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Annual Statement for the year 2015 ofthe F@MIily Heritage Life Insurance Company of America

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. r@@SUIY SECUMHES........cvuereeecereireireeiieiie s | eeeseesnees 45,206,997 |............ 56 | oo 45,206,997 | ... | e 45,206,997 |............ 5.6
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 agencies..........cvveveveerveenes | covevenenne 249,799,311 | .......... 31.0 | oo 249,799,311 | ovevreereseieieinns | eovereeienns 249,799,311 | .......... 31.0
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..............cccccee. | wovvvereeinnan 6,616,144 |............ 0.8 | e 6,616,144 | ...oovoeveeeeevees | e, 6,616,144 |............ 0.8
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 34,541,486 34,541,486 34,541,486
1.43 Revenue and assessment obligations 29,859,066 29,859,066 29,859,066
1.44 Industrial development and similar obligations..............cccoeveveiverceees | eevvievenesiieieseeiieens | ervereeeeed0.0 [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvoeveerirciic ittt esssstssins | oesesesines 358,283,322 | .......... 445 | 358,283,322 | ... | s 358,283,322 |.......... 445
2.2 Unaffiliated non-U.S. securities (including Canada ..61,760,931 ...61,760,931 61,760,931 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MUtUal fuNdS.........ccoocriirinincininncneeeennseens e | eneenennn020 [ [ | e (V1N I 0.0
3.2 Preferred stocks:
321 AR, .. ..o sesessesissisnesnens | eenenninssnsissinssnssnnes | neeneennei0:0) | ot | | s (V1 O 0.0
3.22 UNAffiliated. ..o eeiseieiseseiseesseseseseessssessseseesesssssnens | seesessnsssesssssessssssnssessnns | sessnenneess0:00 | erreneirsiinsinsinsinsssinriins | reesssnsessesssesssnsees | seeeesessesesseessenenssaens (V1 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAIEA. ... snnseessenteneens | sensessnnnnessnsesssesenensnns | sessnennesss0:00 | nrrineiieinne s | e enens | ettt nnniens (01 O 0.0
3.32 Unaffilidted........cvvereerirririeririessseseensesesiensenssnssnsensns | eernensnssnssnssnssnssnnes | neesnennnei0:00 | ot | | e (V1 O 0.0
3.4 Other equity securities:
341 AR, .. oo | cereninsnnsnnssssssnes | sreeneennei0:0) | it | | (V10 O 0.0
342 Unaffilidted..........ooveririieiiesseccieisieeienisnisssensns | eeneneninnsssnsissssssnssnnes | eeernersend020) | i | e | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AfIIEEE. .. ..o ssisnssninnens | ceneensissinssnnsnssnssnnes | eeeeeesend0200 | ot | s | e (01 O 0.0
3.52 UNAffiliated.......ccovverrrerrieierisrireerneseiesssisessssisssssessssssssessssseess | sessesssnssssssssesssnssessensnns | sessnnnsesss0:00 | vortreirminsinsissinsnsinnins | ovesssssssssssssessnsens | sessessssesssssessessnnsens (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 COMMENCIAl [OANS..........covveveercreieeie et
4.6 Mezzanine real estate [0anS..........ccocvveieiesieeee 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

5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONrACE I0ANS.......oocviieieciceecet s
DBIIVAIVES. ...ttt nnn

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

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

....................................................................................................................................... 0f......00
....................................................................................................................................... 0f.....00
....................................................................................................................................... 0f...00
.................... 28,706 |............ cervrmereeennneen28 108 | o [ 28,706 i 0.0
....................................................................................................................................... 0f...00

....................................................................................................... 0f.....00

....................................................... 9,9, 9, SO (R0, 9, GRS B, 0,0, %
............... 2,713,618 |............ cervrreneenn 2y T13,618 [ [ 2,713,618 |03
............. 16,400,737 |..........2.0 | o000, 16,400,737 | | v 16,400,737 ............2.0
........... 805,210,318 |.......100.0 | ...........805,210,318 |.......................0 | ............805,210,318 |........100.0
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Annual Statement for the year 2015 ofthe F@MIily Heritage Life Insurance Company of America

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
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
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
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
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
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
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
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

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

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

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

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
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
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
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© o N o
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 7,851,524
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 8,776,322
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 8,776,322
Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
ACCTUAN OF GISCOUNT........evovevierieis it 781

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (190,895)

5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (190,895)
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st 36,995

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

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

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 16,400,737
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 16,400,737

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 689,604,804
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 99,703,335
ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 13,485,030
Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR (255,761)
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
A4 Partd, COIUMN Tttt (255,761)
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 324,800
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 16,287,025
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 507,926
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR

8.2 Part2, SECON 1, COIUMN 19....... ittt

8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt

8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 786,067,257
Deduct total NONAAMILEA BMOUNLS..........cciiiiiii bbb

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 786,067,257
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Annual Statement for the year 2015 ofthe F@MIily Heritage Life Insurance Company of America

