 | ............ 13,532,193 (57,434) 0 cooeeen.....490,329 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
3128P7 X9 9 |FHLMCPC GOLD CASH 20.........coeiirieinriieeiissiiseiieseiesissssisssssssssssssssssssssssssssssssssnnnss | convene | o [ eveinnniennns | conveeenn | [ 2,464,658 | ... 99.096 2,367,113 2,388,705 2,461,711 (1,501) 01/22/2013.| 01/01/2033.
312928 AQ 3 |FHLMCPC GOLD CASH 30 ...100.068 ...1,161,287 .1,210,798 (403) 11/14/2012. | 10/01/2042.
31292 AU 4 |FHLMCPC GOLD CASH 30 ...100.067 1,343,726 | ... ..1,408,702 (530) 11/20/2012. | 12/01/2042.
312946 N9 3 |[FHLMCPC GOLD COMB 30. ...108.590 691,606 753,723 (458) 05/13/2013. | 03/01/2041.
3132HM K2 6 |FHLMCPC GOLD PC 30YR ...100.068 ....1,388,494 (522) 09/25/2012. | 09/01/2042.
31417E SS 1 |[FNMAPASS-THRU LNG 30 YEAR........ccoiviiriiiniiinriiinniisniisnessssissnssssssssnssssssssssssssssssssssssssnnes | cvvnee | oo | ovseveinnnns | covvenne ] | iviriinnn.839,144 | L 96.635 846,818 47 02/19/2013. | 01/01/2043.
31417F ML 9 [FNMAPASS-THRU LNG 30 YEAR........c.coovviimmriimriiisniiseniisssienissssssesissssssessssssssessssssssenssssssnns | conenee | oo [ evvenenninnns | coneneeenn ] [ i 1,076,474 |, 92.485 ....1,153,623 559 03/15/2013. | 01/01/2043.
31417H CR 3 |FNMAPASS-THRU LNG LP SF30YR ...106.417 ....1,673,246 (1,258) 03/13/2014. | 07/01/2043.
36202D AG 6 |G22707 ...100.000 521 10/08/2003. | 01/20/2014.
36202D  YY 1 |GNMA Il Pool 3427 ...108.403 183,061 168,870 165,716 35 06/18/2009. | 08/20/2033.
36290S 5M 9 |GNMA Il Pool 616552 ..115.916 522,649 450,885 480,153 (306, 06/18/2009. | 08/20/2034.
36225A KR 0 | GNMA PASS-THRU 780304 ...108.959 109,012 100,049 107,717 (1,610 03/27/2009. | 07/15/2021.
36225B 4C 9 |GNMA PASS-THRU 781719 ...115.476 291,362 252,314 264,986 (144) ] oo | e 6,000 0 3.749 . . ....15,369 | 05/19/2009. | 02/15/2034.
0299999. U.S. Government - Residential Mortgage-Backed Securities. XXX [, 11,680,320 | ............ 11,520,144 | ............ 11,866,911 (6,091 0 XXX | XXX [ 27,09 | ............381,570 XXX XXX
0599999. Total - U.S. Government XXX | e 26,145,290 | ............ 24,071,144 25,399,104 (63,524 0 XXX | XXX [ e 173,647 | ...........871,899 XXX XXX
U.S. States, Territories & P i (Direct and d) - Issuer Obli
033161 ZQ 6 |Anchorage AK 5.91 ..112.237 650,975 580,000 580,000 [ ..oouveerrieecrierenies [ cereinnrirnensineniinens | conreieniisesineninens | e | 009100 [, 5.910 [AO...... | oovrrrereerrn 8,570 | o 34,278 | 03/18/2010. | 04/01/2030.
059189 GG 9 |Baltimore MD ...106.596 532,980 500,000 492,025 922 | oo | e [ 00700 [ 5.988 28,500 |06/27/2007. | 10/15/2022.
088365 EU 1 |Bexar Cnty Tax Hosp Dist Build ...109.678 658,068 600,000 599,879 5 [ o [ e | 200e5.263 | 5.265 |FA....c..| cooveeeeie 11,929 | oo 31,578 | 10/08/2010. | 02/15/2031.
172217 FU 0 | CINCINNATI OHIO ULT ..107.413 644,478 600,000 600,000 [ oooovverreeeerierenees [ cerernererersrnerinens | coneerensinesseneinens | cosenresesennnennns | eenn8.046 [l 6.047 [ID..ooves | 3,023 | o 36,276 | 10/27/2009. | 12/01/2028.
180848 DU 4 |CLARKCNTY NEV FOR ISSUES DTD GO ...112.044 560,220 500,000 508,616 (1,972) ] oo | e [ 208160 [ 5.651 30,800 |09/08/2009. | 11/01/2022.
199491  S3 6 |COLUMBUS OHIO GO ...100.878 | oo 1,008,780 | ...ccvovuv. 1,000,000 | ...covvrene 1,000,000 | ..ooveerreerinieeniens [ ervrerrineriinneinenes | eereeesiesesesienees | veeenensensnennnes | c0eer3.550 | i 5.527 07/30/2010. | 06/01/2031.
213185 EW 7 |Cook Cnty Il ...105.566 527,830 500,000 500,000 [ .ooocvveriinniiienins [ e | e | e | 00540 [ 5.540 . . 10/27/2011. | 11/15/2027.
535137 RD 7 |Lindale Tex Indpt Sch Dist. ...108.683 | ....ccovveuae 1,086,830 | .....ooeuce. 1,000,000 | ....ooouceee 1,013,947 (383) | covveverrveeriieriiienis | e | eeenn8.160 | i 6.035 |FA....cc.| cooreonrnenas 23271 | oo 61,600 |04/13/2010. | 02/15/2035.
544646 XY 3 |LOS ANGELES CALIF UNI SCH DIST GO ...119.156 595,780 500,000 503,580 ((A<)) [OOSR DO, I o1 B IO 5.678 [JJ.oviis| v 14,388 | .ooccevvvnea 28,775 | 10/15/2009. | 07/01/2029.
594610 2S5 |Michigan State ...109.975 769,825 700,000 700,000 [ oo [ e | e | e | 0:0.090 [ 5.090 35,630 | 04/29/2008. | 05/01/2019.
602245 UM 2 |MILWAUKEE CNTY WIS TAX ...128.158 499,816 390,000 415,318 (1,260) | coovveerriereeieenirene | ereeeiennieceinennins | 208840 | 6.105 [JD..cces | vvvirrenni2,223 | e 26,676 | 08/14/2009. | 12/01/2028.
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63165T FX 8 [Nassau Cnty NY Build America .508,250 |...113.147 565,735 500,000 504,592 (801) 12/22/2010. | 10/01/2035.
64966H HA 1 |NEWYORKNY GO | e ...116.138 812,966 700,000 736,490 (7,291) 09/29/2009. | 03/01/2021.
67755W AU 9 |OHIO ST DEV ASSISTANCE GO | e ...115.960 289,900 250,000 250,000 06/18/2009. | 10/01/2023.
802498 JC 0 [ SANTA MONICA-MALIBU UNI SCH DI GO......cvvueuririiieiireeiiesiiessisssissssssssissssssssssssssssssssssssenns | oneees ...112.383 702,394 625,000 625,000 08/05/2009. | 08/01/2022.
815626 GQ 3 [SEDGWICK CNTY KANS UNISCH DIS TAX.......oiiiiiriiiiciisiiissiississsisssssssssssssssssssssnssssssnins | oneees .122.877 614,385 500,000 500,000 05/27/2009. | 10/01/2028.
835631 KT 8 |Sonoma Valley S D ...115.623 578,115 500,000 500,000 12/22/2010. | 08/01/2028.
891381 H4 0 [Torrance Cal Uni SChDISt..........coo.curveeerrverrierseisssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsss | soneees ...114.467 858,503 750,000 750,000 04/14/2011. | 08/01/2021.
916507 KT 2 [UPPER ST CLAIR TWP PA SCHDIST GO.......osviiiiiiiiiiciissiississiisssissssssssssssessssssssssssssssssssses | oneees .. 108.941 | s 1,089,410 | ..ccoooeuve. 1,000,000 | .............. 1,001,424 (360) 09/24/2009. | 07/15/2034.
952347 VB 5 | WEST CONTRA COSTA CALIF UNI SC GO....ccoooiiiiiiiiiiisiiiisiisssiissiessssssssssssssssesssssssssesssssssssenns | oseees ...118.069 944,552 800,000 811,843 (2,776) | oovvvveisecriinscnni | ovnsennienssssnnininnes | 200e8.460 |00 7.973 [FA | 028,200 | v 67,680 | 09/18/2009. | 08/01/2034.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX s 13,991,541 [ .ooveenene 12,495,000 | ............ 12,592,716 (14,088) 0 rorrenn 109,174 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Other Loan-Backed and Structured
283493 AC 8 [EIP@SO CNtY CHfS PAMN..........veuurereierrerirriseresseessesessesssessssessssesssssesssesssesesssesssesessssesssssessssessseness | coneees ...105.157 525,785 500,000 500,000 [ ooourveerreerenerrerees [ eererrereserernenssnne | coneersenesseesssenesneens | oeeesseessseessssenens | ceeens 4.030 |...... 4,031 [ID.ccvee | e 1,679 [ i, 20,150 |09/30/2010. | 12/01/2018.
517705  AJ 8 [Las Vegas Nev Ctfs Pamn..........ccccoiiiiiiiiiiiiiiecesisse s | eneees ..112.925 564,625 500,000 499,869 10 | oo [ e | e 6.484 |..... 6.487 (MS...... | ccccreeerr 10,807 | oo 32,420 |12/17/2009. | 09/01/2021.
517705  AK 5 [Las Vegas Nev CHfS PaMN..........cooccuririiriicieeieceiessieessessissssssssessssesssessssssssesssssssssessssnes | oneees ..113.616 374,933 330,000 334,554 (1,083) | oo | e [ e 6.682 |.... 6.251 [MS...... 22,057 | 12/18/2009. | 09/01/2022.
709144  HZ 5 [Pennsylvania St Ctfs Pamn..........ccoouiiiiiiiiicisicsissis i | e | | cveensieinns | o AFE | 630,000 |...104.351 657,411 630,000 630,000 [..ovieniicniinni | |, | | e 4400 |.... 4.400 |AQ...... ....27,720 | 09/30/2010. | 04/01/2020.
1499999. U.S. States, Territories - Other Loan-Backed and Structured Securities. 1,970,195 XXX 2,122,754 ..1,964,424 (1,072) 0 0 XXX XXX XXX ..102,347 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUArANEEA). ... .vurururrrrsererserssssssessesssssssssesssnsasssssssssssssssssessessassessessasssssssssssssessens | sssssssesses 14,637,716 XXX .16,114,295 ....14,557,139 (15,160) 0 0 XXX XXX XXX ..871,521 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Ag and of and Their U.S. Political ions - Issuer Obligations
052451 AP 6 [AUSTIN TEX RENT CAR SPL FAC RE........cosivimeriinrrinereiseriisseienisnesisensssesssessssesssssssssessssesssnenes | wvenees | oo [ eevsennnenne | oree TFE | viviisiiinenans 300,000 |...102.649 307,947 300,000 300,000 [ ooouveerreireniererees [ cerereenireresneniiens | coneeieereseesieneiens | eeeseesesiessesssnens | cevens 5.460 |...... 5461 [MN...... | cooverirerrrnas 2,003 | oo 16,380 | 02/21/2013. | 11/15/2032.
088006 GG 0 [BEVERLY HILLS CALIF PUB FING ALEA........ccoiiiiiiiicineissisesissis s | eneees ..1,000,000 |...118.980 | .......c...... 1,189,800 | .........c.... 1,000,000 | .............. 1,000,000 | oo [ e | e | e | 5.898 |..... 5.878 |JD....... 4,915 58,980 |07/29/2010. | 06/01/2025.
114894 HA 9 |Broward Cnty Fla Arpt Sys Rev. 673,980 |...111.254 667,524 600,000 622,600 (6,472) 12/13/2005. | 10/01/2021.
120525 BU 3 | BUNCOMDE CNtY N C....oooc s | neees ...116.154 580,770 500,000 500,000 11/18/2010. | 06/01/2026.
120827 CV 0 |Burbank Glendale Pasadena AiPOM.............c...ruuuriumriimriumesisesissesisessssessssessssesssssssssessssssssesessns | ceneees ...106.620 533,100 500,000 507,812 (287) 05/10/2012. | 07/01/2032.
196711 LY 9 | COLORADO ST CTFS PARTN......coouriuumriirermmressseesssesessssesssesssssessssssessssssssssssssessssssssssssssssssnssssenssssns | soneees ...118.676 593,380 500,000 627,568 (6,961) 11/16/2012. | 09/15/2029.
20281P DN 9 |COMMONWEALTH FING AUTH PAREV REV.......coooiiiiiiiriiieiiinniisssiesisesiisseiiesissssssesisssssenins | cevieas . 112723 563,615 500,000 500,000 . 04/21/2010. | 06/01/2022.
287259  BC 8 [EIK Grove CA Fil AUIN LEASE......cvvvruuurrerieeriesiessesssessesssesssssssessssssssssssssesssssssssssssssssssssssssssssessess | seseees ..114.143 ...1,141,430 11,000,000 | voooeirreeere 1,000,000 [ cooovveerriireriirenins [ v | e | e | oo 8.668 |...... 8.671 [MS...... 28,893 86,680 | 12/22/2010. | 03/01/2040.
34160W UD 4 |FLORIDA ST DEPT ENVIRONMENTAL FLO.......coiiiiiiniiiinieinriisssissiisssiissessssssssssessssssssenisans. | ceviees ...115.022 ...1,150,220 ....1,000,000 . (3,002) | oo | s [ e 7.045 |..... 6.649 |JJ........ 01/28/2010. | 07/01/2029.
347622 CK 6 |FORT LAUDERDALE FLA SPL OBLIG.........coccuuuireiimmmreeisisssesssessessssssssssssssssssssssssssssssssssssssssenss | coneees ...103.225 774,188 750,000 761,251 (1,193) | oo | crereieniiesiseniens [ oo 3.824 ... 3.606 |JJ........ 10/04/2012. | 01/01/2024.
442348 P36 [HOUSTON TEXARPT SYSREV  ARP......coosiiiiriiieinciicccissnssssssss s | oneees ...118.008 590,040 500,000 457,307 2,060 | oo | e | e 6.880 |...... 8.000 |JJ........ 03/25/2009. | 01/01/2028.
45201L  PT 6 [IL Hsg Dev Ath Multi Fam ReV B8.057...........ccccomiiiriiiiriiisiississiesssissisessssssssssssssssenssess | oneees ...100.691 503,455 500,000 500,000 [ .ooocvieeriiiiniienies [ v | e | e | s 6.057 |..... 6.030 |JJ........ 11/17/2006. | 07/01/2028.
45201L  VF 9 [ILLINOIS HSG DEV AUTH.....coomeriirrieriiereiseniiessisesisessisesissssssesssssssssessssssssssesssnessssesssesssnssssnns | conenee | | serenen] | coeed TFE [ riiiiii0002...360,000 | ... 97.139 349,700 360,000 360,000 [ ooouveerreireniererens [ eerereeniiersineniinns | s | e | oo 4.440 |...... 4420 |JJ........ 05/09/2013. | 07/01/2033.
485428  ZY 5 [Kansas StDev Fin AUth REV..........ccociiiiiiciscessssssises s | eneees ...110.819 554,095 500,000 506,104 (137) | e [ e | e 5.501 |..... 5.406 |MN...... 09/25/2006. | 05/01/2034.
491189 FM 3 [Kentucky ASSet GEN FUNG...........iiiumiiiiiiiiiiiiiiiie it ssse s | eneees ...111.505 ....1,165,000 ..1,165,000 5.339 |..... 5.322 |AO...... 02/24/2011. | 04/01/2022.
57586N MV 0 |MASSACHUSETTS ST HSG FINAGY........cccoouimrrinriinnriinniisnriinsiisnsissssissssssssssssssssssssssssssssssnssens | covnes | o0 | v [l IFE ] iiiinin.1,500,000 ... 99.410 . ....1,500,000 21,500,000 | s | [ [ | 4836 ... 4837 |JD....... 09/20/2012. | 06/01/2043.
594614 6B 0 [Michigan St BIAg AUth REV............iiuuiiuciiiiiicriiseciieniie i naias | s ..110.787 498,542 450,000 450,000 | ..o | e [ e [ e | e 6.165 |..... 6.167 |AO...... 07/28/2011. | 10/15/2031.
B0415N  E7 3 [MNSHSG B.51....couvoeuriierirreiieiseseseesssssesesessse et ssse st ssss s st ssses s sssssssssesssssssssnenssnnnes | seveeee ...100.017 340,058 340,000 340,000 (1,405) | coooverrrerreireniiens | eeeeerenriessennsnnens [ cevene 6.510 |..... 6.078 |JJ........ 10/27/2006. | 01/01/2032.
61212L MW 6 [MONTANA ST BRD REGENTS HIGHER..........c.cooiiiiiiiiriiiiiiiecissisesssssssssssssissssssssnies | neees ...100.424 502,120 500,000 500,000 [ .ooooveeecriiiiniienies [ e | e | s | s 3.09 |...... 3.090 |MN...... 11/15/2012. | 11/15/2025.
649902 ZP 1 [NEW YORK ST DORM AUTH ST PERS ST.....coomiriiriieriireiseniiessisesssessssessssesssssesssesssssssssessssens | coneees L114.928 | e 1,149,280 | ...ccooouve. 1,000,000 | ...covvrene 1,016,677 (1,398) 5292 |..... 5.062 |MS...... 09/21/2009. | 03/15/2025.
645913 AA 2 [NJECONOMIC DEV......oiiiriiiiriiriiceiicsiiseise s sssssssssns | oneees 114173 570,865 500,000 500,975 () TR VRO DO 7425 |... 7400 [FA.....| oo 14,025 | .......c..... 37,125 | 03/18/2009. | 02/15/2029.
658203 L3 6 [NORTH CAROLINA MUN PWRAGY NO REV.......coouiiiiiiriiiiiinriinenieeseissesisesssosesisssssasesssessssesios | oneees ...113.470 567,350 500,000 500,000 [ ooocveerereieeniireries [ eeriieenieneinesiiens | e | eeeseesssessinsiens | oo 5482 ... 5483 || o 13,705 | oo 27,410 | 10/08/2009. | 01/01/2021.
64970M  ZS 5 [NY HSG DRV COMP......ouiiiiiiiiiiiiiicisisseis s | neees ...100.464 251,160 250,000 251,900 (1,450) | oo | e [ oo 5.260 |...... 4.230 [MN...... 05/19/2010. | 05/01/2017.
71884A  VC 0 |Phoenix Ariz Civic COMD TaX REV........co.iriimiiiiiiiieisciiissiseii s ssssssssasssssnss | ceveies .107.234 | e 1,072,340 | ... 1,000,000 | .............. 1,000,000 | oo [ e | e | e | e 5315 |..... 5.316 |JJ....... 06/07/2011. | 07/01/2031.
73358W  AJ 3 [ POt AU NY & NJ...oivvoerariisinaeeiessssss st ses st sennens | avveens 121119 605,595 500,000 542,783 (0151 ) ) SRR DU SO 6.040 |...... 5.170 |JD....... 06/30/2011. | 12/01/2029.
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842475 WF 8 |Southern CA Pub Pwr Auth Pwr Proj AFE 491,572 |...107.452 465,267 433,000 442,868 (6,792) .3,834 05/09/2007. | 05/15/2017.
897799  BZ 4 | TRUCKEE CALIF PUB FING AUTH LE LEA........ccooiiiiiiiiniintinististiessi e | o ...105.971 317,913 300,000 297,499 128 1,925 09/08/2009. | 12/01/2029.
91412G QL 2 |UNIVERSITY CALIF REVS FOR PREV......ovurriiimireriireesiissesisssesssssssssssssessssssssssssssesssssesssssns | wesenn ...100.796 302,388 300,000 300,000 03/14/2013. | 05/15/2033.
927781 UZ 5 |Virginia College BlAg AULN............c..cciuiiiiiiiiicicicciiesi s ssienes | coieens ...108.641 543,205 500,000 498,824 103 10/26/2010. | 02/01/2025.
92812Q W8 6 | Virginia StHSG DOV AUN..........rvviereriiieriiieenessis s ssensens | weseene ...103.977 519,885 500,000 497,950 142 12/22/2011.| 03/01/2028.
971697 BA 4 [Wilmington N C Ltd Oblig REV........ccciiiiiiiiiiiisiisssi st | e ...109.153 545,765 500,000 500,000 04/08/2010. | 06/01/2030.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation XXX |, 20,541,180 | ............ 18,748,000 | ........... 18,959,312 (28,770) 0 XXX XXX
U.S. Special Revenue & Special A Obli and all N d Obli of Ag and Authorities of and Their U.S. Political Residential Mortgage-Backed Securities
31359M L8 4 |FEDERAL NATL MTG ASSN......oouiiiiiiiiiiiniiiniinss s ssssssssees | coieens ..101.532 688,389 678,000 679,638 (5,536) 02/02/2009. | 04/18/2036.
B128M4  JF 1 [FG GO2BB2.........couvveereeereerierisssessesseeses s | ceneies ..119.497 178,079 149,025 156,836 (284) 08/13/2008. | 07/01/2034.
31292H NC 4 |FGC 01287. ..113.886 78,749 69,148 69,999 (15) 05/16/2006. | 01/01/2032.
B128M7 VT 0 [FGG 05726.......ccouurvverruriesssneesesssssssssssesssssssesssssssssssssssssssssssesssssssssssssssssssssssssssssssesssssssssssssssessssssns | soneees ...109.222 196,880 180,257 190,891 (48) 06/28/2010. | 08/01/2039.
B133XH  RJ 3 [FHLB 5.0 cuuuurieiuurieiiseisssessessesessssssessesssse s s sssssessssnns. | coneres ...115.990 ...1,159,901 ....1,000,000 ..1,000,000 12/07/2006. | 12/10/2021.
B1BTEA CA 5 [FHLMC 3 3/4. .. sssenies | cenias ...107.066 ...1,498,925 1,400,000 .1,413,938 (4,236) 02/28/2012. | 03/27/2019.
312935 H8 5 |FHLMCPC AB-BBE5.......oooveviea it | sriene ...107.874 284,146 263,405 266,075 (14) 09/29/2009. | 09/01/2039.
3128M7 LX 2 |FHLMC PC 5442 ..111.548 270,546 242,538 263,937 (2,005) 05/12/2009. | 07/01/2032.
3128M8 3G 7 [FHLMCPC GO06799  GOLD COMB 30.......cvveeuumrvereemmreesensrnesssssnsesssssnsssssnessssssssssssssessesssssnsssssnens | coneees ...103.125 966,094 936,817 958,083 (229) . .. 12/15/2011. | 11/01/2041.
3137B4 HD 1 |FHLMC REMIC SERIES 4247............ooiiiiriiiiiiieriisesiieseics s nsssssisenins | sesiias ...107.760 ..1,554,357 | ... 1,442,428 | .......cc.... 1,650,172 (QVA7713) | IR INVTTRTRE DO 4500 |...... 2.180 |MON.. 5,409 65,623 | 01/30/2014. | 12/15/2042.
3137AT  RW 4 |FHLMC REMIC SERIES K-020............ccerrermmmrreenmnerreessennsesssessesssenssessesssssssnsssssssssssssssssssssssssssssns | vonseee | oo | wvvsvssenses | coeseIFE | 2,036,250 | .. 99.200 | ... ...1,984,005 2,000,000 2,018,229 (5,566) 05/03/2013. | 05/25/2022.
31398W Y3 2 [FHRBB52 CP.....oooovveerveeeiiieesiisesisssessssssiss s ssssssssssssssssssnons. | cvveees ..116.030 | .o 1,216,184 | ..oocovevees 1,048,164 | .............. 1,090,975 (2,607) 06/21/2011. | 04/15/2040.
3138EB PJ 8 [FN AK6724 ...100.387 425,941 424,297 432,914 (189) 06/13/2012. | 03/01/2042.
B1B7AK YT 0 [FN2B4B34........ooooeieceiesi s | ceveies ..111.340 62,550 56,179 56,263 (17) 10/12/2005. | 02/01/2023.
31402C  UB 7 |FINT25205.........ciiiiiieiiiiiecii ettt | ceniias ...110.626 156,696 141,646 141,654 (4) 02/15/2005. | 03/01/2034.
31404V TS 7 [FN 78006 ...ttt | coneens ...110.562 206,103 186,414 186,251 3) 02/15/2005. | 05/01/2034.
B1407F  GC 8 [FNB29195.....ouuveeeruerriiessisissssssissssssss s | s ...108.003 7,260 6,722 6,513 1 09/12/2005. | 07/01/2035.
31408F  GA 1 [FNBAGBI3.... ..ottt | e ...105.854 64,593 61,021 58,371 157 12/14/2005. | 11/01/2023.
31408G Y2 7 |FNBB1329...cccuuuieiieriieiisceiissnesiss st | e 112,742 65,368 57,980 57,322 3 02/08/2006. | 02/01/2036.
314194 KZ 9 |FNPOOLAEDBTT ...t | conies ...103.269 590,498 571,808 572,244 (15) 09/22/2010. | 08/01/2040.
B1350M  Z2 2 [FNMA BB ..ot | e ..103.239 | .o 1,032,386 | ....coovveree 1,000,000 | ..oocovenreees 1,002,538 (3,141) 12/15/2006. | 10/18/2021.
31371K  7TE 5 [FNMAPASS-THRU 254793.......coerveeumerreiimeseisssessesssessssssesssssssessesssesssssssessssssessssssssesssssssessssssnns | eoveees ...110.627 171,788 155,285 155,635 (7 06/15/2009. | 07/01/2033.
313810 2J 3 | FNMAPASS-THRU 458077........cciiiiiiiiiiiiisissississis st ssassses | consees ..111.659 123,933 110,993 118,443 (474) 05/14/2009. | 08/15/2027.
313850  DJ 4 |FNMAPASS-THRU 545605..........coocoumrremmaarreesmaerssssmaessessssssssssssessessssesssssssessssssssssssssessssssssessssssneens | oo ...119.202 137,208 115,105 125,499 (290) 07/22/2009. | 05/01/2032.
314030 T8 2 |FNMAPASS-THRU 74BB75.......ccoiiiieiineiseiseise st | caenins ...114.285 161,414 141,239 151,389 (89) 09/21/2009. | 09/01/2036.
31403U  PF 2 [FNMAPASS-THRU  758322.......ccmvveeuurreeimmrsessmesesssssssssssesssssssssssesssssssssssessesssssssssssessssssssssssssnns | coveees ..112.183 151,141 134,728 140,594 (67) 04/13/2009. | 12/01/2033.
31416C  FS 0 |FNMAPASS-THRU 995777 ...t ssses s sssssssaenss | cesiies ..115.195 706,728 613,505 663,116 (1,524) 05/28/2009. | 04/01/2033.
3136AE GQ 4 [FNMAREMIC TRUST 2013-M7.....oooriririninniininisisisinisisisssssssssssssssssssssssssssssssssssssnssn | eeveee | o | wevevnenees | e IFE | 00000, 2,213,438 | ..o 98.376 2,361,014 2,400,000 2,249,593 19,036 01/27/2014. | 12/25/2022.
31396Y  S2 9 [FNR 2008-26 ZK.......oorveeeererreeerereessseerseissssssssssesesssssssessssessssssssssssse s sssssessssssssesssssnens | ceveies .. 110.549 | ..o 1,242,467 | ..ovovees 1,123,905 | ..cooverneens 1,142,285 54,881 05/11/2011. | 04/25/2038.
31397TN WX 9 [FNR2009-30 Z......oouriiriiiiiiniiiniiniininie s | conees L 124480 | s 1,673,909 | ...ccoveennne 1,344,720 | oo 1,458,347 78,516 § ¥ .. 05/07/2012. | 05/25/2039.
31396Q LV 9 [FNR 2009-50 GX...oovveuemsiiressmssriesssssressssssnsssssssssssssssesssssssssssssssssssssssessssssesssssssessssssssssssssssssssssesses | covenae . 114.779 685,233 597,000 629,425 [CIALT:) ] IO [FRORTIRIOY PO 5.000 |...... 2.885 [MON... | .coooovrria 2488 | .o, 29,646 | 03/22/2012. | 07/25/2039.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMEIES...........vuuuiiuuiiiuiiis s | cnssiisnies 18,789,097 XXX |, 20,102,487 | ........... 18,652,329 | ......cc.... 19,007,169 | .0 | i 108,290 0 0 XXX XXX XXX | v 85,500 | ............683,169 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 37,912,554 XXX | v 40,643,667 | ............ 37,400,329 | ..o 37,966,481 79,521 0 0] XXX XXX XXX | s 397,003 | ......... 1,771,561 XXX XXX
Industrial & Mi (Unaffiliated) - Issuer Obligations
00507U AP 6 |ACTAVIS FUNDING SCS [ = 400,182 | ....99.921 394,686 395,000 399,386 (795)| [...3000]...2718 [Ms..... 3,588 5925 | 03/12/2015. | 03112/2020.
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00507U AS 0 |ACTAVIS FUNDING SCS ..1,021,902 |..... 99.489 ...1,004,842 ....1,010,000 ..1,021,056 (846) . 3.659 11,301 19,510 | 03/12/2015. | 03/15/2025.
29358Q AE 9 [ENSCO PLC......comerrirrririieniiesriessiessssssssessisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | eovenee oo | coneeerned [ eeeni2FE | i, 807,949 | L 71.167 427,003 600,000 607,400 (549) | covvvvnerreereineniienees | eereieriieseiienniees | e 5.200 |...... 5.031 03/12/2015. | 03/15/2025.
65504L AN 7 [NOBLE HOLD INT LTD...ccvoviuurreermmerresiesrsissmcsnssssnesssssssesssssssessssssesssssssenssssssesssssssenssssssesssssnessssses. | coneene oo | sevrenesd | eeeenFE | . 580,970 | . 68.985 403,559 585,000 581,162 192 5.950 |...... 6.043 03/19/2015. | 04/01/2025.
00037B AC 6 |ABB FINUSA INC......oovvoeereereieneieeieseisisseiss s sssessssssssssessssssssssesssssssssessssnssssnssssnnsssnssss | envsee | oo | cvsnesrnnnes | aoned TFE | i 582,876 | ... 99.257 625,317 630,000 584,566 836 [ rvveerrrrieernriiens [ e [ e 4375 |..... 4.863 11/25/2013. | 05/08/2042.
00287Y  AQ 2 [ABBVIE INC.......orrveeeemreiiicrreiisssessseseesssssssssssesssssssssssssssssssssssessssssssssssnsessssssssssssnsesssssonssssssns | avveees | oo | cvvsvessesns [ eerii@FE | covevenreennnn 1,014,908 | e, 98.694 | ....cccooo..n. 1,001,739 | oo 1,015,000 | ..ocooverneees 1,014,882 (724 ) SRRSO PO DO 3.600 |...... 3.601 05/14/2015. | 05/14/2025.
001192 AH 6 |AGL CAP CORP 109.648 657,887 600,000 669,291 (1,340) | oo | e [ oo 5.875 5.059 10,379 35,250 | 11/25/2013. | 03/15/2041.
008916 AN 8 [AGRIUM INC.........oorveecverreereciiesessessssesssss s sssessssssssssssssssssssssssssssssessssssssssesssssssssssssssssssasssses | vonnnen | o [evsesseriiens | ceeei2FE [ cvvinsiinnn...634,040 | ... 93.215 587,257 630,000 634,066 64 5.250 5.209 06/02/2015. | 01/15/2045.
03040W  AJ 4 | AMERICAN WTR CAP CORP........ovrveermmrreesmersesssessessssssssssssesssssssessssssesssssssesssssssassssssssesssssssesssssnns | coveees 101.213 728,734 720,000 723,832 (1) SSTTOOSTIPIRN PO DO 4300 |...... 4.266 05/29/2014. | 12/01/2042.
032510 AC 3 |ANADARKO PETROLEUM CORPORATION........cvvvvvrmmrresmmeressmmeereesseneesessssensessanessesssnensessssssssssnees | soneene | oe | wvesveseenees | veeenni2FE | iiiiiii.839,922 | s 92.005 625,631 680,000 834,374 (CRCT07 4 ) FSUTURRSTI DO PO 6.200 |...... 4.630 05/07/2014. | 03/15/2040.
00184A  AC 9 [AOL TIME WAIMET.......oouuurreeeeamrressmsereesssseesessssesesssssessessssssssssssesssssssesssssssssssssssssssssssssssssessesssssssssens | coveees 123.735 | oo 1,237,351 | oo 1,000,000 | ..oooverneeee 1,117,690 (4,486) | .o | e [ e 7625 |... 6.413 06/24/2011. | 04/15/2031.
037411 BA 2 [APACHE CORP.......coirritierrisinesreisisessisisssssssisessssseesssssssesssssessssssssssssssesessssssessssssnsesssssnesssssnnees | coneene | oo | sveveseenees | voeeni2FE | e 498,233 [ v 83.569 422,023 505,000 498,345 115 11/07/2014. | 04/15/2043.
037833 AT 7 [APPLE INCi..couiiieieereteeeeseeesse s et ssse st sss sttt et sesssesssssessssnnes | neees 100.856 801,807 795,000 791,408 61 . . 05/06/2014. | 05/06/2044.
042735 BE 9 [ARROW ELECTRS INC......cvvvverrrrirerrisinsenrisnsssssssenssssssesssssssessesssessssssnessessseessssssenssssnsesssssnees | coneene oo | senvrresd [ eeeie2FE | . 522,408 | . 96.064 506,256 527,000 522,709 303 | [ e | c0eern.000 |10 4.106 [AO e, | ovvvvrviir 1 (VN 12,238 | 03/02/2015. | 04/01/2025.
04650N  AA 2 [ AT & TINCuruuiriiirrrrierereiiserssisessssssessssssesssssssssssssssssssessssssssssssssessssssssssssssssssssssnsssssssessssns | avveens | oo | conssesssns [eerii2FE | ovsvervensnnrr. 965,568 | ove. 98.772 | oo 1,130,936 | ..ocovevnvne 1,145,000 977,902 2,671 20,419 09/02/2010. | 09/01/2040.
00206R AR 3 [AT&T INC...oouumreeeuumrreismsereessssseesissessssss st | ceveees 110.325 397,170 360,000 397,455 (9,780) 10,440 | 02/24/2015. | 02/15/2019.
04650N  AB 0 [ATET INC..ovooorieeeeeeeieeeie et ssssss s essssssssssessssssssssssssnssssessssnssssenssssnssssenssssnns | envsee | oo | consessrenses | eeeennFE | ovrriiennnnn.865,022 | oood 98.772 839,559 850,000 864,388 (392) 09/03/2015. | 09/01/2040.
048303  CD 1 [ATLANTIC CITY ELEC CO...ouuvvvriurriermreisieesessesssssssessssssssesssssssesssssssesssssasesssssssssssssssssssssssssssssens | coneees ..115.433 577,166 500,000 521,783 (6,765) 03/26/2009. | 11/15/2018.
049560  AK 1 [ATMOS ENERGY CORP........cvvvuummirrismmisrismmtsessissssissessssssssssssssssssssssssssssssssssssssssssssssssssssssssssnans | coneees ..114.592 727,661 635,000 750,792 (2,464) 09/23/2014. | 06/15/2041.
052451 AR 2 [AUSTIN TEX RENT CAR SPL FAC RE......ciirricrerreimmersesmessesssnesssssseessssssessssssssssssssssssssssssssssssnns | soneees ...105.801 846,408 800,000 833,041 (3,942) 04/30/2013. | 11/15/2042.
06051G  EU 9 |BANK AMER CORP........comsrrveirrriiirreeisiessiisssssssssensssssssssssssesssssssssssssssssssssnssssssnnessssssnsssssnnnesses. | vonneee | oo | covevssennes | coeeei2FE | viiveenennn 1,001,890 | 98.433 | ..o 984,325 | ..ocoevreenn. 1,000,000 | ..o 1,001,474 (187) 04/23/2013. | 01/11/2023.
06051G  FF 1 |BANK AMER CORP ..102.272 956,239 935,000 933,505 145 04/02/2014. | 04/01/2024.
075887 AU 3 [BECTON DICKINSON & CO......ccvvvrmmrrierimrrieiereesiessesssesssssasessessasessssssessssssssessssssssssesssssssssssnessess | coneees ...108.004 540,020 500,000 498,684 341 05/15/2009. | 05/15/2019.
084664  BL 4 |Berkshire HathaWay FiN.............oecrviuumrriismerriisereisssessesseesssssssesssssesessssseesssssssessssseesssssssesssssenees | coneees ..116.707 ...1,167,066 ....1,000,000 ..1,142,525 (3,127) 11/28/2011. | 01/15/2040.
055451 AH 1 [BHP BILLITON FIN USA LTD....ourveumeierreemmremeresseesssesessessssesessessssesssseesssessssessssessssesssssessssssssssssssnes | coneees ...110.154 ...1,101,541 ....1,000,000 ..1,057,444 (16,068) 03/31/2010. | 04/01/2019.
09247X  AC 5 [ BIACKIOCK INC..vvvvvvrvevrenirvessnsrresssaesssssseesesssssssesssses s ssssssesssssssessssssessssssse s ssssssesssssssesssssnens | eeveees ...108.066 540,330 500,000 499,140 431 09/13/2007. | 09/15/2017.
097023 AG 0 [BOBING CO..vcrveuuveeserieasiiisaiiissiisessss e | s 145726 | oo 1,049,230 720,000 936,670 (8,214) 12/14/2005. | 11/15/2031.