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. 145,206,997 ...58,694,364 13,314,905 ..65,700,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.ccooveererrrcsssrreesssrrrisnens | s 45,206,997 [ .ooovriiiirniecnn. 58,694,364 | ...ocovrrreciinnnns 13,314,905 | .ooovveiinrriernnes 65,700,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooosreeissricnsssiiisssiinns | v 6,616,144 | ..oooovvvvre. 7,058,679 | .oveeeisriies 6,705,214 | oo 6,300,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....cooieenrreniniinen o 34541486 | ...coovvvnnn 36,589,980 [ ....cooooivienee. 34,606,775 [ .o 34,885,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.ooiissriensssiesssinnss | i, 279,658,377 | ovvvrvesen. 303,410,937 | .oovovvnn. 240,357,877 | .covovvves 549,237,000
Industrial and Miscellaneous and Hybrid 8. United States........ccoeevervevees | covereerrieiienns 358,283,322 | ...coevvrrernne 338,956,106 | ...covvreerennn 358,570,242 | .ovvverenn 351,456,429
Securities (Unaffiliated) 9. Canada......coooeveenmmeeenerenns | e 23,994,122 | oo 22,410,073 | cooveerereeiieeens 24,032,973 | oo 22,910,000
10._Other COuNtries. ..ouueeeessrreee | coreenssieissncens RYAGIR T [— 37,690,892 | ..oocooocriinns 37,790,005 | oo 36,950,000
11, TotalS...oooocrnnerissiicnsncss [ 420,044,253 | ..cocoovocsen. 399,057,071 | .oovvrrerisiannens 420,393,220 | ..ocoovoscniieenee 411,316,429
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseersmsrees | coveviiciiicnnnns 786,067,257 | ..ocooovveinas 804,811,031 | .ooovvrerisnen. 715,377,991 [ .oineeene. 1,067,438,429
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. UNQted StALES......vvvrrrrerrrens | rrreeesrnnerisssecessseesissesessns | cerseessssssssssesessesssssessens [ eevessessssesessseessssssesssseees

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

23. TotalS....ooieisisisiicicsies | o) 0 i 0 [, 0

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StockS....oo. | oo 0 i 0 i, 0

26._Total StOCKS....ouvmmmmsssrisins | v 0 i 0 i, 0

27. Total Bonds and Stocks.... | ................... 786,067,257 | ..oocvvrnrrerncns 804,811,031 | oo 715,377,991
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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

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)
U.S. Governments
1A NAIC Tt sssssssssssessssssssnsssssesssnssnnes | coenrrnrsenreren293868,699 | iverrnrennn 17,657,856 | ..vrerrnn.24,889,764 | oo 312,678 | e | ceeieee00en85,208,997 [ oo 58 [ 45,536,840 | ..ovvvrerrerrrerereen. (I [ 45,206,997 | ..vveeveeeeerrreeeeeeeieies
T2 NAIC 2.ttt sesaes s essss s s saesssssnses | eessessessnssssssssessssssessenss | sressessssssessesssssesssssesssess | svssssssessiessesssssesssesssssons | srvessisssessessesssssssssessnsans | sessessessessessessenssssessensas | sessessesssnsenseessessensens [ eoessesuersiessessensinsanns 0.0 [ [ e 0.0 [ | e
1.3 NAIC Bttt ettt saesssssnses | eessessesssssesssssensssssessenss | eressesssssessenssssesssssensanss | cvsssessessisssesssssesssesssssns | sesessisssesssssesssssssssessnsans | sessessessessessessessssssessensas | sessessesssnsenseessessensens [ eoesressersisseessensinseens 0.0 [ e 0.0 [ | e

14
1.5
1.6
1.7

............... 45,206,997 | .o 0

2.1
22
23
24
25
26
2.7

GoIs

31
32
33
34
35
36
3.7

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

4,505,226 | ...ccocoovnineenne 228,210 | ..............20,300,485 | ................. 9,507,565

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
................. 1,511,077 | .................7,866,857 | ............211,672,340 | ...............58,309,410

............................................................................................................................. 298693 [ ..o 298,693 | 0.0 i [0 | 298,693
................. 1,511,077 {.................7,866,857 | ...........211,672,340 | ..............58,608,103 | ............279,658,377 | .........................35.6 | .............268,849,139 | ........c..0........39.0 |............ 279,658,377 | ..o.ocevvovvvvvcvnennee.. 0
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

Industrial and Miscellaneous (unaffiliated)
B.1 NAIC oo sssessnssas | sesssesssssssesssessens 7879 [ [ e 13,054,800 | .covvvrrnnnes 5,727,643 | oo 149,253,585 | ............. 168,043,707 [ .ovoveveererirrrrne 214 | 149,263,347 | ..oovovvrverveirernn 216 [ 141,232,801 | ..oovverenee. 26,810,906
B.2 NAIC 2. | enisssises s ssesssnses | sesseesnsenees 2,567,290 | ..oovvrennen. 50,332,073 | ...cccoevennee 23,333,585 | ............. 167,777,150 | ...cvevv.e. 244,010,008 | ...oovvrverrrerrrirrienns 310 [ 179,218,968 | ...ooovvvervririinne 26.0 [ .o 197,537,747 | v 46,472,351
B8.3 NAIC 3.oooereesi sttt ssssssssas | sossnssssssssessssesssssnsssnsss | sesssssessssnns 2,400,000 | coovvorrirrrinnn 600,000 [ ..voorverrreenrirerireniienns | ceerriiessiis 2,971,027 | coovrrrrin 5,971,027 | oo 0.8 [ | v 0.0 [ 2,971,027 | coovvvverrns 3,000,000

.......................................................................................................................... 2,027,100 | ovevrererrree2,027,100 [ ooorverriiirriiinniennnni0.3 [ | e 0.0 i 2,027,100 | oo

Totals... 4,967,290 ...63,986,873 ...29,061,228 | ............322,028,862 | .... .328,482,315 .343,768,675 ...76,283,257