10112R AQ 7 [BOSTON PPTYS LTD PARTNERSHIP.........ooiiiiiiiriisniicsiisscissiisssissiissssissssssssssssssssssasssssnnns | oneees ...111.004 399,614 360,000 403,121 (10,714) . 11/25/2014. | 10/15/2019.
10112R AR 5 [BOSTON PPTYS LTD PARTNERSHIP.........ccesirvirmmurriimiississessssssessesssessssssssessssssessssssssesssssesssssssens. | coneees ..111.302 ....1,000,000 999,377 95 | covvvverreenriinennrins [ eeserrinesenniinssnnins | 000005625 | 110.5.638 [MNcoes | ovnvviir 7,188 [ oo 56,250 | 04/19/2010. | 11/15/2020.
10112R AW 4 [BOSTON PPTYS LTD PARTNERSHIP.........ccoevvveiurreermerresiessesssessesssessessssessssssesssssssesssssssssssssans. | coneees ..101.681 | ... . ....1,390,000 | ..ocvvveeeene 1,369,887 2,065 22,008 52,820 |02/18/2014.| 02/01/2024.
05565Q  BJ B | BP CaPItal MKES.....corveeeerervieesrriissnessissesisessis s s s | eeie ..106.932 | ..o 1,336,645 | ..o 1,250,000 | ..ooooreeene 1,251,399 (428) [ cvvvooerrvrerreirnens [ eevrirnenniinennnines e 750 |00 8710 [MSiis | v 18,307 | covvvverrnans 59,375 |09/23/2010. | 03/10/2019.
12189L  AJ 0 |Burlington Northern Santa Fe...........c.ouuueiiirieriniinciisrinessisssisessisssssesssssssssessssssssssessssessnenes | convene | oo [evvsessnnes | conen TFE [ ciiiiiiinner..995,850 | ... 95.089 | ..oocrverrrinnes 950,893 | ...ovovuvne 1,000,000 996,507 68 02/28/2012. | 03/15/2042.
12189T  BC 7 |BURLINGTON NORTHN SANTA FE CP......ooourriiimrrriinrerisessssssessssssesssssssssssssssesssssssssssssessees | weve ...108.148 394,740 365,000 397,881 (8,328) 11/25/2014. | 10/01/2019.
14040H  BE 4 [CAPITAL ONE FINL CORP.......oooirriimmmiriiisesiissssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | coneees ...100.183 400,731 400,000 399,424 163 11/24/2014. | 04/24/2019.
14040H  BJ 3 [CAPITAL ONE FINL CORP.........covmirvriirrriierneiieseessisssssssssssssssssssssssssessssssssssssssesssssnssssssnsessssns | connene | oo | wveveseenees | ceneni2FE | 1,004,221 | 98.735 | oo 987,351 | ovovvereenn. 1,000,000 | ..ooooverneeee 1,004,115 (106) 10/30/2015. | 10/29/2025.
14912L 4D 0 | CATERPILLAR FINL SVCS MTNS BE.........osiuumiereiimeeesneissssessesssessessssssssssssssssssessssssssssssssssssssssns | seeeees ...113.408 567,041 500,000 525,076 (8,314) 09/18/2009. | 10/01/2018.
149123 BN 0 [CAEIPIIAN INC.rvvvvvevreeereersasrressiereesssessessssesses s ssssssss s essssssesssssssssnsss | seveees L 117.486 | e 1,174,856 | ....coovece. 1,000,000 | ...ccooevnecee 1,015,419 (380) 10/18/2006. | 08/15/2036.
124857 AF 0 [CBS CORP NEW......couriviemmiiieimereiesississessiss s ssssssssssssssssessssssenns | coveees ...103.491 610,596 590,000 668,103 (1,576) 06/11/2014. | 10/15/2040.
124857 AL 7 |CBS CORP NEW......coommiriiriiniiniiensiessisessiessissssissssssssssssssssssssssssssssssssssssssssssssssssssssessssssses | voneese | oo [ evvnensinnes | eoeen2FE [ ciiieiiinnenn 448,007 |, 98.890 449,950 455,000 449,574 1,407 11/20/2014. | 08/15/2019.
151020 AN 4 [CELGENE CORP........covvveeirreericrreiissesesisessessssssssssssssssssssssssssessssssnesssssssssssssnssssssssnessssssesssssonnes | evveeee | oo | cvosveesis [eeriiFE | ovnrerrernennnn 397,108 | . 99.122 396,486 400,000 397,793 619 11/20/2014. | 05/15/2019.
151020 AU 8 | CELGENE CORP 5.000% B/15/....cooumriiuiiieriie i | i ...100.389 954,697 951,000 947,815 (42) 17,963 08/12/2015. | 08/15/2045.
15189X AN 8 |CENTERPOINT ENERGY HOUSTON ELE.........oocimmrriiiirieiiensiisseseessssssssssssssssesssssssessssssssssssens. | wesenne ...103.164 608,668 590,000 585,107 83 6,638 26,550 | 03/17/2014.| 04/01/2044.
172967 FT 3 [CHIGIOUP INCvvrrrrvierrerriesrsceeissseessisseeess s ssss s | ceveies ..107.107 535,533 500,000 478,731 2,915 10,438 22,500 | 11/25/2011.| 01/14/2022.
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172967 HT 1 |CITIGROUP INC .2FE .769,353 |...101.795 768,555 755,000 767,878 (1,288) 11/04/2014. | 06/16/2024.
12572Q  AG 0 [CME GROUP INC........ccoovvveiicrriiiirnrsiisssniiiissnseissssssssssssssssssssssssssssssisssssssssssssssssssssssssssssssssssssss | avvee | o | wovvenned e TFE | i 564,567 | ... 98.105 554,296 565,000 564,584 17 03/10/2015. | 03/15/2025.
125898  BM 1 [CMS ENERGY CORP.......oocurreirmmrresmmsressissessesssssssssssessssssssssssssssssssssssssssssssesssssssessesssesssssssesssssnns | coveees ..101.513 573,550 565,000 566,664 (173) 02/28/2014. | 03/01/2024.
20030N  AM 3 [ COMCASE COM...oovvvreriveniesariesreissesseesses s ssse s ss s ensssnnsnns | aresnne 2124458 | o 1244577 | 1,000,000 | ...ooonevee 1,077,330 (1,820) 07/26/2010. | 03/15/2037.
20030N  BA 8 [COMCASE COMP....uuurvereuureesemmrresisarsssssessessssessssssesssssssessssssssssssssessssssesssssssessssssesssssssesssssssesssssssess | coveees L111.733 558,665 500,000 502,620 (560) 04/28/2010. | 03/01/2020.
200340  AQ 0 [COMERICA INC........coouuriiiririiriiiesieseiiesisssiessisssiesisssssesssssssssssssssssssssssssssssssssssssssnnnss | conenes | oo [ evveneninnns | conen TFE [ ciiiiniinn.683,341 [, 98.474 664,699 675,000 682,716 (546) 04/15/2015. | 07/22/2026.
202795 HV 5 [ COMMONWEALTH EDISON CO......oovvvimrirmemmmnerirmeessmssesessssesesseesssesssssssssssssesssssssssssssssssssssssssnssssns | coneees ...105.736 528,679 500,000 500,092 (21) 07/26/2010. | 08/01/2020.
202795  HK 9 [COMMONWItN EQIS EXC.....vvvoreervverrariisrneeriiesissessisssessssnessssssssssssessssssssssssssssessssssssssssssssans. | coneees ...120.651 603,257 500,000 482,514 424 03/16/2007. | 03/15/2036.
20825C AR 5 [CONOCOPHILLIPS........oooomriiriioreierseiiesiisse s ensssnsssnnes | arssnne ..108.236 | ..............1,082,362 | .............. 1,000,000 | ...ooonene 1,034,202 (10,126) | cvvvevrerreerecrniins | cvvnerveinseneesnssennes | 000eeeD.750 {1 8547 [ FAoiis | v 23,958 | ovvrrrrennne 57,500 |09/17/2009. | 02/01/2019.
126408 HD 8 [CSX CORP......oouurveieireesiesresissrsesssessessasessssssssssssssessssssssssssssessssssssssssssessesssessssssssssssssssessssssnnes | evveeee | oo | cvosveesiss [eeriiFE | covnrevrerennnni 942,760 | oo 97.122 917,804 945,000 942,766 5 6,244 10/20/2015. | 11/01/2025.
126650 CJ 7 |CVSHEALTHCORP  2.800% 7/20/. ...100.449 391,752 390,000 389,732 21 4,884 07/20/2015. | 07/20/2020.
126650 CN 8 |CVS HEALTH CORP  5.125% 7/20/.....crveuereerreemereerneeeseseeseesessssssssssssssssssssssssssssssssssssssssssssssnne | oneees 105,343 | e 1,258,850 | ...coveveve. 1,195,000 | ..covvvnevene 1,195,621 (41) 27,390 07/20/2015. | 07/20/2045.
235851 AR 3 [DANAHER CORP DEL......ocoumireeuummrriesmmiresssmmessissmssssssssssssssssssssssssssssesesssssssssssssssssssssssssssssssssssnns | coneees ...103.300 573,314 555,000 553,775 (26) 7,149 09/15/2015. | 09/15/2045.
244199 BD 6 [DEERE & CO...uuiiuureeuuriunriineeisesesse s ssseesess st ss st st nesees | nenes L 116.027 | e 1,160,265 | .............. 1,000,000 998,079 88 [ .oorverrrrerirernines [ erverrireeninenirnennes [ 200e8.375 [ 1105.394 |AD.cc. | o 11,198 | oo 53,750 | 10/16/2009. | 10/16/2029.
24422E  QF 9 |DEERE JOHN CAP CORP MTNS BE.........oviveiuumrriemmrmeessmemsissseessssssesessssmaessssssssssssssssssssessessnsens | coveees ...105.278 421,113 400,000 405,378 (4,009) | ..ooovvvveenrerireennins | vvererrreenniiiinnens | 0005.500 [ 0014405 |AOccuee | covevrerrinnns AT67 | oo 22,000 |09/28/2009. | 04/13/2017.
250847  EK 2 [DETROIT EDISON CO....oorriermmrrirmmereismensessaesessssesssssssessssssessssssessssssesssssssessssssssssssssesssssonsenees | soneene | ae | sveveseenens | voee IFE | i 729,146 [ s 95.729 698,823 730,000 729,155 9 1,282 28,835 | 06/01/2015. | 06/15/2042.
25271C AN 2 | DIAMOND OFFSHORE DRILLING INC.........ccovsvrveriurreiieerreisenreisieseessssnsssssessesssssessssssesssssssensssssns | evveeee | oo | cvesvensess [ eerii@FE | covvvvvriirennnn 574,526 | .. 60.709 339,969 560,000 574,187 (284) [ covveevvreecrrirenns [ eevrvenneirieneniins [ o875 | 4710 {MNLcc | s 4550 | oo 27,300 | 07/28/2014.| 11/01/2043.
25459H AT 2 [DIRECTV HLDGS LLC / DIRECTV.....ovuuumrreiemmcrsissmmsssisssssssssmsssissssssssssesssssssssssssssssssssssssssssssses | coveees ...108.301 487,353 450,000 491,538 (9,174) | evvvrrecreiinneneis | e | 005,200 [1000.2.854 | MSeciis | v 6,890 [ .coovvrrnenn. 23,400 | 11/25/2014. | 03/15/2020.
25459H  AX 3 |DIRECTV HLDGS LLC / DIRECTV.....coorruumriirreimsiircessessersssssessssesssssssssssssessssessssssssssssssssssnsssssnns | seveeee ...102.333 378,631 370,000 377,726 (139) 8,387 22,200 |01/30/2014. | 08/15/2040.
260543  CE 1 [DOW CREMICAl CO....vvvvvevreerierisseiiesessissessesssessssssesnessssssssssssssssssesssssssesssssssesssssseesssssnnssssses. | coneene | oo | wveeveseenees | veeeni2FE | cviiirrennnr.984,100 | s 97476 | ..o 974,764 | ... 1,000,000 985,041 262 6,708 52,500 | 11/22/2011.| 11/15/2041.
233331 AT 4 [DTE ENERGY CO...oirrrirrirreirnssrissssssissesssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssessssnnens | coneene | oo | sveveseenens | veeeni2FE | v 400,353 [ s 99.576 398,302 400,000 400,276 (66) 11/24/2014. | 12/01/2019.
26442C  AJ 3 | DUKE ENErgy CaroliNGS...........coceeuumreveermermeeesmmeessssseeesssssssssssseessssessssssssssssssssssssssssesssssnsessssssssssssns | coveees ...108.235 541,173 500,000 499,404 17 . 06/07/2010. | 06/15/2020.
26441  AQ 0 [DUKE REAIY LP.....cvveerecrieeercrriiicseiseseiisse s sssss s sssissessssssns | ceveies ...108.148 540,741 500,000 499,625 159 | cvvverecrrisneennins | coveereiinseensinssenies | 000008500 [ 10008.538 [ Jdeouiis | e 14,986 | coovvvvrnanes 32,500 |09/06/2007. | 01/15/2018.
278865 AR 1 [ECOLAB INC.......ooroeoeeereeeeiee s sssssssssssssssssssssssssssssssssssssssssesssssssssassssssssassssssssssasssssnns | vonnnen | o [ evsessesiens | c0eri2FE [ cvviririnnnnnn. 410,548 | ... 99.424 407,640 410,000 410,445 (102) 4,331 4,536 | 01/16/2015. | 01/12/2020.
29250R AT 3 |ENBRIDGE ENERGY PTNR 5.500% 9/15/......cvveummrrviermnmrrernensiissensisssssssssssssssssssssssssesssssssssesns | evveene | o | cvnseensen [ eeiFE | covvvervinnnnn 492,025 | . 76.445 382,224 500,000 492,565 137 | | vveeenvinnenesninnnenne | 000008.500 [ 1005812 [MSeiiis | o 8,097 [ oo 27,500 |09/06/2011. | 09/15/2040.
29379V BC 6 |ENTERPRISE PRODS OPER LLC......cmviereierirensiiseneisesssesssssssssssssssssssssssssssssesssssssssssssssnsssssssssnns | envsee | oo | cvnsessinnsns | e0rinFE | ovreiirensin. 958,085 | ..o 83.764 799,944 955,000 957,955 (45) 02/14/2014. | 02/15/2045.
29379V BD 4 |ENTERPRISE PRODS OPER LLC........cosmirriecrreinnrriisneenisssessesneesisssnessssssssssssssessssssssssssnnessens | evveeee | oo | cvnsvesses [ eeri@FE | covvvevrirennn 404,457 | e, 95.871 388,279 405,000 404,571 105 11/20/2014. | 10/15/2019.
26884A BC 6 |ERP OPER LTD PARTNERSHIP........coovuiiiriiriminiisiessisssssssssssesssssasessssssssssssssesssssasssssssssssssssssssssss | covenes ...100.264 401,057 400,000 400,254 (69) 11/25/2014. | 07/01/2019.
30161M  AG 8 |EXELON GENERATION CO LLC.......iiivieiirricinrrisieesesssessessssssssssessessasessssssessssssssesssssssessesssnsens | coneeee ...101.159 505,796 500,000 499,307 11 09/23/2009. | 10/01/2039.
341099  CK 3 [FLORIDA POWER CORP........ccomirrretmmrreirmmeresmsaesssssmessessessssssssessssssssssssssesssssssssssssssssssssssssssssssnnens | coneees .. 109.155 | oo 1,091,549 | ..o 1,000,000 | ..o 1,031,884 (12,076) 09/18/2009. | 06/15/2018.
345397 WW 9 [FORD MOTOR CREDIT CO LLC......ovvuuriiiririineriiesiinesisssssesisessssesssesssssesssssssesesssssssenesssssssnes | conenes | oo [ evvneerirnes | coeeni2FE [ i 1,195,000 | ... 97.241 | oo 1,162,031 | .ocoveveces 1,195,000 | ...covvnevne 1,195,000 09/08/2014. | 09/08/2024.
345397 WY 5 [FORD MOTOR CREDIT CO LLC......ovveerurreeimmrresineresssnensessssesssssssessessssenssssssesssssssessssssesssssssessess | coneene | oo | wveseneenees | veeeni2FE | v 498,475 [ 98.184 490,919 500,000 498,559 349 . 11/19/2014. | 11/04/2019.
354613  AG 6 |Franklin RESOUICES INC.......vvvruuurrissuaeressisesissiesessiessesssss st essess s ssssssessssns | ceneees 108.090 810,674 750,000 751,443 (298) [ cvvvvvvrrrererrrineens [ eeversneeriinscnnins [ eernn825 |10 8575 [ MN.coces | o 3,951 [ v 34,688 | 05/21/2010. | 05/20/2020.
356710 AZ 8 |FREEPORT-MCMORAN INC........ccoovvviirrmrriiririirnenniisessissessssssnesssssessessssessssssssssssssessssssssssssns | evveeen | o | cvesvevsssns [eerii@FE | ovvvevviinnnnn 726,868 | ove. 57.000 416,100 730,000 727,335 310 8,329 28,288 | 06/25/2014. | 03/15/2023.
356710  BG 9 [FREEPORT-MCMORAN INC.......cosvrrviermrrrirmenrisinenrissssssssessissssssssssessesssessssssssssssssessssssssssssns | eoveene | oo | cvnseessenons [ eenFE | ovvvervennnern 500,687 | ovee 64.000 326,400 510,000 502,481 1,629 | evvvvreereeinennenin | vveernrrmensnninneenne | 000031000 10003479 [MSeiiis | o 4,655 | oo 15,810 | 11/24/2014. | 03/15/2020.
36962G  5J 9 |General EIEC Cap COP........ccoouvvriermmriieiiriisisiesssssisissssisssssssssssssssssssssssssssssssssesssssssssssssssssssses | wesin .. 110.717 553,584 500,000 500,976 (149) 4,779 23,250 |11/25/2011. | 10/17/2021.
36962G 3P 7 |GENERAL ELEC CAP CORP MTN BE........oiveuurreiummrreismmersesssnrmessssnsssssssssssssssssssssssssssssssesssssnsens | wevene ...122.356 611,781 500,000 496,745 70 | coevveereerrermeeneiins [ ceeeeerinseeniennnennes | 000ee: 8,875 {110005.928 [ Woeais | e 13,627 | covvvvier 29,375 | 07/26/2010. | 01/14/2038.
369604 BF 9 [GENERAL ELECTRIC CO.....cccoovviurrriiirrciiisnsiiisssiissnssssssnsssssssssssssssssssssssssssssssssssssssssnsssssss | conneee | ar | svevensennes | connn IFE | i 497,185 | L 97.679 488,394 500,000 497,590 48 4,698 20,625 | 10/04/2012. | 10/09/2042.