Hybrid Securities
T NAIC oo ssssssssssssns | sisssisssssssssisssssssssnnss | sovsesssesssesssesssesssesssesssens | sonsssesssssssssssnsssssssssssssss | sssssisssssssnssssssssssssssenss | sessenssesssenssenssenssensssnssens | svnsnsessssssssssssssssssseenQ [ evnmrinsississinneesnn0000 | | o000 [ e
7.2 NAIC 2.t sssssssssssss | sonssesssssesses s snssenes

................. 2,490,083
................. 2,228,949
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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 ottt seen () m—— 2,354,378 | ....ooen.e.. 23,674,159 | .ooeeennen 46,689,641 | ........... 243,979,280 | .............217,070,560 | .............533,768,018 | ...evvevreerrreeeeen87.9 | e e XXX s | e e XXX e | e 506,957,112 | ...coueeeee. 26,810,906
................. 2,567,290 | ...............50,332,073 | ...............23,333,585 v 197,537,747 | ... 46,472,351
2,971,027
................. 2,027,100
............................... 0
....298,693
7 Totals.....ooeveerenrnnes .709,791,679
9.8 Line9.7a5a % Of COL B....ouveevirieeiieesceeccseseecssenesienes | eveessiesieresesieneensd008 | ovieiiienieisenienienend | eveeeeisiiseeiinieeen 124 i 340 | 496 | i 100.0 [ XXX [t XXX s [tk XXX e [ i 90.3
10. Total Bonds Prior Year
101 NAIC oot ssssss | cveeraesiaeniens 3,291,647 | .oovverenne. 11,793,973 54,586,636 219,149,700 216,293,986 505,115,942 | ..ooevoerereras 732 | oo 480,697,219 | ............... 24,418,723
2,657,143 ...37,111,040 ..15,165,574 | .... 126,775,294 | ... .181,709,051 150,301,491 | .... ...31,407,560
....................................................... 556,688 | .................2,228,949

v 14,451,116
............................ 2.1

10.8 Line 10.7.@58 % Of COL 8.....cvuoiuiiiciiieisiieieiesiseieissssssieseniens | esreessesssssensssssssseneas 0.8
11. Total Publicly Traded Bonds
T4 NAIC 1ot stensens | evsssssessessnes 2,354,378 | oo 23,674,159 | .ovevrinns 46,689,641 | ............. 243,979,280 | ............. 190,259,654 | ............. 506,957,112 [ cooovvereeeririnnand 64.5 | . 480,697,219 | oo 69.7 | .o 506,957,112
T1.2 NAIC 2.ttt ssss s ssssssesssseses | sestessissessesssssessssssessnss | sresssessessesssssssessssessens | sevssssessenes 29,316,972 | .covvrneee 14,462,202 | ............. 153,758,573 | ............. 197,537,747 | oo, 251 | o 150,301,491 | weovvverereerieere 218 | o 197,537,747
................. 2,971,027 | .................2,971,027 556,688 oo 2,971,027
2,027,100 2,027,100 2,027,100 |....
.................................................................. 0 ceverreereesesiensensennnnss0
.................... 298,693 | ....................298,693 e 298,693
11.7 Totals....ccoveveererrernne ...76,006,613 | .... .349,315,047 | .... .709,791,679 709,791,679 |....
11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns 107 .49.2 ..100.0 ...100.0 |....
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccceercvreereeries | eovereerisiieiiieiieeennn0.3 | i 3.0 | oo, 97 [ 329 [ 444 | i 90.3 [ XXX e e XXX s [ e XXX e [ i 90.3
12. Total Privately Placed Bonds

v 21,015,101
.................... 600,000

............... 26,810,906

..14,018,577 | ....

............... 26,810,906
...46,472,351
................. 3,000,000

............... 24,418,723
v 31,407,560
................. 2,228,949

............... 26,810,906
cerernnnn 46,472,351
................. 3,000,000

(d

Includes $.....42,469,968 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §.......... 0 current year, §......... 0 prior year of bonds with Z designations and §..........

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 §..........

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2$

.......... 0;

NAIC3§.......... 0;

NAIC4S.......... 0;

NAIC5S........ 0;

NAIC6S........

0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

0.

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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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.

................. 2,346,699

............... 17,657,856

............... 24,889,764

.................. 312,678

............... 45,536,840

............... 45,536,840

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....

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

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed Securities
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

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

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

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.

4,719,032

................. 4,719,032

© 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 ODblIgatiONS.........cvuuivrieerieiieeieieeeieeiesisssssssessesssssssesssssssessns | cenvsnerenneenen2y 39,38 | it 28,641,449 | .............. 97,621,714 | ......... 267,312,865 | ...........390,144,530 | .............786,074,936 | .....ccecvvrrrneene100.0 | oivrrrecce XXX [ ek XX i [ s 709,791,679 | .....cc..... 76,283,257
9.2 Residential Mortgage-Backed Securities.....
9.3 Commercial Mortgage-Backed Securities.
9.4 Other Loan-Backed and Structured SECUMHES..........ccrvrererrnrenrerninrnns | orerseisissessessisesasennes (0] [ (01 (O [P 0 s |0 [ 0.0 | XXX | XK i | s {1 I 0
9.5 TOtAIS.....ovvervrrircirciseii sttt sttt sttt | ensiienisnis 2,354,378 | ..coovvrenn. 28,641,449 | .............. 97,621,714 | ........... 267,312,865 |...........390,144,530 | .............786,074,936 | .....ccccovrrrirreenn100.0 | oiorrec e XXX [ e XX [ s 709,791,679 |............. 76,283,257
9.6 Line9.5a58 % 0f COL B.....oviiviiiiiiciesi s ssisssssssesssnssnes | sesssssssssssssssesssenseas 03 i 36 | 124 | o 340 | 496 | 100.0 [ XXX i XX | e XXX i | 90.3 | oo, 9.7
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oveereeiiciieieeeee e | ceeseeeeneinees 3,291,647 | oo 14,451,116
10.2 Residential Mortgage-Backed SECUMLIES...........cccvveeieierisieienneiiens | evernieieessesenssesenes | v
10.3 Commercial Mortgage-Backed SECUMLIES...........ccoeveveeereeieieiiieiieiiens [ | e
10.4 Other Loan-Backed and Structured SECUMHES...........coreerureerneerneeneees | coreisieisienees 2,228,949 | ..o
10.5 TOHAIS....cvvuereereieienenesesese s essessens | oesbnssnesnees 5,520,596 | ....cocvenn. 14,451,116
10.6 Line 10.5a5 @ % 0f COL. 8. ssssnssnssessssssnes | snesessessssesssssssesssseas 0.8 ] i, 2.1

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed SECUtIES. .........c.cururrrrunrenrininenrines [ [ s
11.4 Other Loan-Backed and Structured Securities

23,674,159

115 TOtAIS...e e
11.6 Line 11.5asa % of Col. 6.......ccceevererennne.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds

12.1 1SSUET ODlIGAtIONS.......cocvcveieiciiiiccseee et sssssessesens | cvessessssesisssssesessssesesens | coeseesessnnans 4,967,290
12.2 Residential Mortgage-Backed SECUMHES. ... [ oreeneneieeecneinensneinees [ v
12.3 Commercial Mortgage-Backed SECUMtIES. .........c.cururrerrenrinneniineieinis [ [ v
12.4 Other Loan-Backed and Structured SECUMHES............cceevveereeriiieeiiees | eviieeieeieeiesieeieieresieienies | everreissesiesenessessssnesssneens | everseresessesesessesssessesenenses | aesseressssesssessesesssessssnns | eereresssesssessessnssessssnses | svessssesessesessssssesnsesens {1 o 0.0 .o 2,228949 [ ..o [ORCT I XXXovoveeene | v 0
12.5 TOHAIS. ..ottt esinns | eebiesbi s (V1N [P 4,967,290 | ...cccovvuenes 21,615,101 | .coviie 8,871,383 | oo 40,829,483 | .....covvunee. 76,283,257 | coooovvvrec 9.7 [ 58,055,232 [ .oooovrveieiiniiens T — ) 0.9 CHRIN IO 76,283,257
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 0.0 [ oo 6.5 [ v 283 [ oo 116 [ oo 535 | s 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0

12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9........ccccevvvvcvciinnicinnnie | v, (U1 (G 27 | i, T i 52| i 97 | L., ST R D, SR R D9, S I ., SR [T 9.7
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOF YEAT. ...ttt ssessse e ssesssstessees | esteesssteeseessstssssessessess e ssesssssneans 5,826 [ .o 5,826 | vt | ettt eas | S1ebsaen sttt nea
2. Cost of Short-term iNVESIMENS ACUINE. ........c..cvivieeiecicescee ettt s bbb ssessssstenans | sressesssissesesesses e st essssse s s ssensesneas 1,853 | oo IR X T O DT NPT
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeivVEd ON QISPOSAIS..........cv.ruririeririniierinresseseee sttt ssessessssssessessassssssessessnsans | sessssssesssssssssnssessessasssnssessassnsnssessesssssnes 0 [ oot | eereeae ettt s et ss st saes e snes | seetentessesetent s st esae st sesae s tessesaesessnssesans | sresrian et ettt s et e ettt s et anee
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........cccovrurrrnrinrrrrnininrinsiinessnneines | cervensenssnssssnssssssssesssssessessssssssseens F Y £ [ TB79 [ oo 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cviuiiiiiiiiiiisiciiisisicsissessssssessssessessssssenssnsssssssnses | sosssesisssmsesnsssessessssonsssssssnssssessesssas 7679 | oo T079 | oo 0 ] ot 0 ] o 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

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.oceveireieieeieieseese et essssssens | ceveriesssesie s 6,443,902 | ..vveveiereieeesnseessenen | e 6,443,902

2. Cost of cash €QUIVAIENES ACUIMET...........curueriereriecirrireieeeeeiss et ssesssessestessesssssssssessensnssess | conessessessssssessasssssssssesssssnsssens 0 | e [ e

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..cceveiivriieieiciieec ettt sssessenes | eereresesnessi e 4,669,701 [ ..o | e 4,669,701