375558  AX 1 [GILEAD SCIENCES INC........cviivvvirreriorniniiieesisssnssssssessssssessssssessssessssssssssssssssssssssssssssessees. | coneees ...100.394 592,323 590,000 588,870 18 7,080 28,320 | 03/07/2014. | 04/01/2044.
3B141E  AB 6 | GOIAMAN SACNS GrOUD INC....veuerveveeereesesarrissaeseisssessessssessssseessessees s sssssesnessens | ceveies L1301 | 1,469,143 | ..o 1,300,000 | ..o 1,338,853 (7,649) | ..ooervverenrriireennins | ovvseerrinneeniiinssens | 00008.000 [ 10005.246 | Do | covevrcrrinnne 3467 | oo 78,000 | 11/25/2011. | 06/15/2020.
38141G  RD 8 | GOLDMAN SACHS GROUP INC.........coosvivriireriiineeresisssssisnessissssssssssssssssssessssssssssssssesssssssssssssans | wevenn ...101.136 505,678 500,000 498,975 124 | i | | 00000 3.625 [ 10003858 | I o 8,005 [ ..cooovvreenn. 18,125 | 01/24/2013.| 01/22/2023.
362333 Al 5 [GTE FIOMAA INC....vveervervierieieseiissiissess sttt | ceneres .113454 | . 1,134,539 | ..o 1,000,000 | ..o 1,030,405 (1,621) 28,583 68,600 | 10/14/2005. | 02/01/2028.
406216 BE 0 [HALLIBURTON CO......ccooomriiiimnrriiinnniiiersiiisnssisissssssssssssssssssssssssssssnssssssssssssssssssssssonsssssssnssssss. | oonneee | e | svsvessesses | connn IFE | i 725,672 [ 93.879 633,681 675,000 724573 (926) | cevvvvnevverereincnirenens | eervvverrireeeinenirnes | eeeenh 750 [ 10004293 [FAcois | v 13,359 | cooveernnnas 32,063 | 10/15/2014. | 08/01/2043.
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40414L  AF 6 [HCPINC .2FE 406,175 |...103.165 397,185 385,000 400,769 (4,876) 11/21/2014. | 02/01/2019.
A0414L AL 3 [HCPINC ...t sssssssssss st s ssssessssessnsessssessnsessnss | enene | oo [enversnrenes | eeereiFE | teiiiiernnn. 583,551 [ .. 96.923 566,998 585,000 583,700 123 08/15/2014. | 08/15/2024.
423074 AZ 6 [HEINZ HJ CO..ouvvvercerieneericesiisssesissssssssesssssssessssssssssssssssssssssssssssssssssesssssnsssssssssssssnnens | coneeee | oo | wveveseenees | veeeni2FE | vviivnnennnn. 399,092 [ s 99.741 398,966 400,000 399,176 84 07/02/2015. | 07/02/2020.
423074 AV 5 |HJHEINZ CO 5.200% TH5/.ccoveiveirieeiieeeies e | ceriins ...104.491 888,172 850,000 846,635 (16) 07/02/2015. | 07/15/2045.
438516 AR 7 [HONEYWEIl INEEIMAHONAL........ovveeeereierereeeieieneieserssisseses s | ceseees ..118.413 592,063 500,000 498,665 33 03/10/2006. | 03/15/2036.
40434C AD 7 |HSBC USAINC ...100.405 ...1,360,490 ....1,355,000 1,373,176 (1,829) 08/25/2014. | 06/23/2024.
458140  AK B [INTEL CORP....oiierrieeeeeerectteeises sttt ettt ssnsennsnns | eneees ...104.248 516,026 495,000 500,460 (108) . . 02/27/2014.| 10/01/2041.
4B513E  FF 4 [ISRAEL ST.ooouiiiiiireisiesrisissssssssessssssesssssse st ssssssssssssssesness | avveees ..119.819 599,095 500,000 531,075 (3,301) | ovrveeererrerieernens | vveererinenniniinnens | 000e5.500 [ 0004535 |MSeciis | v 7,868 [ oo 27,500 | 11/18/2009. | 09/18/2023.
472319 AE 2 [JEFfEMIES GrOUD.......ovvveeeeeeeeeeeeeeeeeeeeee e seessee e essessesens | coreens ...105.686 528,428 500,000 498,626 77 2,060 32,250 | 06/04/2007. | 06/08/2027.
472319 AF 9 [JEFFERIES GROUP INC NEW.......oviiiiieriiierieiesisssessssssessessssessssssessssssssssssssssssssssesssssssssssssens. | coneees ...116.465 407,629 350,000 358,564 (2,038) 13,718 | oo 29,750 | 09/25/2009. | 07/15/2019.
46625H HV 5 |JPMorgan Chase & Co. ..113.136 ..1,131,357 ....1,000,000 991,509 155 11,611 55,000 | 10/21/2010. | 10/15/2040.
501044 CH 2 [KROGER CO...coouiieuumreiiomreiiasesisiisssessssesessssessssassssessssssssssssessssssasessssssssssssssesssssssessesasesssssaness | coneees 113477 401,779 355,000 400,765 (10,572) 12/10/2014. | 01/15/2020.
501044  CT 6 [KROGER CO...couuurveriuurreeimmsrsismsaesessssessessssesessssesssssssessessssesssssssssessssesssssssesssssssessessssesssssssessssssnens | coneees ...104.762 670,476 640,000 700,936 (1,092) 10/15/2014. | 08/01/2043.
55616X AL 1 [MACYS RETAIL HLDGS INC......crvvvrrerrnrrrirnnresissensesssnsssssessessssssssssessesssssssssssssssnssssesssssssns | eoveen | oo | vervenend [eei2FE | v 734,258 | e, 91.736 674,261 735,000 734,347 64 05/23/2014. | 06/01/2024.
559080 AG 1 |MAGELLAN MIDSTREAM PRTNRS LP........covoirrririmnreiinernesiessssseensssssesssssssessssssssssssssnsesssssssessess | coveene | oe | wveeeseernes | veeeni2FE | cviiivrirnrnn. 557,420 | oo 85.748 463,040 540,000 556,908 (280) [ cvvvevverrrerrenneriinens [ eevrreenrriineneerines [ 005150 |00 4941 [AO.ccvis | oo 5,871 | i 02/25/2014. | 10/15/2043.
582839 AG 1 |MEAD JOHNSON NUTRITION CO....oourrvvrmerrirrnrressenresssessssssessessssessessssessssssssssssssessessosssssesonsses | coneene oo | senvrnesd [0 2FE | iiiinein519,590 | 92.568 481,355 520,000 519,594 5 05/13/2014. | 06/01/2044.
582839 AJ 5 |MEAD JOHNSON NUTRITION CO.....oucvvverrrriireniisenressnnesssssnsssessssesssssssessssssessssssesssssnsesssssnnees | connene | oo | wveseseenees | ceneni2FE | i 408,535 | .. 99.970 401,879 402,000 403,481 (54) 11/04/2015. | 11/15/2020.
B1747Y  CJ 2 [MORGAN STANLEY ...oocriiuumrriummmereisssessesssesesssssssessssessssssesssssssssssssessssss s sssssessssssssssssssssssssnns. | aoveees ...110.360 ...1,103,599 ....1,000,000 984,435 3,444 11/25/2011. | 09/23/2019.
617482 VO 2 [MORGAN STANLEY .....otiriuriiuirieerieiesissesessesssesessesssesesssesssesesssessses s sssss st ssssssssesssssssssans | oneees ...123.655 ...1,236,549 ....1,000,000 989,096 151 g . 07/24/2012. | 07/24/2042.
637432 CG 8 [NATIONAL RURAL UTILS COOP FIN.......cvveerrieiermmerrismmsresssmsssessmsssssssessssssnsessessssssssssssssssssnsssens | coneees .. 111.929 839,469 750,000 782,948 (10,619) | cvvvvvererreereerneie | cvverrerirnennriiieneens | 0000008.550 [ ... 4.868 |MNL.ooo. [ covevvrinnns 8,188 [ oo 49,125 | 09/30/2009. | 11/01/2018.
655044  AH 8 | NOBLE ENERGY INC.....covuiiiiriiiiineieiieeiseissississsssssssssssssssssssssssesssssssssssssssssssssssssssssesssesssessens | aesnene | o | coneevnnennns | aeernni2FE [ v 334,171 | 89.002 298,157 335,000 334,242 73 1,669 13,355 | 11/10/2014. | 11/15/2024.
655844  AZ 1 [NORFOLK SOUTHERN CORP.........ccovvvuiuumrieimmmireissmssessssensssssasssssssssssssssssssssssssssssssssssssssssssssssess | coneees ...107.916 539,581 500,000 500,389 (178) [ cvvveverrirreerrirreens [ eeververeervsnneniiins [ 005750 [1000.5.708 [ AOuvcs | covvvvirrnes 7,188 | oo 28,750 | 04/04/2008. | 04/01/2018.
670346 AL 9 [ NUCOT COMD..ouuurreveuurreesesarsessssesessessessessssesesssse bbb bbb | cenerns ...101.756 508,782 500,000 507,562 (974) 6,073 20,625 | 10/08/2010. | 09/15/2022.
68268N AN 3 |ONEOK PARTNERS LP........coooorrrirrererirereienisnsresnssssesssnsssssessssssssssssssssssessssssssesssnsssssesssensssens | eeveee | oo | sovveee] | eein2FE | v 499,910 | ... 95.053 475,263 500,000 499,899 (11) 5,594 9,236 | 03/20/2015. | 03/15/2020.
68268N AP 8 [ONEOK PARTNERS LP........comserriiierricinrnesienresnnsssessnesssssssessessssessssssesssssssssssssssssssnsessssnsensess | eoveee | o | vevveeend [ eei2FE | oo 957,984 | . 84.224 808,548 960,000 958,032 48 13,851 | oo 22,867 | 03/20/2015. | 03/15/2025.
68389X  AH 8 | ORACLE CORP.......couriumriimrisietee it sise s bbbt sissnssens | seniine 120.920 | cooooverivnene 1,227,342 | ..o 1,015,000 | ..ooovnevne 1,229,772 (4,630) 29,876 | .o 57,575 | 10/23/2015. | 07/08/2039.
694308  HN 0 [PACIFIC GAS & ELEC CO.......oovvvvrvererricnnrrrissenressssesssssssssesssesssssssssssssssssssssssssssssesssssssesssssnnees | coneene | oe | eveveseenees | veee IFE | . 934,081 | 96.899 925,384 955,000 934,067 6 6,314 11/10/2015. | 03/15/2046.
695114 BX 5 [PACIFICORP........cvitiuuirresimaeressisessessssssssss st st bbb | ceneies MAT3T | e 1,147,370 | oo 1,000,000 | ..ooovreeens 1,047,485 (1,440) 22,289 59,000 |09/18/2009. | 08/15/2034.
72650R  BE 1 [PLAINS ALL AMERN PIPELINE L P....ccocsvvvvervricnneriiienenrissesnissensessssesssssssssssssesssssssessssnsessessns | eoveee | oo | vevennend [eii@FE | 660,442 | ... 69.603 459,382 660,000 660,498 (9] cevvreererrenrenieennne | wrveeneeriesenneeiens | o700 [ 10004695 1 ID.ccries | o 1,379 | s 31,020 | 05/14/2014.| 06/15/2044.
72650R  BG 6 |PLAINS ALL AMERN PIPELINE L P....coovvrvvercrricrrriisseenisssessisensissssesssssssssssssesssssssssssssnessessns | evveene | o | conseensen [eeiFE | covvvevrinnnenn 417,505 | e 88.679 369,792 417,000 417,401 (94) [ covooerrvenrriirnenns [ e [ 2002800 | 000002574 [ Do | o882 | 12/09/2014. | 12/15/2019.
B9349L  AC 2 [PNC BANKNA ...ttt eb s bbb | erenes 104.868 | ..oovvvevnee 1,048,683 | .............. 1,000,000 998,197 939 09/21/2005. | 09/21/2017.
69349L  AG 3 [PNCBKNAPITTSBURGH PA........coovviiirerriiirnnrieinenreiissenssssssssssssssessesseessssssesssssssessssssessssssnennes | coneene | oe | wveveseenees | veee IFE | . 499,955 | ... 97.264 486,319 500,000 499,960 4 . 10/22/2012. | 11/01/2022.
69352P  AH 6 [PPL CAP FDG INC.....orrveermrreiimrniisinssissessessssssssssesssssssssssssessssssssssssssssssssssssssssssssssssonsessssnns | aoveene | oo | conseesssnons [eei2FE | ovvservennnenn 712,670 | e 99.547 701,803 705,000 712,635 (35) [ covevrerrrereenriienns | ervnneenrissennninns e 700 | 00008630 {IDecerves | v 2,761 | e 16,568 | 11/27/2015. | 06/01/2043.
74340X  BE 0 [PROLOGIS........ovveerrereiicnriiinsssisssesssssssssissssssssssssssssssesssssessssssssssssssssssssnsessssosssssssonsessssonnens | evveees | oo | cvvsvenses [ eeriiFE | covsrerrennnnnnn 555,385 | e, 99.197 555,504 560,000 555,425 40 3,558 11/04/2015. | 11/01/2025.
744448  CG 4 |PUBLIC SERVICE CO COLO......covcuurreermerressmseressenensessmeesssssnessessssessssssessesssnsessssssessssssesssssnsenees | coneene | oo | wvevnseenees | veee IFE | iiiiniinnn.829,414 | Lo 91.185 816,107 895,000 831,255 1,308 9,487 32,220 | 07/28/2014.| 09/15/2042.
74456Q AV 8 |PUBLIC SVC ELEC GAS CO MTN BE.......rvvermurrermmmerresimssesssssssssssssssssssesssssssssssssssssssssssssssssssnsess | sennne ...116.506 722,337 620,000 815,867 (3,649) 11,367 | oo 17,050 | 04/13/2015. | 03/01/2040.
745332 BW 5 [Puget SOUNA ENEIGY INC.....v.ouuurveerueieisiaerisimereesssssesssssssssssessessssessssssesssssssessssssesssssssessesssessssssns. | coneees .. 133.731 668,653 500,000 500,000 1,494 33,620 | 06/26/2006. | 06/15/2036.
755111 BW 0 [RAYtheon COMPANY........ocviemrremrrierriiaseriessiisesssesessessss s sssessssssss s sss s ssssnirens | nenes ..108.552 | oo 1,085,519 | .ocovevucen. 1,000,000 995,486 87 11/29/2011. | 12/15/2041.
756109 AR 5 [REALTY INCOME CORP........oesvvvviirrerisrnsiissesesssssses s s sssssssssssssessssssesness | coneees ...100.321 642,054 640,000 637,554 193 09/23/2014. | 10/15/2026.
760759  AH 3 [REPUBLIC SVCS INC......oouuuivieruurrisssesiiseesesssssessessssessesssessssssessssseses s sesseseesssssssesssssesesssssnnees | coneees ...108.596 439,814 405,000 440,479 (7,932) 12/10/2014. | 03/01/2020.
760759 AP 5 [REPUBLIC SVCS INC........ooiveeeuureiiiisriesisseesisssessssesssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssnss | coneies ..102.119 336,992 330,000 323,877 825 | ..ovvveervervvenreiiiens [ eererirveneriiiennniis [ 00003550 {100.3.879 [IDuiies | e 976 | oo 11,715 | 12/24/2013. | 06/01/2022.
767201 AL 0 [Ri0 TINtO FINUSA.....oourviiicrricserniiinenressessssssessesssssssssssssssssssessssssssssssssesssssssssssssssesssssonsssssssnnees | coneene | oo | wveveseenees | ceee IFE | . 976,995 | . 91.763 | oo 917,626 | oo 1,000,000 978,647 403 8,522 52,000 | 06/17/2011.| 11/02/2040.
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ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
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CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
775109 AZ 4 |[ROGERS COMMUNICATIONS INC 639,387 |...105.159 615,177 585,000 638,219 (897) ....31,883 | 09/26/2014. | 10/01/2043.
776743 AA 4 [ROPER INDS INC NEW......oovviiriirririinerisiesssssssiessisesissssissssssssssssssssssssssssssssssssssssssssssnsnss. | conenee | | eevenen] | vverieenn [ 402,045 |, 99.585 398,340 400,000 402,014 (30) 12/07/2015. | 12/15/2020.
776743 AB 2 [ROPER INDS INC NEW.......cccovvrirrrriirrerrinsnrisnnesnesnssssssssessessssssssssessessssssssssssssssssssssssessssnes | ooneeee oo | sevveresd [ rvvvricini | vvvrvsnernrnn.603,996 | . 99.552 602,289 605,000 603,988 (7 12/07/2015. | 12/15/2025.
78355H  JW 0 [RYDER SYSMTN BE.......oooooioeeeireeseeeeeseeseieisssssesssesssssessessssssssssssssssssssssssssssssssissssessssesssssssssessssonns | eovneee | oo | ceosesensnee | eerienFE | ovviriiennnn 402,116 | ... 99.393 397,570 400,000 401,613 (449) [ covvovrvvirecrriiieens [ e 000002550 |1000.2426 [ID.vvves | ovvecrviiererr850 | i 11/19/2014. | 06/01/2019.
828807  CG 0 [SIMON PrOPEMY GrOUD........vvveereereeeesaiceiessieeeiisseesessssesssssesssssssessssssssssssssssssssessssssesssssssessssssessees. | coveees ...106.595 532,977 500,000 502,204 (338) 11/25/2011. | 12/01/2021.
855244 AH 2 |STARBUCKS CORP ...103.725 655,540 632,000 629,572 15 06/10/2015. | 06/15/2045.
857477  AG 8 [STATE STR CORP......ciiiurirrrirerereestsesssesesssessssssssesssssesssessssessssessssessssessssssssesssssssssesssssssssesssns | coneees ...108.487 867,898 800,000 798,652 219 03/02/2011. | 03/07/2021.
857477 AL 7 [STATE STRCORP......covcmrreeierriiisersisisessessssssssssessssssnesssssssssssssssssssssssssssssssessssssssssssssesssssnsens | coneeee | oo | wveveseenees | voee IFE | i 499,190 | 98.820 494,101 500,000 499,598 47 05/08/2013. | 05/15/2023.
8577T1P  AQ 5 |STATOIL ASA. ...ttt nnns | ceniias ...101.422 892,514 880,000 874,642 89 11/25/2013. | 11/08/2043.
867229 AE 6 [SUNCOR ENERGY INC NEW......ccvviiuuireeimmreesimseresssaesssssssssesssssessessssesssssssessesssssessssssessssssssssssssens | coneees ...106.998 711,535 665,000 843,242 (4,475) 06/18/2014. | 06/15/2038.