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 1,774,201 [ (1] ISR 1,774,201
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 1,774,201 [ oo (L 1,774,201
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation Acquired | Strategy Actual Cost Fair Value E (Decrease) Accretion R i and Other inBJACV. Income Investment Ownership
Joint Venture or Partnership Interests That Have L ing Cl of Real Estate - Unaffiliated
[Royalton 6001 LTD......oo.oscs e | e [ Broadview Heights.... | OH... | [ [041412003. oo ] o 1,187,500 398,426 | . R e T e T e e 50.000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated......... ....1,187,500 0 398,426 | ........... (190,895) 0 0 0 0 0 0 XXX
Surplus Debentures - Unaffiliated
638671 AL 1 |NATIONWIDE MUTUAL INSURANCE SUBORD 144A..........ccccoe. | cevvunn COLUMBUS............. OH... | BANK OF AMERICA MERRILL LYNCH.........cccoooomuriimnrinnns 1FE...... 05/16/2014. 3,033,210 2,876,694 3,032,497 (525) | cevvveerverrivieniirens | evereisesieeneinenies [ e | e 148,500 | ...oooovvvniiiniiiniiinns [ e
878091 BD 8 |TEACHERS INSUR & ANNUITY SUBORD 144A..........cocovvrmrrnns | e NEW YORK.. NY....| STERNE AGEE & LEACH INC.. 09/15/2014. 2,018,560 2,021,922 2,018,182 (292) 97,183
878091 BD 8 |TEACHERS INSUR & ANNUITY SUBORD 144A...........ccccoovmvvinns | cerii NEW YORK.. NY.... | STERNE AGEE & LEACH INC.. 10/01/2014. 2,085,640 2,021,922 2,083,983 (1,362) 97,183
575767 AK 4 |MASS MUTUAL LIFE INS CO SUBORD 144A............cccocoimmvimnnnns | cervien SPRINGFIELD..........|MA... |DEUTSCHE BANK 04/08/2015. | oo | e 4,909,200 ....4,456,860 ....4,909,543 344 | s [ e | e | e 112,500 [ ..o [ e
401378 AB 0 | GUARDIAN LIFE INSURANCE CORP SUBORD 144A.. NEW YORK.. . |BANK OF AMERICA MERRILL LYNCH. 09/14/2015. 2,883,450 2,844,885 2,883,840 390 37,375
401378 AB 0 | GUARDIAN LIFE INSURANCE CORP SUBORD 144A...........c.cccc. | cvoeiieae NEW YORK .[FTN 11/24/2015. 983,672 972,002 983,719 47 2,637
2399999. Total - Surplus Debentures - UNffiIAted......... ..o e | cnnsieens 15,913,732 | ......... 15,194,285 | ......... 15,911,764 0 (1,398) 0 0 0] s 495,379 | oo 0 XXX
Federal Low Income Housing Tax Credit - Unaffiliated
[MS Guaranteed Tax Credit Fund XV, LLC.......ooceommermesmesr: L [ | MS Managing Member XV, LLC .........oceermessmesees [ 0911812013, 185,682 90,547 90,547 (34,816) 32,263 2.500
3199999. Total - Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 185,682 90,547 90,547 0 (34,816) 0 0 0 32,263 0 XXX
4499999, SUDTOtAL = UNAFFIHIBIEA. ...ttt 11888 E 8o £ 8o £ 8 oeE 84 eE 84884884088 42E8ooE 4288488 42E1  £E4eEEoEEE o EE oL E oL 8 4EEE 4oL E L E 4 EE 4L E L8 4L E 4o L8 4L E 4L E 4oL E 4L E 4L E 4L E 4L E L E 4L E 4R E AL E e E bbbt en ettt nnsnntns | entiees 17,286,914 | ......... 15,284,832 | ......... 16,400,737 | ........... (190,895) (36,214) 0 0 0 527,642 0 XXX
4899999, TORAIS. ...t eeR e eLeEE LRSSttt | sriiines 17,286,914 | ........ 15,284,832 | ......... 16,400,737 | ........... (190,895) (36,214) 0 0 0 527,642 0 XXX




Annual Statement for the year 2015ofthe F@mily Heritage Life Insurance Company of America

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Acquisition Amount of E Ownership

Surplus Debentures - Unaffiliated

575767  AK 4 |MASS MUTUAL LIFE INS CO SUBORD 144A SPRINGFIELD MA...ccoeee DEUTSCHE BANK 04/08/2015. 4,909,200

401378  AB 0 | GUARDIAN LIFE INSURANCE CORP SUBORD 144A, NEW YORK ..|BANK OF AMERICA MERRILL LYNCH 09/14/2015. 2,883,450

401378  AB 0 | GUARDIAN LIFE INSURANCE CORP SUBORD 144A NEW YORK ..|FTIN 11/24/2015. 983,672
2399999. Total - Surplus Debentures - Unaffiliated 8,776,322 0 0 XXX
4499999. Subtotal - Unaffiliated 8,776,322 0 0 XXX
4699999. Totals 8,776,322 0 0 XXX

803
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Annual Statement for the year 2015ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Current Year's
Book/Adjusted Current Year's Other-Than- Book/Adjusted
Date Carrying Value Less Unrealized (Depreciation) or Temporary Capitalized Total Change in Total Foreign | Carrying Value Less Foreign Exchange

Originally Dispoal Encumbrances, Prior | Valuation Increase| (Amortization) / Impairment Deferred Interest B/AC.V. Exchange Change| Encumbrances on Gain (Loss) on Realized Gain | Total Gain (Loss) Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Year (Decrease) Accretion Recognized and Other (9+10-11+12) inB/ACV Disposal Consideration Disposal (Loss) on Disposal on Disposal Income

NONE




Annual Statement for the year 2015ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE D - PART 1