86765B  AM 1 | SUNOCO LOGISTICS PARTNERS..........cosreurrernreerneesenessesesnssssenesssssssnssssssssnssssesssssnsssssssssnssssnnes | envssee | ao | vnseessnnees | eeeennFE | ovrriiiennnnnn.608,321 | oo 71515 432,665 605,000 605,345 (6) 10/29/2014. | 01/15/2043.
880591 EP 3 [ TENNESSEE VALLEY AUTH.....coooirirriereieriereieninesesseessessssessssessssessssessssessssesssssessssesssssenssensss | conenen | o [ eevnserernee | conen TFE [ i 487,470 |, 92.347 461,734 500,000 488,203 254 12/21/2012. | 12/15/2042.
882389 CC 1 |TEXAS EASTN TRANSMISSION CORP.......ccvvermmrreemmarressnessessssssssssessessssessssssessesssssssssssssssssssnness | coneeee 109.823 483,219 440,000 568,364 (5,146) 06/18/2014. | 07/15/2032.
883556 BE 1 | THERMO FISHER SCIENTIFIC INC......ooooerreimrrnmreerenenrisnnessessnsssesssssssssesssssssessssssssssssssssssssnnens | soneene | oe | wvervmseenees | voeeni2FE | v 424,018 | s 99.956 424,813 425,000 424,268 224 11/24/2014. | 02/01/2019.
883556 BF 8 | THERMO FISHER SCIENTIFIC INC........ocoirieiiimmreriimnreiisesesessnessissssesssssessesssssssssssssssssessssseeens | coneees 103.868 311,604 300,000 310,026 (1,049) 06/20/2014. | 02/01/2024.
887317 AT 2 [TIME WARNER INC......oovivirrrirriirneiisieeseiiss s sssessssssssssssssssssssssssssssssssssnsssssnssssnsssnnsss | soenees | o [ evevnsesrens | c00en2FE [ i, 393,168 | ... 99.450 397,798 400,000 394,762 1,450 11/24/2014. | 06/01/2019.
900212 AA 9 [TURLOCK CORP........corvrerimereesiernesinsresssessesssesssssssessssssssssssssessessssssssssessssssssessssssssssssssssesnesss | coneene | oo | wvesveseennes | ceren2FE | cviiiniennnn. 323,986 | . 92.312 300,013 325,000 324,077 37 11/20/2012. | 11/02/2032.
907818 DA 3 [ UNION PACITIC COM....vuurererreeraiesaresseeisesesseseesseessesessssesses st sss st sss st ssssnsssssssssnsssnssssenss | eenees ...110.026 550,128 500,000 499,439 180 02/05/2008. | 08/15/2018.
90783W  AA 1 | UNiON PACITIC RR CO..vvvvuvvverrairrissieesesisssesssessesssssssssssssss s sssssssssesssssssssssssssssssssssssssssssssssons. | aoveees ..113.615 411,313 362,022 362,022 07/20/2006. | 07/02/2030.
913017 AS 8 [United TEChNOIOGIES COMP......v.euuurreveuuireessasrresssseresssssessessssessssssssssssssessssssesssssssessssssesssssssesssssssenness | coseees ..128.374 641,872 500,000 564,410 (10,419) 14,583 | oo 43,750 | 08/21/2006. | 03/01/2021.
913017 BP 3 |UNITED TECHNOLOGIES CORP. ..121.842 609,211 500,000 498,993 20 14,122 30,625 | 05/13/2008. | 07/15/2038.
911308 AA 2 [UPS....oooieiiieeiiiceeiias s | s 2123999 | .. 1,239,987 | ..o 1,000,000 | ..oocoverneeee 1,115,676 (23,710) 12/05/2005. | 04/01/2020.
91159H  HA 1 [US BANCOM 4 1/8....uvrvierrerviircreriisesissssssissse s ssssss s ssssssssssssns | ceveees ...107.876 ...1,078,758 1,000,000 997,715 365 05/24/2011. | 05/24/2021.
92343V BR 4 | VERIZON COMMUNICATIONS INC......ooorrirmrrimmrermeresmeessenesseesssessssessssesssssesssessssssssssessssssssssessssnssses | seveene ...109.933 ...1,077,339 ...980,000 | ..ovvvvevne 1,041,347 (6,626) 01/16/2014. | 09/15/2023.
92343V BS 2 |VERIZON COMMUNICATIONS INC......ovvvrmmrriemmarrmeismsmreessssssesssssessessssssssssssesssssssessssssesssssssessssssnens | coveees ..113.928 672,174 590,000 710,398 (4,289) 118 | 37,760 | 06/17/2014.| 09/15/2033.
92343V CB 8 | VERIZON COMMUNICATIONS INC......oorvirmrrimmrirmerisnesisesisassssesssessssssesssssssssesessssssssesssssssssnesssenssses | seveeee ...101.260 399,978 395,000 399,040 (L) ] e | | 0002550 [100002.241 | D [ o 392 [ v 10,073 | 11/19/2014.| 06/17/2019.
929043 AG 2 [VOMNAUO REAIY.......vveeeeerverieereesiareisiseseesssresssssssessssesssssse s ssss s snsssnees | ceeeies ..106.108 | ....cccveeee. 1,061,083 | ...oovevvnes 1,000,000 996,964 417 12/07/2011. | 01/15/2022.
931142 BF 9 [WAL MART STORES INC.......ooreeureeriiiessiseissseisss st ssssssssssssssssssss st ssssssssssesssssssssnsss | ennees ...140.979 704,893 500,000 617,558 (5,536) 09/22/2009. | 02/15/2030.
931427 AA 6 |WALGREENS BOOTS ALLIANCE INC.........covvvveeucrreiimereeiienreissersessassenessssensesssssnsssssessesssssnssssnees | coneene | oo | wvesveneennes | cenenni2FE | 401,850 | . 99.812 399,248 400,000 401,450 (353) . 11/18/2014. | 11/18/2019.
931427 AC 2 |WALGREENS BOOTS ALLIANCE INC........cevrvvevurreeimnreesierressssersessnesnessssesssssseessssssessesssessssssnees | coneene | oe | wvervnseenees | veeeni2FE | viiiinerinnnnn. 738,593 [ s 90.459 664,870 735,000 738,492 (57) [ ceveererrveemermeiireenne | eevennerrriinsereriens [ o800 | 0eet 4769 | MN.ccoos [ o 4214 | 35,280 | 11/18/2014.| 11/18/2044.
25468P  CR 5 | Walt DISNEY COMPANY........rvermrrierrierrisisrisssesssesssssessesssssssssses s sssse s sssses s sssessssesssssesssesssssssines | sevisen ..100.097 | coovvoeene 1,000,970 | .ocvrevecn 1,000,000 989,346 224 | oo | oo | e 8125 {08193 (Do | oo 3,438 | s 41,250 | 11/29/2011. | 12/01/2041.
949746 UM 4 [WEIS FAGO & CO..uuvivvvueereeieareiiisaeseesssreessaessssssessssssssssssse s sssssessssssssssssssesssssssessssssesnsssens | coneees .. 114.512 618,365 540,000 559,228 (212) 09/03/2015. | 02/07/2035.
94974B BV 8 |WEIS FAIGO COuvovunveverireeiiieeieeeiss sttt ssssnsssas | arsinnn ...109.013 288,885 265,000 264,663 53 03/29/2011. | 04/01/2021.
94974B  FY 1 [WELLS FARGO CO MTN BE.......ccriiiireeiicrreisarsessnssssssssesssssssesssssssessssssssssssssessssssesssssssessssssnes | coveees ...100.939 857,985 850,000 851,836 (141) 06/20/2014. | 06/03/2026.
976656 CH 9 [WISCONSIN ELEC PWR CO..oouurivruuurrismmmrriesmmeseessssssessessessessssessssssssessesssseessssssesssssesessssssessssssnessess | coneens ...100.225 537,206 536,000 535,472 24 05/20/2015. | 06/01/2025.
98389B  AM 2 | XCEL ENERGY INC....ooovorurrirriirriineiissesiessisessssssssssssss s ssssesssssssssssssssssssssssssssssnsssssses. | seveeee ...107.475 397,657 370,000 400,632 (6,521) 12/10/2014. | 05/15/2020.
98978V AJ 2 [ZOETIS INC..ovoorevverrmrrissresiissessessseesis s ssssees | evveies ...100.117 400,466 400,000 401,410 (44) 11/16/2015. | 11/13/2020.
98978V AK 9 [ZOETIS INC.....ooiiiiiiriiiiiieiee i sssenins | sesiien ...101.345 760,090 750,000 751,273 (47) 11/16/2015. | 11/13/2025.
136375  BE 1 [CANADIAN NATLRY CO...ooourrieimmireiiimrriismseeiasssssssssssssssssessssssssssssssssssssssssssssssessssssssssssnsesssns | coveees ..132.224 661,119 500,000 593,229 (2,489) 09/28/2009. | 07/15/2036.
13645R  AS 3 [CANADIAN PAC RY CO NEW.....coiviimmmirrimmmireissmessissssssssssssssssssssssssesssssssesssssssssssssssssssssssssnnns | coneees e | e 2FE | i 374,839 | 94.129 352,985 375,000 374,846 T [ e [ 000002900 1102905 [FA.cooir | v, 531 [ 02/02/2015. | 02/01/2025.
T3755L  AK 3 [POtASH COM....vvouueiriieriaiiisisiissssis s s | s Al. ...105.048 ...1,050,478 (161) 06/17/2011. | 12/01/2040.
748148  PD 9 | QUEDEC PrOVINCE. ....urveuesiiriiesstisissssises e s s e e e snnesnnees | coseeee Al. . ..128.387 | ... ...1,283,874 ,123,206 (11,933) | cocvveenerneennnnrins | connrrvenssssnnnsssnies | venee 02128 [10005.239 | FA oo | oo 28,104 [ i 12/14/2005. | 02/09/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - 1SSUET ODIIGAtIONS. ... ivuiirirsiisiissrisiisiissieierensns sttt ssssssnsens | seneenns 116,686,248 XXX v 116,949,703 ,613,249 (255,134) 0 1,425,116 | ......... 4,837,217 XXX XXX
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Industrial & Miscell (Unaffiliated) - ial Mortgage-Backed Securities
15200W  AC 9 | CNP 2012-1 AB...ooiierreeieiieeeesisse e ssses st ettt ssst s nnsssnssnns | sesenee | oo | eosveseessens | ceeene AFE | e 999,993 |...101.880 | ...ccvvvuvec 1,018,804 | .............. 1,000,000 999,614 (107) | cevveeerrerrieenirenes | e | e 3.028 |..... 3.015 |AO...... 01/19/2012. | 10/15/2024.
294751 AV 4 [EQABS 2002 -3 M1.....ooiiicriiinriiineissieneissisnsisssisssssssssnsssssssssssssssssssssssssnsssssssnssnsssns | o | o [evvnsninnns | oo TEM | iiiii0000..19,385 [, 99.842 19,181 19,211 19,236 B89 [ [ [ e 6.039 |..... 5.568 | MON.. 06/23/2005. | 11/25/2032.
74332M  AA 3 [PROGRESS RESI TR 2015-SFR2......cccooiieriereriieseinsisesessssisesesssssssessssssssssssssnsssssnssssssssenssssnsesas | csenees | [ evvsneisnns | coee TFE [ ciiiniinn..879,982 | .. 97.584 858,741 880,000 879,882 (100) | covvvorerveereineriienies | cerviseniireeeieesiiees | e 2.740 |..... 2.718 |MON.. 06/02/2015. | 06/14/2032.
929227  ZC 3 [WAMU 2002 - ARTB A.......ooiiiis s | e 100.883 6,442 6,386 6,341 1 [OOSR (USRI OO 4.158 |..... 4.255 |MON... | . 10/05/2004. | 01/25/2033.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 1,905,684 XXX ...1,903,168 ....1,905,597 ..1,905,074 0 (137) 0 0] XXX XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
61754K  AC 9 |MORGAN STANLEY CAP 2007-IQ14..........covviriiieriinniiinniisniisssiissessesissssssssessssssssssssssssssssenssnes | eenees | or | wovneivnnnns | eond TEM | i, 254,252 | L. 99.940 244,914 245,063 247,681 (2,891) | oo | e [ e 5610 |..... 3.489 [MON... | ... 07/19/2012. | 04/15/2049.
61760V AQ 6 [MSC 2012 = CA AS......oooieeeereiee ettt nsssennns | arsiine ..103.128 | ..............1,031,280 | oo 1,000,000 | ...ooonene 1,001,021 (B49) | covveoerreerinrrienis | e | e 3773 |..... 3.728 [MON... | ... 03/28/2012. | 03/15/2022.
90269G  AE 1 [UBSCM 2012-C1 AS......c.iiiicicicinc i | cosis ..104.900 | oo 1,048,997 | .............. 1,000,000 | .............. 1,009,583 (1,553) | oo | e [ e 4171 |..... 3.968 [MON... | ... 05/08/2012. | 05/10/2045.
92978Y  AB 6 [WBCMT 2007-C32 A2......ooeoiieseiesessssasess s sess st ss sttt ss sttt nnsssnnes | annsias ...100.247 149,805 149,436 151,454 (1,894) 5.922 MON... 06/25/2012. | 06/15/2049.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 2,424,934 XXX 2,474,995 2,394,499 2,409,740 0 (6,687) 0 0 XXX XXX | .. .9,060 ..102,420 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............ouriiiieiiiii s | ensiiases 121,016,865 XXX ...121,327,867 | .......... 117,032,117 | ... 119,928,062 0 (261,958) 0 0] XxX XXX | e 1,444,075 | ........ 4,983,204 XXX XXX
Totals
7799999. Total - ISSUET OBGALIONS. ... | ensieaes 162,171,268 XXX ...165,947,395 156,526,022 | .......... 160,697,469 0 (355,425) 0 0] XxX XXX XXX 211721 7,185,112 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 32,579,268 XXX 33,685,975 32,779,154 0 ..102,062 0 0] XxX XXX XXX .122,455 ,108,306 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie: 2,424,934 XXX 2,474,995 2,409,740 0 (6,687) 0 0] XxX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 1,970,195 XXX 1,964,424 0 (1,072) 0 0] XxX XXX 102,347 XXX XXX
8399999, GTaNG TOtAl = BONMAS.........vuerreeeiriererieseeeisesessesis et esseess s es skttt | eessisees 199,145,665 XXX 192,958,590 ..197,850,787 0 (261,122) 0 0] XXX XXX 8,498,185 XXX XXX
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3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to| Current Year's Current Year's Other- Total Change in NAIC
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NONE
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Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Changein | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
04314H 10 5 [ARTISAN PTRNS FDS INC....ooovoiorrcerirnncninenicesinssese s | cresenens | coe | oosininanens 12,840.958 | ....................344,394 | ... 26.820 344,394 329,841 (30,525) (30,525) L | 11/20/2015.
25264S 65 0 [ DIAMOND HILL FDS.....cooooooeeeeuiueeeesmmmsesssssssssesssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssasssssssssssnnns | evevenens | coe | coosesmeenend 49,039.872 1,168,620 23.830 1,168,620 1,155,452 (20,512) (20,512) L | 12/21/2015.
744336 50 4 |PRUDENTIAL INVT PORTFOLIO 12 50,171.184 1,188,054 23.680 1,188,054 1,215,128 21,238 (38,975) (38,975) L | 12/17/2015.
922040 10 0 |VANGUARD INSTLINDEX FD.....oovvvvvnrrrrrnnrnrrnnnnsnnssnsssssnsnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | avovison | cos [ covvesssesend 47,037.133 | ...ccc0000.... 8,778,070 | ..o 186.620 8,778,070 7,263,249 211,631 (92,793) (92,793) L | 12/23/2015.
30249V 10 9 |Victory Integrity Small Cap Value. ..11,213.800 255,787 22.810 255,787 365,304 50 (49,626) (49,626) L | 12/30/2015.
94987W 73 7 |WELLSFARGOFDS TR 108,694.970 | ................ 1,104,341 | ........ 10.160 1,104,341 1,214,229 40,203 (73,656) (73,656) L | 12/30/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 12,839,266 XXX 12,839,266 11,543,202 0 273,122 0 (306,087) 0 (306,087) 0 XXX XXX
Common Stocks - Mutual Funds
256206 10 3 [Dodge & CoX INt StOCK FUNM..........ccivvvveeeeuriieiiiiis i sesssssesssssssssssssss s sssssssessssesnsnss | sevseiees 27,570.312 1,005,765 36.480 1,005,765 890,996 22,632 (151,453) (151,453) L | 12/24/2015.
411511 30 6 |Harbor INternational INSt.........c..ccuiuiiiiiiriicii it sse st sssenesinessiens | sesvinens | aoe | eeereneiinens 13,338.434 792,703 792,703 770,277 13,754 (67,797) (67,797) L | 12/21/2015.
683974 50 5 |Oppenheimer Developing Mkts Fds Cl. 23,412.791 702,150 702,150 798,933 5,207 (118,002) (118,002) L | 12/03/2015.
722005 62 6 |Pimco All Asset Fund - Instl 89,190.196 909,740 909,740 1,066,871 34,825 (121,755) (121,755) L | 12/31/2015.
922908 64 5 [Vanguard Index TR 5,514.226 820,076 . 820,076 805,862 11,887 (23,018) (23,018) L | 12/24/2015.
9299999. Total - Common Stocks - Mutual Fund 4,230,433 XXX 4,230,433 4,332,939 0 88,305 0 (482,024) 0 (482,024) 0 XXX XXX
9799999. Total - Common Stock. 17,069,699 XXX 17,069,699 15,876,142 0 361,428 0 (788,112) 0 (788,112) 0 XXX XXX
9899999. Total Common and Preferred Stock. 17,069,699 XXX 17,069,699 15,876,142 0 361,428 0 (788,112) 0 (788,112) 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........0, the total $ value (included in Column 8) of all such issues $..........0.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