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

(\E

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Dates
41 5 8 9 12 13 14 15 16 17 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Description n| CHAR | nation Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rate of | Rate of Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912810 EM 6 |US TREASURY BONDS ...132.250 661,250 500,000 514,200 (1,655) | oo | e [ o 7.250 |...... 6.710 13,692 36,250 |02/13/1997.| 08/15/2022.
912810 EM 6 [US TREASURY BONDS ...132.250 661,250 500,000 514,200 (1,655) | ..o | e [ e 7.250 |..... 6.710 13,692 36,250 |02/13/1997. | 08/15/2022.
912810 FF 0 [US TREASURY BONDS ...130.646 391,940 300,000 312,678 (697) 5.250 |...... 4.800 [MN..cco. | v 2,034 | o 15,750 | 12/21/2004. | 11/15/2028.
912833 KK 5 |US TREASURY STRIPS 99.297 2,482,425 2,500,000 2,346,699 L164,358 [ [ [ e [ 7.400 09/04/1996. | 11/15/2016.
912833 KM 1 [US TREASURY STRIPS........cosrimrieireiereisereieseesesssessssnsesssssssessssssssnssssessssssssssssssssssssnsssnssssensssnns | @eeen | o [ evennerrens | conmrrnen [ i 371,334 [, 98.860 2,669,228 2,700,000 2,424,722 ..182,807 01/29/1992. | 05/15/2017.
912833 KN 9 [US TREASURY STRIPS........covvvrreireieriiereisenisesessesssesessenssesssssssssesssssssssesssssssssesssssesssesssssessses | @eeee | o [eevneerernee | conereenen] [ v 442,740 | ... 98461 | .ovvveenes 1,969,238 | ......couc. 2,000,000 | ..oovrrrenee 1,782,308 | ..ovveerrireriirns 122,213 05/23/1996. | 08/15/2017.
912833 KT 6 [USTREASURY STRIPS........ccoooirricriiiriinrisneissesssissesssssssssssssssessssssssssssssssssssssssssssssesssnns | @eeee | o [evvvnninnns | coveveeen T [ i 779,040 | 96.258 | .............. 4,331,628 | ...ccooovnnv 4,500,000 3,687,525 246,925 02/27/1997. | 11/15/2018.
912833 KT 6 [USTREASURY STRIPS........coovimrieeriiereinreieseiesessnsssesesssssssensssssssnnssssnsssnssssensssessssnsssnsssenssnns | @SD] o [ evvvrevvens | conrvcrenn T | i, 153,593 [ .. 96.258 673,809 700,000 572,782 38,625 02/27/1997. | 11/15/2018.
912833 KY 5 [USTREASURY STRIPS.........ccooirririirriinrcinnieresssisnesssessssesssesssnessssssssssssssssssssssssssssssesns | @eene | o [ eovnneiiinns | connveenn 1 | 100000000.2,038,632 | ... 93.124 ...7,449,935 8,000,000 6,061,834 394,536 10/21/1999. | 02/15/2020.
912833 LA 6 [USTREASURY STRIPS.......cosrimreereineesereieseisessssssssssssssssssessssssssssssssssssssssssssssnsssssssssnssssensssnns | @eeen | o [ evennerrnns | cvnmrrnen [ ciiiinninnnn.600,342 | . 91.868 ,134,096 | .. 4,500,000 3,128,685 236,594 12/30/1994. | 08/15/2020.
912833 LD 0 [US TREASURY STRIPS.......occrmmrrreernrecsmnnressssssssssnssssssssssssssssssssssssssssssssssssnsssssssssssssssssssssenssss | @eeee [ oo | wvermsnerees | vosvnreeensT | vvrnnnnnnns 1,104,600 | s 89.756 | ... ..6,282,941 | .. +...7,000,000 | ..oorrvnnes 4,762,759 329,301 08/11/1995. | 05/15/2021.
912833 LG 3 [USTREASURY STRIPS........ccooiirriieriiniriienisnnieneisssisessssssisesssssssssssssssssssssssssssessssssssssssssssnns | @eeee | o [evenseiinnns | coneveeen T [ i 1,147,090 | 87771 | oo 6,143,984 | ............. 7,000,000 | .ooooveenee 4,551,757 309,000 05/23/1996. | 02/15/2022.
912833  LL 2 [USTREASURY STRIPS........coovumiriireieriiereieniiesessesssesesssenssnessssessssessssesssnesssssesssnesssssesssesssssssnes | @eeee | o [evvveerrnes | conerenen ] [ 1,294,400 | ... 85.341 6,827,352 8,000,000 4,852,225 328,958 03/06/1997. | 02/15/2023.
912833 LS 7 [USTREASURY STRIPS.........ccooirriimriieiierisnnisenesssissessssssssesssssssssssssssssssssssssssssssssssssssssns | @eeee | o [eoveneiinns | connvveen ] [ i 1,718,764 [ 81.393 6,755,694 8,300,000 4,807,345 295,041 10/04/1999. | 08/15/2024.
912833 LS 7 [USTREASURY STRIPS........cosvimriirmreireinreieneissessnsssssssssssssessssesssssnssssssssnsssssnsssnnssnssssnssssensssns | @SD] o [ evvnnevvens | connrcren ] [ v 41,416 [ 81.393 162,788 200,000 115,840 7,109 10/04/1999. | 08/15/2024.