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

912810 QU 5 |UNITED STATES TREAS BDS.......cccovvvemrieinireierinsieninines 02/13/2015........ Goldman Sachs... 421,898

912810 QX 9 |UNITED STATES TREAS BDS......c.covvemrrcineirererncierienes 01/27/2015........ MLPES INC..ovieiceiee e 1,038,923

912828 A4 2 |UNITED STATES TREASNTS........... 03/03/2015........ Citigroup GIObAl MKES..........ovvviiiiiiiciics s 894,163 ....880,000

912828 D5 6 |UNITED STATES TREASNTS........... 02/23/2015........ MLPFES INC..iiiiicisiies s 1,404,946 | oo 1,370,000

0599999.  Total - BONAS = U.S. GOVEIMIMENL.........c.oiuciiiieitiiiiiecteteccteeteete ettt c ettt et st eten s aetesesaesesenssees  etessesesesssassesssesesessssseessssesebessssssessssetesesessesensesetesesessesannsetesasansesansnsesesanansesansssens 3,759,929 | oo 3,600,000
Bonds - Industrial and Mi:

00507U AP 6 | ACTAVIS FUNDING SCS. 03/12/2015........ VARIOUS ..ottt 498,177 ....493,000

00507U  AS 0 |ACTAVIS FUNDING SCS. 03/12/2015........ VARIOUS ...t 1,021,902 .1,010,000

29358Q  AE 9 |[ENSCOPLC......cooviverrirerrrierieninns 03/12/2015........ VARIOUS ..ot 607,949 ....600,000

65504L AN 7 |NOBLE HOLD INT LTD........ 03/19/2015........ VARIOUS ..ottt 580,970 100:585,000 | oo 62

00287Y  AQ 2 [ABBVIEINC.......ccccouvrnec 05/14/2015........ VARIOUS ...ttt 1,014,908 | .ooovvi 1,015,000

008916 AN 8 | AGRIUM INC.......oiiriiiiiereeiereieie st | sesesiseninnines 06/02/2015........ Millennium Advisors LLC 48,361 45,000 1,273

042735  BE 9 |ARROW ELECTRS INC......cootvieiiiiiieiieineiesesieienisssesnienes 03/02/2015........ VARIOUS ..ottt 522,406

00206R AR 3 |AT&TINC 02/24/12015........ RBC Capital MKES.........ccoevnrirereirreieiccieiees 497,732

04650N  AB 0 |AT&TINC 09/03/2015........ Credit Suisse Securities USA 450,236

14040H  BJ 3 [ CAPITAL ONE FINL CORP.....cvviurieirieriieienisisiessisesienisessssesseesienes 10/30/2015........ VARIOUS ...ttt 1,004,221

151020 AU 8 | CELGENE CORP 5.000% 8/15/ 08/12/2015. VARIOUS..... 947,857

12572Q  AG 0 [CME GROUP INC.......ooiriiiririieinicieissiessesis s nsnes 03/10/2015........ VARIOUS ..ottt 564,567

200340 AQ 0 |COMERICA INC 04/15/2015........ Millennium Advisors LLC 141,921

126408 HD 8 |CSXCORP . 10/20/2015........ CItIgroup GlODAI MKLS.........ccouvrveiiirerii s 942,760

126650 CJ 7 |CVSHEALTHCORP  2.800% 7/20/.......ccouveivrecrimrirerirerirennns 07/20/2015........ Barclays Capital Inc 389,711

126650 CN 8 |CVSHEALTHCORP  5.125% 7/20/......ccvveriemirirrcrirircirnrirenne 07/20/2015. VARIOUS..... 1,195,663

235851 AR 3 |DANAHER CORP DEL............... 09/15/2015........ CiItIGrOUP GIODAI MKES.........oveeveieiieiiii ettt 553,801

250847  EK 2 | DETROIT EDISON CO.....coevurererrriiireeiniersseireresissisesisesssesessenenes 06/01/2015........ Wells Fargo..........ccoevvevnne 729,146

278865 AR 1 |ECOLAB INC......cccosiurirrrririrnrirnns 01/16/2015........ Citigroup GIObAl MKES.........oouviviiiiiiiciic s 502,504

423074 AZ 6 |HEINZHJCO 07/02/2015........ CHIGrOUP GIODAI MKES.........oveeveeirieiieriesiiei et enes 498,865

423074 AV 5 |HJHEINZ CO 5.200% 7/15/. 07/02/2015. Barclays Capital Inc 846,651

582839 AJ 5 |MEAD JOHNSON NUTRITION CO 11/04/2015........ VARIOUS ..ottt 403,535

68268N AN 3 | ONEOK PARTNERS LP. 03/20/2015........ Deutsche Bank 499,910

68268N AP 8 | ONEOK PARTNERS LP. 03/20/2015........ Deutsche Bank 957,984

68389X  AH 8 [ORACLE CORP........oevirriiririitiierinsiiesisese s sssssseesienes 10/23/2015........ Barclays Capital Inc 92,597

694308  HN 0 |PACIFIC GAS & ELEC CO......ovvvererieieisricrniseeniseieeisninnes 11/10/2015........ RBC Capital MKES.........ccoeverirerericieriniicririnnes 934,061

69352P  AH 6 [ PPL CAP FDG INC....voririiiririieiseicieris et ssnen 11/27/2015........ Wells Fargo........ccevevcenne 712,670

74332M  AA 3 |PROGRESS RESI TR 2015-SFR2 06/02/2015........ Deutsche Bank 879,982

T4340X  BE 0 [PROLOGIS.......cciviiiiriieiiieieissieiesis st 11/04/2015........ VARIOUS ...t 555,385

74456Q AV 8 |PUBLIC SVC ELEC GAS COMTN BE.......cccocvviiirmirierercienines 04/13/2015........ MErTll LYNCR.....ooniecce e 819,516

776743  AA 4 |ROPER INDS INC NEW................ 12/07/2015........ VARIOUS ..ot 402,045

776743  AB 2 |ROPER INDS INC NEW................ 12/07/2015........ MLPFS INC..oviiiiieiseise s 603,996

855244  AH 2 | STARBUCKS CORP.. 06/10/2015........ MOrgan StanIEY ..o 629,557

949746 UM 4 | Wells Fargo & Co. 09/03/2015........ US BANCOTP. ..ttt 159,561

976656 CH 9 |WISCONSIN ELEC PWR CO.....covvvviireiirieisineieeiersieneenes 05/20/2015........ Morgan Stanley..........c.oueiiniieneese e 535,448

98978V AJ 2 [ZOETISINC...covoevrerreieriirnns 11/16/2015........ VARIOUS ..ot 401,454

98978V AK 9 [ZOETIS INC...vvvrerrvririririiis 11/16/2015........ CItIGroUP GlODAI MKLS. .......vvervvierisriieesi s 751,320

13645R  AS 3 | CANADIAN PAC RY CO NEW 02/02/2015........ Morgan Stanley. 829,643

3899999. Total - Bonds - INAUSHTIAl ANA MISCEIIANEOUS..............cv.iveiveieeiiereiieiieieieiesee ettt ss ettt e i steseeseesssssetesiess eessessessesassessesssesesessessetessessebses et esses et eesensesses et essessessesensessessessssensessesansessessesnsan 23,728,972

8399997, TOtAl - BONMS = P 3.ttt £e £E1eHE SRR 27,488,901 | oo 27,043,000 62,722
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
8399998. Total - Bonds = SUMMANY IEM fTOM PAIE 5.ttt ettt es et setses e st seseesesseesetanee | eesetessesseseeseseeseeeeeeseeseeeeaeseeseeeEeeEeEteEseEseEee8eEeEoeE 4Lt oEAeEeEeeE 401 eE e EeeEoEAeEeEeeEeEEeE e e aeEoe Ao e oA Aot eeAeE e EaeEeeheeseE et eeEenteb e et ens et et st antennnsss et 1,897,978 | ..o 1,905,000

8309999, TOAl = BOMGS. ... .. rveeeeerreeeissssssesersse s essseesans s seesase e ess e ee 8818288880841 8 4881088848880 840081 e0E e 4E1eLEeeE et oL LR eEE e L8R eE 1oL R AL L L LR LR LR R R LR LR LA R LR E R R LRttt tares 29,386,879 | oo 28,948,000 | ..o s 62,722

Common Stocks - Industrial and Miscell

04314H 10 5 | ARTISAN PTRNS FDS INC.....cvouiirmiirireiiniineiieeisssesss i 11/20/2015........ national financial Serv.............ccoeerernerenennns 1,162.453 31,688 XXX

25264S 65 0 [DIAMOND HILLFDS.................. 12/21/2015........ national financial serv 228.327 5,452 XXX

744336 50 4 |PRUDENTIAL INVT PORTFOLIO 12.... 12/17/2015.. VENDOR CODE 000 NOT IN TABLE. 1,661.609 39,999 XXX

922040 10 0 |VANGUARD INSTL INDEX FD......... 12/23/2015........ Dividend Reinvestment 1,140.960 211,631 XXX

30249V 10 9 | Victory Integrity Small Cap VaIUE..........c.ovurereviereieirieeriesce et 12/30/2015........ Dividend Reinvestment.. 163.857 5,186 XXX
94987W 73 7 |WELLS FARGO FDS TR....ooitiuiiiiniiisisssisssisssssessssssssssisssssssssans 12/30/2015........ Dividend Reinvestment.. 5,034.552 53,281 XXX

9099999. Total - Common Stocks - INAUSIIAl ANA MISCEIANEOUS........c. ettt he fesess st see e h et f 8 £ o080 E 8088488000808 bbbttt e eees 347,239 XXX 0

Common Stocks - Mutual Funds

256206 10 3 | Dodge & COX INtl STOCK FUNG........cvvuiirviiiirireiiisiscie it 12/24/2015........ Dividend Reinvestment...........cocvvvveinrneeernninnns 626.937 22,632 XXX

411511 30 6 |Harbor Intermational INSt.............coiieiiiieee e | erieerneienene 12/21/12015........ Dividend Reinvestment............ccocvvrererncirerninnns 615.460 36,306 XXX

683974 50 5 | Oppenheimer Developing Mkts Fds Cl 12/03/2015........ Dividend Reinvestment.. 168.525 5,207 XXX

722005 62 6 |Pimco All Asset Fund - Instl............... 12/31/2015........ Dividend Reinvestment.. 3,270.417 34,825 XXX

922908 64 5 |Vanguard Index TR.......ccccovvirirrnisinnnee. 12/24/2015........ Dividend Reinvestment................cccccceveevererriincnanne 80.435 11,887 XXX

9299999.  Total - COMMON SOCKS = IMUIUI FUNGS. ...tttk o6H 40 E L0 E L E L E L E £ E bbbt s 110,858 XXX

9799997, Total - COMMON SEOCKS = P 3...........c.oiiitiieieiteieicectete ettt cae ettt et saeae s s etetesasaesesessetes  etsesesesassssessssssetessssssesassesetesssesesaesesesesssaesessesesetessssesessesesesesaesesesseseses s sesetesses et et s sesebasseees et ssetebsseeesassesetebansceesansseetesanessennntets  avnes 458,097 XXX

9799998. Total - Common Stocks - SUMMANY HEM fIOM PAE 5.ttt eb ks eebs st e s kL8888t s .94 XXX

9799999, TOtAl - COMMON SHOCKS. ...ttt ettt s ket E o8 eeE ko0 EeeE e £E1e0EoeEeeesoEE e E e E e 08 SR e f S8 EEEE e E 88 f 88 E e e8RS0 E bbbttt eeies 458,191 XXX

9899999.  Total - Preferred and COMMON STOCKS..............ceuiiiieieieiiieieicteteeecetete ettt et sae et esetetessaetesessetes  eesssesesessssessssssesesesssassessesetessssseeesesesesesasses s sesesesessesesansesesesassesasssses et s ssseseses et et s sesesesesset et ssesesesenssensssesesannssesessseetesanasssnannaete  avees 458,191 XXX

9999999. Total - Bonds, Preferred @nd COMMON SOCKS...............cuuuiiueiieriiireieiieiieiieieseiiesi et eseesiaee | eebsesseeeseees s b ses et e s8R E bbbttt eres 29,845,070 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

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el 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 B/ACV. 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) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
3128P7 X9 9 |FHLMCPC GOLD CASH 20. .. | 12/15/2015. | PRINCIPAL RECEIPT. 257 414 257 414 265,599 265,443 (8,029) (8,029) 257 414 0 3,220 | 01/01/2033.
312928 AQ 3 [FHLMCPC GOLD CASH 30. .| 12/15/2015. | PRINCIPAL RECEIPT. 127,661 .133,186 133,148 (5,487) 127,661 0| 1,804 | 10/01/2042.
312928 AU 4 |FHLMC PC GOLD CASH 30. .. | 12/15/2015. | PRINCIPAL RECEIPT. 159,084 .166,865 166,840 (7,755) 159,084 0 2,226 | 12/01/2042.
312946 N9 3 |FHLMCPC GOLD COMB 30 .| 12/15/2015. | PRINCIPAL RECEIPT. 182,758 .199,320 199,293 | ..o [ eeeeees(16,536) | s [ (16,536) 182,758 0| 3,704 | 03/01/2041.
3132HM K2 6 |FHLMCPC GOLD PC 30YR ..| 12/15/2015. | PRINCIPAL RECEIPT. .156,096 .163,267 163,258 (7,162) 156,096 0 2,220 |09/01/2042.
31417E SS 1 |FNMAPASS-THRU LNG 30 YEAR.......cccovivmirmiriirinrinninrinnens .. | 12/25/2015. | PRINCIPAL RECEIPT. . ..59,845 | ... ..59,302 59,303 542 59,845 (1] I 727 | 01/01/2043.
31417F ML 9 |FNMAPASS-THRU LNG 30 YEAR.. .. | 12/25/2015. | PRINCIPAL RECEIPT. 33,346 | ..ccooouue 33,346 | ............. 31,116 31,123 2,223 33,346 0 308 | 01/01/2043.
31417TH CR 3 |FNMAPASS-THRU LNG LP SF30YR.. .| .. | 12/25/2015. | PRINCIPAL RECEIPT 214,866 214,866 224,972 224,872 | .o | eereeend(10,008) | o [ i (10,006) 214,866 0 07/01/2043.
36202D YY1 [GNMA Il Pool 3427 .| 12/20/2015. | PRINCIPAL RECEIPT. 38,376 37,652 725 38,376 0 08/20/2033.
36290S 5M 9 [GNMA Il Pool 616552 .| 12/20/2015. | PRINCIPAL RECEIPT. 66,758 71,137 (4,379) 66,758 0 08/20/2034.
36225A KR 0 |GNMA PASS-THRU 780304 .. | 12/15/2015. | PRINCIPAL RECEIPT. 67,712 73,991 (6,279) 67,712 0 07/15/2021.
36225B 4C 9 |GNMA PASS-THRU 781719 ..| 12/15/2015. | PRINCIPAL RECEIPT. e 49,933 52,470 (2,536) 49,933 0 02/15/2034.
911759 GL 6 |Housing Urban Development. .. 1 08/01/2015. | VARIOUS. 51,000 | .. 50,092 104 50,195 805 805 1,372 | 08/01/2018.
0599999. Total - Bonds - U.S. Government oo 1,464,849 | ........ 1,464,849 | .......1,531,831 | ........... 1,528,621 | ..occvvvennennd 0 (64,576) [ 1,464,045 0 805 805 | ....... 26,800 XXX
Bonds - U.S. States, Territories and P
235308 RA 3 |Dallas Tex Indpt Schi Dst .. | 06/20/2015. | Raymond James 587,660 507,500 504,946 (279) (279) 504,667 | ...ovvovveienes | e 82,993 | ........ 82,993 | ....... 24,635 | 02/15/2035.
57419P_ JR 1 |[Maryland St Comnty Dev Admin .. 103/01/2015. |MATURITY ..o | cosresssnisssissssnisns | cosssesiens 410,000 .410,000 410,000 0 410,000 0. 10,804 | 03/01/2015.
1799999. Total - Bonds - U.S. States, Territories & Possession: 997,660 .917,500 914,946 0 (279) 0 (279) 0 914,667 0 82,993 82,993 | ....... 35,439 XXX
Bonds - U.S. Special Revenue and Special A
235241 LT 1 |DALLAS TEX AREA RAPID TRAN.... . | 05/20/2015. | Funb-Funds Il 561,230 500,000 502,500 501,268 (81) (81) 501,187 ..14,668 | 12/01/2034.
3128M4  JF 1 |FG G02662 .| 12/15/2015. | PRINCIPAL RECEIPT. 34,419 36,289 | ...oveereienis | e (1,870) (1,870 34,419 0. 1,162 | 07/01/2034.
31292H NC 4 [FGC 01287 ..| 12/15/2015. | PRINCIPAL RECEIPT. v 19,311 19,552 (242) (242) 19,311 0 595 |01/01/2032.
3128M7 VT 0 |FGG 05726 .. | 12/15/2015. | PRINCIPAL RECEIPT. 83,038 87,959 | ..o [ v (4,921) (4,921) 83,038 0 | 1,976 | 08/01/2039.
3128MJ DE 7 |FGLMC G08100 .. | 12/30/2015. | Undefined 0 0 0 0 0 12/01/2035.
3128X4 UZ 2 |FHLMC 5.625. .. | 11/23/2015. | CALLED @ 100.0000000 ... 1,000,000 ..1,000,000 967,624 796 968,420 [ .....covvvvivni | cerieas 31,580 | ......... 31,580 | ....... 56,250 | 11/23/2035.
312935 H8 5 |FHLMCPC A8-8355. .| 12/15/2015. | PRINCIPAL RECEIPT. v 12,158 ..72,158 72,894 (735) 72,158 0. 1,386 | 09/01/2039.
3128M7 LX 2 |[FHLMCPC 5442 ..| 12/15/2015. | PRINCIPAL RECEIPT. ...70,845 ...70,845 77,681 (6,836) 70,845 (11 I 2,735 | 07/01/2032.
3128M8 3G 7 |[FHLMCPC G06799 GOLD COMB 30.........ooomreeerrerrrcireniiann .| 12/15/2015. | PRINCIPAL RECEIPT. . 182,732 | .. 182,732 186,925 (4,193) 182,732 0 2,930 | 11/01/2041.
3137B4 HD 1 |FHLMC REMIC SERIES 4247 .| 12/15/2015. | PRINCIPAL RECEIPT. 245,088 245,088 265,472 20,384) (20,384) 245,088 0 5,232 | 12/15/2042.
3138EB PJ 8 |FN AK6724 .. | 12/25/2015. | PRINCIPAL RECEIPT. 45,100 (917) (917) 44,183 0 612 | 03/01/2042.
31371K Y7 0 [FN 254634, .| 12/25/2015. | PRINCIPAL RECEIPT. 18,108 (33) (33) 18,076 0 [ 443 | 02/01/2023.
313838 TH 3 [FN 511852 .. | 12/30/2015. | VARIOUS. 52,895 | ..o | e (1,721) (1,721) 51,174 0 553 |07/01/2029.
31402C U6 7 |FN 725205, .. | 12/25/2015. | PRINCIPAL RECEIPT. e 40,444 40,448 (3) (3) 40,444 0 03/01/2034.
31404V TS 7 |FN 780061 .| 12/25/2015. | PRINCIPAL RECEIPT. 66,120 66,063 57 57 66,120 0 05/01/2034.
31407F GC 8 |FN 829195, .. | 12/25/2015. | PRINCIPAL RECEIPT. e 11,900 | s 11,900 11,528 371 371 11,900 0 07/01/2035.
31408F GA 1 |FN 849893 .| 12/25/2015. | PRINCIPAL RECEIPT. 7,883 7,883 7,351 7,521 363 363 7,883 0 11/01/2023.
31408G Y2 7 |FN 851329, .. | 12/25/2015. | PRINCIPAL RECEIPT. 31,590 ...31,590 31,230 360 360 31,590 0 02/01/2036.
31419A  KZ 9 [FN Pool AE0311 .| 12/25/2015. | PRINCIPAL RECEIPT.........cooviiriiiriinriiinniieniinnis | oo | oo 108,944 .108,944 109,030 (86) (86) 108,944 0 08/01/2040.
31371K  7E 5 |[FNMAPASS-THRU 254793 .| 12/25/2015. | PRINCIPAL RECEIPT. v 46,402 46,509 (107) (107) 46,402 0 07/01/2033.
31381D  2J 3 |[FNMAPASS-THRU 458077 .. | 12/25/2015. | PRINCIPAL RECEIPT. 21,572 23,112 [ e | e (1,540) (1,540) 21,572 0 08/15/2027.
31385) DJ 4 |FNMAPASS-THRU 545605 .| 12/25/2015. | PRINCIPAL RECEIPT. 24,404 26,670 (2,265) (2,265) 24,404 0 05/01/2032.
31403D T8 2 [FNMAPASS-THRU 745875 .. | 12/25/2015. | PRINCIPAL RECEIPT. v 43,986 ATAT5 | | v (3,189) (3,189) 43,986 0 09/01/2036.




'y

Annual Statement for the year 2015ofthe  UNited Transportation Union Insurance Association