912833 LW 8 [USTREASURY STRIPS.........ccooorrirreirriinresnrisresenissnesssessssesssssssnssssssssnssssssssnssssssssnssssesns | @eene | o [ eovnneicinns | connveenn 1 [ i 1,422,421 | 78.853 | ...ooo..c 6,071,712 | cocccvvvnne 7,700,000 | .......c..c. 4,082,230 260,532 01/03/2000. | 08/15/2025.
912833 LW 8 |US TREASURY STRIPS........ooiiiriiinriisseisinsisessisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | @OD] oo [ evevnsmrnnns | conmneensn] | i 240,149 | 78.853 ...1,025,094 ....1,300,000 689,208 43,986 01/03/2000. | 08/15/2025.
0199999. U.S. Government - Issuer Obligation: XXX .. .58,694,364 | .. ..65,700,000 | ........... 45,206,997 2,955,978 0 0 XXX [ XXX | XXX | .corenreeens 29,418 | ... 88,250 XXX XXX
0599999. Total - U.S. Government XXX | e 58,694,364 | ............ 65,700,000 | ............ 45,206,997 2,955,978 0 0] XxX 29,418 88,250 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
20772)  AB 8 |CONNECTICUT STATE (TAXABLE) ...113.838 569,190 500,000 503,076 (135) 5305 |...... 5.240 10/06/2010. | 10/01/2030.
20772) AC 6 |CONNECTICUT STATE (TAXABLE) ...110.255 551,275 500,000 496,870 200 | e | e | e 5.09 |...... 5.160 10/20/2010. | 10/01/2030.
57582P  WH 9 | COMMONWEALTH OF MASSACHUSETTS (TAXABLE) ...107.361 536,805 500,000 519,217 ((CIG7A ) USRS VRTINSO DY 4500 |...... 4.140 . 12/22/2011. | 08/01/2031.
605580 4W 6 |MISSISSIPPI STATE TXB GO SER E (TAXABLE) ...115.309 576,545 500,000 502,505 (B8) | covvvvervveeriienniienis [ eereieneiieniissiiens | e 6.089 5.930 7,611 30,445 |02/07/2011. | 10/01/2032.
605580  4X 4 |MISSISSIPPI STATE (TAXABLE) ..116.415 ...1,164,150 ...1,000,000 | ..ooervvnnee 1,226,180 (8,492) | .ovvvvvrrrerrrireniiens | e [ e 5.669 ... 3.910 14,173 56,690 |08/03/2012. | 10/01/2034.
70914P  NE 8 | COMMONWEALTH OF PENNSYLVANIA (TAXABLE). ...109.639 | ... ...1,096,390 | .. ....1,000,000 995,404 242 5.350 |...... 5.400 8,917 53,500 |07/08/2010. | 05/01/2030.
70914P  PQ 9 |COMMONWEALTH OF PENNSYLVANIA (TAXABLE). ...112.864 564,320 500,000 499,938 3 [ [ e | e 5.850 |..... 5.850 [JJucies| o 13,488 | ..o 29,250 |12/16/2010. | 07/15/2030.
76222R  HT 2 |RHODE ISLAND STATE (TAXABLE) LA13.012 | s 1,130,120 | .cccoveeeves 1,000,000 | .............. 1,072,361 (15,255) | oo | e | e 6.098 |..... 4.210 15,245 60,980 |03/29/2012. | 04/01/2030.
880541 QX 8 [ TENNESSEE STATE (TAXABLE).........cosiiiiiiiniiiciiinsiicsiisssissiisssissssssssssessssssssssssssssssssssssssssns | oenene | oo | covviens 1] 1FE ...108.710 434,840 400,000 400,313 (17) ] e [ oo | e 4182 |..... 4170 [FA | v 6,970 | ..coovvienne 16,728 | 10/12/2011. | 08/01/2031.
882722 K6 7 |TEXAS PUBLIC FINANCE AUTHORITY (TAXABLE).......cossireeruirrismsssssenssssssssssssssssssssssssssssssesssssssess | voneene | oo | svseeeees 1| 1FE ...108.761 435,044 400,000 400,280 (A1) ] oo | e | ereees 5116 |..... 5.100 08/02/2011. | 10/01/2031.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX s 7,058,679 [ .............. 6,300,000 | ....cccco.e. 6,616,144 (25,038) 0 0 XXX XXX B XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX | e 7,058,679 | .............. 6,300,000 | .............. 6,616,144 (25,038) 0 0 XXX XXX | XXX | ............. 93,889 ....342,532 XXX XXX
U.S. Political Subdivisions of States, Territories & P i (Direct and
006536 ND 4 [ADDISON ILLINOIS (TAXABLE) ..105.117 562,376 535,000 535,000 [ .oocvverriiucniienins [ eeriieriieniiineiiiens | s | eeeieneiesineiens | oo 5.300 |...... 5.300 [JD..oces | v 1,260 | oo 28,355 |08/17/2010. | 12/15/2030.
09088R VL 7 |BIRMINGHAM ALABAMA (TAXABLE) 114,062 | e 1,146,323 | ...coooocn. 1,005,000 | ..oovvrevene 1,013,312 (1,526) | oo | e [ oo 6.600 |...... 6.380 27,638 66,330 |01/19/2011.| 02/01/2033.
220147 W6 5 |[CORPUS CHRISTI SCH DIST TEXAS (TAXABLE) ..114.151 570,755 500,000 541,071 (7,907) | oo | e [ e 6.124 |..... 4.150 11,568 30,620 |12/21/2011. | 08/15/2032.
227381  PT 1 |CROSBY TEXAS INDPT SCH DIST SCH BLDG GO ...107.428 3,222,855 3,000,000 2,924,287 1,984 | oo | e [ oo 4.250 |...... 4430 [FA o] v 48,166 ...127,500 | 07/11/2013. | 02/15/2038.