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
el 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 B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descrip n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
31403U PF 2 |[FNMAPASS-THRU 758322 .| 12/25/2015. | PRINCIPAL RECEIPT. 41,788 41,768 (1,762) 40,007 0| 1,052 | 12/01/2033.
31416C FS 0 |FNMAPASS-THRU 995777 .. | 12/25/2015. | PRINCIPAL RECEIPT. 174,996 174,328 | oo | e (13 412) [ [ (13,412) 160,916 0 5,389 | 04/01/2033.
31396Y 82 9 |FNR2008-26 ZK .. | 12/25/2015. | PRINCIPAL RECEIPT. 290,377 338,517 2,486 341,002 0 04/25/2038.
358266 BW 3 |FRESNO CNTY CALIF PENSION OBLI PEN........cccccoooniiniiniinnnes .. | 10/05/2015. | Call 552,922 579,182 4,486 583,668 |.....ccoocovveein | ceniaa 26,332 | ......... 26,332 | ....... 34,236 | 08/15/2019.
60415N  E7 3 |MNSHSG 6.51 .. | 12/01/2015. | VARIOUS. ..41,200 40,165 (94) 40,072 | oo [ s (9,828)] .......... 9,828) ] ......... 1,973 | 01/01/2032.
64970M XL 2 [New York NY City Hsg Dev Corp .| 11/01/2015. | VARIOUS. .315,000 315,000 0 315,000 0 11/01/2017.
658196 2T 6 |NORTH CAROLINA EASTN MUN PWR A TAX.....cooovumremrinrinnins .. | 01/01/2015. | MATURITY. 500,000 500,000 500,000 0 500,000 (] I 11,700 | 01/01/2015.
64970M ZS 5 |NY Hsg Dev Corp .. | 11/02/12015. | VARIOUS. 160,000 .166,400 162,144 | oo [ e 4,333 4,333 166,477 | .o [ a6 4TT) | e (BATT) | 6,312 | 05/01/2017.
70227N BC 2 |PASADENA CALIF PENSION FDG........cccoocimiimiiniincinciscisnis .. | 05/15/2015. | Call . . 794,790 760,113 (2,600) (2,600) 757,514 | s [ e (7,614) | e (7,514) | 27,488 | 05/15/2022.
915137 5T 6 |UNIVERSITY TEX UNIV REVS . | 11/05/2015. | Funb-Funds Il .....1,106,900 | ........ 1,000,000 . e 1,159,026 | | e (6,674) (6,674) 1,152,362 | ..o | .....(45,452) | ........(45,452) | ....... 56,760 | 08/15/2030.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments ....6,799,569 | ........ 6,641,195 ..6,797,162 6,811,297 0 (60,413) 0 (60,413) 0 .6,750,884 .....253,384 XXX
Bonds - Industrial and Miscell
00507U AP 6 [ACTAVIS FUNDING SCS .. | 12/04/2015. | Millennium Advisors LLC 99,487 | ............ 98,000 (2) (2) 97,993 | oo | e 1,494 | 1,404 | L 2,140 |03/12/2020.
039483 AU 6 |Archer Daniels .| 07/01/2015. | tender offer. 590,710 500,000 470,566 364 364 470,930 | .o | 119,780 | ... 119,780 | ... 21,351 | 09/15/2035.
00206R AR 3 [AT&TINC .. | 06/30/2015. | Goldman Sachs 89,670 ...80,000 (888) (888) 89,609 1,740 | 02/15/2019.
07388Y AB 8 |BEAR STEARNS CMBS 2007-PWR16.. . | 10/14/2015. | PRINCIPAL RECEIPT. 151,721 151,721 170,419 | [ v (18,699) | ... ..(18,699) 151,721 0 06/11/2040.
075887 AX 7 |Becton Dickinson .| 08/10/2015. | Goldman Sachs 498,095 14 14 498,109 | ..o | e 16,031 | ......... 16,031 | ....... 18,611 | 11/12/2040.
10112R  AQ 7 |BOSTON PPTYS LTD PARTNERSHIP ..| 11/12/12015. | Goldman Sachs 86,216 | ..coovviciricies [ e (1,923) (1,923) 84,292 10/15/2019.
12189T BC 7 |BURLINGTON NORTHN SANTA FE CP... .. | 06/30/2015. | Morgan Stanley. 94,597 (959) (959) 93,637 10/01/2019.
14040H BE 4 |CAPITAL ONE FINL CORP .. | 11/04/2015. | Sumridge Partner: .100,000 99,815 36 36 99,851 [ oo | e 41 | A 2,518 | 04/24/2019.
124857 AL 7 |CBS CORP NEW. .| 03/20/2015. | VENDOR CODE *** NOT IN TABLE 0,000 49,249 34 34 49,283 563 674 | 08/15/2019.
151020 AN 4 |CELGENE CORP .| 07/17/2015. | Southwest Securities . . .105,000 104,258 88 88 104,346 515 | o815 | 1,588 | 05/15/2019.
166764 AH 3 |CHEVRON CORP NEW. .. | 03/09/2015. | Merrill Lynch e 1,035,570 | ... 1,000,000 990,950 992,450 120 120 992,569 [ ...oooviriini | e 43,001 | ........43,001 | ........ 6,648 | 06/24/2023.
12572Q AE 5 |CME GROUP INC .. | 03/09/2015. | KeyBank Cap Mkt: 1,022,470 | ... 1,000,000 996,910 997,517 77 77 997,594 | ... | e 24,876 | .......24,876 | ....... 14,500 | 09/15/2022.
24422E QF 9 [DEERE JOHN CAP CORP MTNS BE........coccoovviiiiivenieniirenis .| 10/23/2015. | Millennium AdVisOrs LLC...........cc.ouvvummriimmiinnriinens | e | o 106,555 | ........... 100,000 102,347 (804) (804) 101,543 5,012 5,653 | 04/13/2017.
233331 AT 4 |DTEENERGY CO .. | 11/04/2015. | Millennium Advisors LLC 99,868 .100,000 99,883 19 19 99,902 (34) (34) 2,267 |12/01/2019.
278865 AR 1 |ECOLABINC .. | 06/30/2015. | Sumridge Partner: 91,063 | .. ...92,000 3 3 91,960 (898) (898) 949 | 01/12/2020.
29379V BD 4 |ENTERPRISE PRODS OPERLLC ..| 1112/12015. | Wells Fargo, 93,951 | .o 95,000 94,875 22 22 94,897 | ..o | e (946) | ...oorveene (946) | .......... 2,611 |10/15/2019.
204751 AV 4 |EQABS 2002-3 M1 .. | 12/25/2015. | PRINCIPAL RECEIPT. 97 97 98 97 0 0 97 0 4 | 11/25/2032.
26884A BC 6 |ERP OPER LTD PARTNERSHIP. .| 07/17/2015. | GoldMan SAChS............ccvuuuriuieriirriiierieciiieniieniins | o | o 100,181 | ........... 100,000 | ........... 100,081 100,081 (10) (10) 100,071 | oo [ e 10 | o 110 | .......... 2,560 |07/01/2019.
36828Q KP 0 |GE CAP CMBS 2005-C1 .. | 12/30/2015. | Undefined 0 0 0 0 0 0 0 06/10/2048.
377372 AD 9 |GLAXOSMITHKLINE CAP INC .| 03/16/2015. | BNP Paribas. 562,945 | .......... 500,000 | ........... 549,220 521,318 [ | e (1,237) (1,237) 520,081 [ ..o | o 42,864 | ......... 42,864 | ... 9,495 | 05/15/2018.
20173Q AB 7 |GREENWICH CAP CMBS 2007-GG9.......cccoooerverrvireriireriireriinns ..| 03/13/2015. | PRINCIPAL RECEIPT. 279,048 279,048 288,291 280,507 [ ..o [ i (1,460) (1,460) 279,048 0 3,089 | 03/10/2039.
40414L  AF 6 [HCPINC .. | 12/04/2015. | VARIOUS. 94,242 | ... 90,000 94,826 (606) (606) 94,220 23 23 3,205 | 02/01/2019.
423074 AZ 6 [HEINZHJCO <. | 12/04/2015. | WellS Fargo...........cvveueriiriiicriiseriissiisesiiessisesisens | coereiiesisesissneniiens | coveeseons 100,361 | ..o 100,000 17 17 99,790 | ..o | e DT | BT | s 1,182 | 07/02/2020.
459200 GM 7 |[INTERNATIONAL BUSINESS MACHS..........coooomvinriirriiieriiis .| 11/13/2015. | Citigroup Global Mkts. ....1,164,760 ..1,000,000 ceveennn 1,109,265 (23,383) (VA1) IR 1,085,881 | ..coovrecerveres | e 78,879 | ... 78,879 | ..o 82,181 | 10/15/2018.
501044 CH 2 |KROGER CO .. | 11/12/12015. | Millennium Advisors LLC 85,091 86,902 [ ...ovverrienis | e (1,928) (1,928) 84,974 | .o | el 118 | 118 | 6,112 | 01/15/2020.
609207 AB 1 |MONDELEZ INTL INC 1 08/10/2015. | MLPES INC....ooovvvniiiiiiiiiiisissississinns [ s | cvieniens 426,769 414,583 30 30 414,613 | | 012,156 | 12,156 | e 17,015 | 02/01/2024.
61166W AP 6 |MONSANTO CO NEW. .. | 05/13/2015. | Morgan Stanley. 583,571 601,402 601,431 1 1 601,432 | ..coovvccricns | enn(17,861) | ... (17,861) | ... 23,071 | 07/15/2044.
61754K  AC 9 [MORGAN STANLEY CAP 2007-IQ14.........ccoovvvvemrrimcrireriincnins ..| 12/15/2015. | PRINCIPAL RECEIPT. e 41,642 | 41,642 | ............ 43,203 42,578 (936) (936) 41,642 | | e | 0 | 1,480 | 04/15/2049.
61755B AC 8 [MSC 2007 - HQ12 A2 .| 12/15/2015. | PRINCIPAL RECEIPT. 482,365 469,201 (743) (743) 468,458 0 8,353 | 04/12/2049.
713448 BH 0 [PEPSICO INC .. | 01/29/2015. | Millennium Advisors LLC .671,531 673,586 12 12 673,598 | ...cvvocrriienis | e 79,169 | ........ 79,169 | ......... 5,438 | 06/01/2018.
713448 CG 1 |PEPSICO INC - | 02/24/2015. | Wells Fargo 599,424 599,582 17 17 599,599 | .oocvvrrcvvrres | rvrns 4451 | 4451 | ... 7,929 | 03/01/2023.
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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 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el 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 B/ACV. 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) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
71645W AR 2 |Petrobras Intl Fin Co. .| 03/03/2015. | Nomura 886,490 1,034,231 (856) (856) 11,033,376 ..(146,886) | ......(146,886) | .......32,250 | 01/27/2021.
717081 DH 3 |PFIZERINC. .. | 03/09/2015. | Millennium Advisors LLC 507,950 498,624 17 17 498,641 06/15/2023.
72650R BG 6 |PLAINS ALL AMERN PIPELINE L P......cccoovvvviiiiriiiiniiniiens ..| 11/12/12015. | Goldman Sachs e [ 1,422 79,851 24 24 79,876 12/15/2019.
745332 BV 7 |Puget Sound Energy Inc .. | 06/08/2015. | Call v 1,016,138 <veenn. 1,000,000 0 [ | e 1,000,000 10/01/2015.
760759 AH 3 |REPUBLIC SVCS INC .. | 03/20/2015. | US Bancorp 50,138 | ............45,000 | ............ 49,874 49,823 (190) (190) 49,633 03/01/2020.
760759 AP 5 |REPUBLIC SVCS INC .| 03/09/2015. | First Tennessee. 305,145 288,068 288,789 132 132 288,920 06/01/2022.
78355H JW 0 |RYDER SYS MTN BE .| 07/17/2015. | Millennium Advisors LLC 94,6% | .............95,000 | ............. 95,503 95,490 (58) (58) 95,432 06/01/2019.
797440 BG 8 |San Diego Gas & Electric. | 111572015, | MATURITY ....oooviiiniinneieriisssiesissssisesessssssens | cosressssissssssssisns | coveesiens 500,000 | ...........500,000 | ........... 499,005 499,858 142 142 500,000 11/15/2015.
81237E  AG 9 |Sears Mtg Funding Trust 1988-1 H.........ccccovvumiiiniiniiiniiinciicincis .. | 12/15/2015. | PRINCIPAL RECEIPT. 429 1 1 0 1 12/01/2018.
828807 BM 8 |Simon Prop Group LP. .| 06/15/2015. | MATURITY 500,000 | ...........500,000 | .......... 477,445 498,621 | ..o [ e 1,379 1,379 500,000 06/15/2015.
871829 AW 7 |SYSCO CORP. .| 02/18/2015. | VARIOUS. 423,015 399,994 399,969 6 6 399,975 10/02/2044.
883556 BE 1 | THERMO FISHER SCIENTIFIC INC......coovvveivierienierirenrenirenis .. | 12/07/2015. | VARIOUS. ...75,663 75,000 | oo 74,827 74,831 18 18 74,849 02/01/2019.
883556 BF 8 |THERMO FISHER SCIENTIFIC INC.. .. | 01/21/2015. | Pierpont Securities LLC 330,013 305,000 | ........... 316,800 316,260 (53) (53) 316,206 02/01/2024.
871928 BB 2 |TIERS Corp Bond Backed Ctf-Lum.... .. | 12/30/2015. | VENDOR CODE NOT IN TABLE L 658,846 1 1 0 1 12/01/2017.
887317 AT 2 |TIME WARNERINC .. | 11/04/2015. | Barclays Capital Inc 109,717 110,000 108,161 335 335 108,496 06/01/2019.
900212 AA 9 |TURLOCK CORP ..| 07/17/2015. | Wells Fargo, .641,412 .675,000 673,006 39 39 673,044 11/02/2032.
90783W AA 1 | Union Pacific RR Co .| 07/03/2015. | Sink PMT @ 100.0000000 . ...19,265 ...19,265 19,265 0 19,265 07/02/2030.
92343V CB 8 [VERIZON COMMUNICATIONS INC. .| 06/30/2015. | Janney Montgomery SCOtt.............cuucvuurriencriinnriinens | conreireniiieriiseniiens | ceveeniens 100,904 .100,000 101,304 (139) (139) 101,165 06/17/2019.
931427 AA 6 |WALGREENS BOOTS ALLIANCE INC.. .. | 12/04/2015. | Wells Fargo 95,432 | 95,695 (125) (125) 95,570 11/18/2019.
929227 ZC 3 |WAMU 2002 - AR18 A .. | 12/25/2015. | PRINCIPAL RECEIPT. 1,515 1,515 1,504 1" 1 1,515 01/25/2033.
94106L AV 1 |WASTE MGMT INC DEL .. | 02/27/2015. | tender offer. 753,007 655,285 (386) (386) 654,899 11/30/2039.
92978Y AB 6 |WBCMT 2007-C32 A2 .| 12/15/2015. | PRINCIPAL RECEIPT. 350 359 9) 9) 350 06/15/2049.
98389B AM 2 |XCEL ENERGY INC ..| 07/17/2015. | Goldman Sachs 92,375 93,535 (811) (811) 92,724 . . 05/15/2020.
13645R AS 3 |CANADIAN PAC RY CO NEW. . 1 12/04/2015. [ VARIOUS.........coouiriiiiniiniissisnisnissississississinnions | coneesnessssesssnsssnsnnes | conennions 435,042 . 2 2 454,806 19,764)| ........(19,764)| ....... 10,024 | 02/01/2025.
3899999. Total - Bonds - Industrial and MISCEIANEO0US................uiiuuii s et | criian 16,607,417 |.......16,621,370 |....... 16,423,508 | ......... 15,438,705 0 (53,248) 0 (53,248) [ 16,220,483 | ................ 0... 386,934 |........ 386,934 | .....458,239 XXX
8399997. TOtAl - BONAS = PAM 4. L4 eth e bbb | e 25,869,495 25,670,001 | ......... 24,693,569 | ..o 0. (178,516) [ ..o, 0 o (178,516) 0 25,350,079 .....773,862 XXX
8399998. Total - Bonds - Summary Item from Part 5. oo 1,911,045 | 1,905,000 ..1,897,978 (17) (0] IO [, 1,897,961 | ..o | ... 13,084 | ........ 13,084 | ......... 6,727 XXX
8399999. TOAI = BONAS. ... eLE Lt | s 27,780,540 |....... 27,542,414 |....... 27,567,979 | ......... 24,693,569 | ..o 0. (178,532) | ovoovvevnneead 0 [ (178,532) | ..o 0 [ . 27,248,040 .....780,589 XXX
Common Stocks - Industrial and Miscell
04314H 10 5 [ARTISAN PTRNS FDS INC .| 11/18/2015. | CAPITAL GAIN 31,688 XXX 0 XXX
252648 65 0 |DIAMOND HILL FDS .. | 12/16/2015. | CAPITAL GAIN 5,452 XXX 0 XXX
744336 50 4 |PRUDENTIAL INVT PORTFOLIO 12.......ooiriirriiniinriiscriis .| 12/16/2015. | CAPITAL GAIN ...18,762 XXX 0 XXX
74439V 80 0 |PRUDENTIAL INVT PORTFOLIOS INC.......oovvvouriineriicriineriens .| 12/09/2015. | VARIOUS. 228.525 2,205 XXX 2,288 2,251 37 37 2,288 XXX
30249V 10 9 |Victory Integrity Small Cap Value. .. | 12/30/2015. | CAPITAL GAIN 5,137 XXX 0 XXX
94987TW 73 7 |WELLS FARGO FDS TR . | 12/10/2015. | CAPITAL GAIN .......13,078 XXX 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneou: ....16,322 XXX 2,288 2,251 37 0 0 37 0 2,288 0 XXX
Common Stocks - Mutual Funds
197199 40 9 |Columbia Acorn Fund Cl .. | 12/01/2015. | Dividend Reinvestment 0.001 XXX 0 0 0 0 0) 0) XXX
411511 30 6 |Harbor International Inst .| 12/16/2015. | CAPITAL GAIN 22,552 XXX 0 22,552 22,552 XXX
693390 87 4 |Pimco Global Bond Fund . | 12/01/2015. | Dividend Reinvestment 0.002 XXX 0 0 0 0 (0) (0) XXX
9299999. Total - Common Stocks - Mutual Fund: 22,552 XXX 0 0 0 0 0 0 0 0 0 22,552 22,552 0 XXX
9799997. Total - Common Stocks - Part 4. 98,874 XXX 2,288 2,251 37 0 0 37 0 2,288 0.... 96,587 | ......... 96,587 | ..oovvvveenee 10 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 21
1" 12 13 14 15

F Current Year's Bond Interest /

or Unrealized Other-Than- Total Foreign Foreign Stock

el 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 B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual

CUSIP Identification Descrip n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date

9799998 Total - Common Stocks - Summary Item from Part 5. 92 XXX 94 0 94 (2) (2) 81 XXX
9799999. Total - Common Stock: 98,966 XXX 2,382 2,251 37 0 0 37 0 2,382 0 . XXX
9899999. Total - Preferred and Common Stocks 98,966 XXX 2,382 2,251 37 0 0 37 0 2,382 0 .92 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS..........iuuiiiiiiii it it | s 27,879,506 XXX . 27,570,361 | ......... 24,695,820 | ................ 37 | .. (178,532) [ ..o [V (178,496) | .....cooooveeun 0 [ . 27,250,422 | ............. 0 .....780,680 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
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJAC.V. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Descripti n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends
Bonds - Industrial and Mi:
71656L BC 4 |PETROLEOS MEXICANOS MTN 144A........ccocoviiiiniiniiniiniinnins .. | 01/23/2015 | VARIOUS, 02/23/2015 | mitsubishi securities. 500,000 | ............ 499,731 505,750 499,724 (7) (7) 6,026 6,026 | ......... 1,458 | .o
71656L BD 2 |PETROLEOS MEXICANOS MTN 144A........cccooviiiisiicsisinn, .. | 01/23/2015 | VARIOUS, 02/23/2015 | HSBC Securities............oocooervsricisriinni | o, 1,405,000 | ......... 1,398,247 | ......... 1,405,295 ....1,398,237 (10) (((10)] SOOI OO [P 7,058 | ... 7,058 | ... 5,269
3899999. Total - Bonds - Industrial and Miscellaneous. .1,905,000 | ......... 1,897,978 .1,897,961 0 (17) 0 (17) 0 0] e 13,084 | ........ 13,084 6,727
8399998. Total - Bonds. .1,905,000 | ......... 1,897,978 .1,897,961 0 (17) 0 (17) 0 0] 13,084 | ......... 13,084 6,727
Common Stocks - Industrial and Mi
74439V 80 0 |PRUDENTIAL INVT PORTFOLIOS INC.......cooooviiniiniiniisriniannes | ‘ 12/02/2015 | Dividend Reinvestment.............c.cccoceecennce 12/09/2015 | VENDOR CODE 000 NOT IN TABLE 9.510 94 92 94 0 (2) (2) 81
9099999. Total - Common Stocks - Industrial and Miscellaneous. 94 92 94 0 0 0 0 0 0 (2) (2) 81 0
9799998. Total - Common Stocks 94 92 94 0 0 0 0 0 0 (2) 2) 81 0
9899999. Total - Preferred and Common Stocks. 94 92 94 0 0 0 0 0 0 2 2) 81 0
9999999. Total - Bonds, Preferred and COMMONM SHOCKS. .. ... i seiiss oeiissieisssees s sss b s bbbk bbb sk bbbt | biienies 1,898,072 | ......... 1,911,137 ....1,898,055 0 (17) 0 (17) 0 0] 13,082 | ......... 13,082 | ......... 6,808 | ............. 0
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Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2015 ofthe  UNited Transportation Union Insurance Association

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Fifth Third Bank Cleveland, OH 241,524 | XXX
Fifth Third Bank Cleveland, OH R 9,614 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 251,138 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 251,138 | XXX
0599999. Total Cash XXX XXX 0 0 251,138 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 423,710 | 4. April 43,371 | 7. July. 300,129 | 10. October. 354,950
2. February 260,580 |5. May. 618,771 | 8. August 915,645 | 11. November. 155,500
3. March 380,868 | 6. June 341,400 | 9. September. 189,958 | 12. December. 241,524

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2

3

4

5

6

7

8

Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

U.S. Government Bonds - Issuer Obligations

First Amer Prime Oblid Fund CI Y. ‘ ‘ Various 1,942,804 404
0199999. U.S. Government Bonds - Issuer Obligation: 1,942,804 404
0599999. Total - U.S. Government Bonds. 1,942,804 404
Total Bonds

7799999. Subtotals - Issuer Obligation: 1,942,804 404
8399999. Subtotals - Bonds. 1,942,804 404
8699999. Total - Cash Equivalent 1,942,804 404
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Poli All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o
2. Alaska...
3. Arizona.
4. ArKansas........oooreeneererinens
5. California..
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Del
9. District of Columbia
10, Florida. ..o
11.  Georgia.
12.  Hawaii
13, Idaho [0 S
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas.
18.  Kentucky.
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22.
23.  Michigan...
24.  Minnesota.
25.  Mississippi
26.  Missouri
27.  Montana...
28.  Nebraska..
29.  Nevada
30.  New Hampshire.
31, New Jersey.
32.  New Mexico..
33.  New York..
34, North Carolina..
35.
36.
37.
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina..
42.  South Dakota
43.  Tennessee....
44.
45.
46. .
47, Virginia........cceeeneseees
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands........... MP | ....ccccc..
57.  Canada.
58.  Aggregate Alien and Othel XXX XXX 0 0
59.  Total XXX XXX 0 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........coccvrvecriincniees XXX XXX 0 0

E28
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