235218 L6 9 [DALLAS TEXAS (TAXABLE)........ccoovimriiinriinriisnniiesiissiiisseisssissssssssssssssssssssssssssssssssssssssssssssonsesss | @eeee | o [ evvvseiiinns | cone TFE [ . 448,450 ... 69.899 [ ...coocveveenund 698,990 | .....ccccoo.. 1,000,000 591,814 29,888 5.250 08/19/2010. | 02/15/2026.
235218 L9 3 |DALLAS TEXAS (TAXABLE)........coiiieriinerieeriineniscnsisesisesssssesssssssssssssnsssenssssssssssssssssssnsssssnsssonssiss | @ueee | o [ evveneernnes | cone TFE [ ciiiiiie.378,450 | ... 58.268 | ....cocoevvuunes 582,680 | .............. 1,000,000 490,669 25,913 | oo | e | i | e 5.500 03/15/2011. | 02/15/2029.
249164 LJ 1 |[DENVERCITY & CNTY GO UNLMTD (TAXABLE) L113.991 | s 1,139,910 | oo 1,000,000 | .............. 1,010,035 (1,883) | oo | e [ oo 5.650 5.390 23,542 56,500 | 06/28/2010. | 08/01/2030.
266705 C2 6 |DURHAM COUNTY NORTH CAROLINA (TAXABLE) ...105.457 527,285 500,000 500,270 (48) | cevvvoreerieniiceni [ e | e 5234 |..... 5220 [MN...... | oo 4,362 | oo 26,170 | 10/28/2010. | 11/01/2030.
269695 5Y 4 |EAGLE MTN & SAGINAW TX ISD TXB GO. ...106.598 3,197,955 3,000,000 3,175,468 (33,952) 5333 |..... 3.930 [FA.....| oo 60,441 ....159,990 | 09/24/2014. | 08/15/2040.
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Annual Statement for the year 2015ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
346622 7X 5 |[FORSYTH COUNTY NORTH CAROLINA (TAXABLE) ..1,001,000 |...107.445 ...1,074,450 ....1,000,000 ..1,000,534 (110) | covveoreverieriiieni [ e | e 5.166 08/18/2010. | 04/01/2030.
447025  JS 7 [HUNTSVILLE ALABAMA (TAXABLE)..........orveorrieiriisneisssssssessssssssssssssssssssssssssssssssssssssssssssnssssns | sonnees ...108.697 543,485 500,000 500,000 5.209 09/02/2010. | 09/01/2032.
483206 4C 9 [KALAMAZOO MITXB GO....cosvvvvrrircrirnniiicriissiisssisssisisssssssssssssssssssssssssssssssssssssssssssnssssssssonsssnns | conenes | | evvvee] | coecd IFE [ 10000000001.2,907,597 | ... 95.733 2,747,537 2,870,000 2,905,417 (2,180) | oo | e [ e 4.670 04/16/2015. | 12/01/2044.
483854  FT 7 |KANE COOK & DUPAGE ILLINOIS (TAXABLE)........cociriereiereeesneeeesissesssssssssssesssssssssssssssssssssssns | ceneees ...111.289 556,445 500,000 510,955 (RK:1:) ) ORI DO PO 5.700 09/01/2010. | 12/15/2033.
483854 FU 4 |KANE COOK & DUPAGE ILLINOIS (TAXABLE).........coirieirieiiiinriicsiississsiissessssssssssssssssssssssseas | ceneees LA11.241 556,205 500,000 506,736 (1,157) 09/13/2010. | 12/15/2034.
494656 G4 7 |KING & SNOHOMISH WASHINGTON (TAXABLE) ...103.987 519,935 500,000 500,301 (59) 09/15/2010. | 12/01/2029.
49474E  4A 8 |KING COUNTY WASHINGTON (TAXABLE). ........orveerererrisiesesesesssssssssessssesssssessssesssssessssssssssessssssssssnnss | ervsene ...121.306 363,918 300,000 300,245 (12) 11/16/2010. | 12/01/2030.
495260 ZG 9 [KING COUNTY WASHINGTON (TAXABLE).........ccosiiiiiiiriiieieniiseiesiseiesssssssssssssssssessssssssanns | oneees ...108.018 540,090 500,000 515,700 (3,167) . 12/06/2011. | 12/01/2029.
498062 KT 4 [KITSAP COUNTY WASHINGTON (TAXABLE).........ovveuieeireeseieseeesssessessssssssessssesssssessssssssessssnsssas | ceneees ..111.823 559,115 500,000 500,430 [1727) ) SRR DO DO 5.020 {......5.010 [JD.cceres | 2,092 | o 25,100 | 10/15/2010. | 06/01/2029.
508354  SF 5 [LAKE COUNTY ILLINOIS (TAXABLE).........ccocoumriiriineiisciisisississssississsssssssssssssssssssssssssssssssnns | oneees ..108.010 | coovvoeeae 1,193,511 | oo 1,105,000 | .............. 1,105,000 | oo [ e [ e | e | e 5.460 60,333 | 07/19/2010. | 12/15/2029.
508759 HR 1 [LAKE COUNTY ILLINOIS @ | oo | o [ e TFE | 013,180 | 86.456 21,614 25,000 17,590 764 07/01/2009. | 12/01/2023.
514014  MC 0 [LANCASTER COUNTY NEBRASKA (TAXABLE)........covcommrrrerrmrreesssnrresssesssesssssssssssssssssssesssssssssssssns. | ssseees ..104.985 | ..oovvvenne 1,049,850 | ...ccvovuve. 1,000,000 | ..ovvvreene 1,022,280 (4,290) | 1ooveveereeeeeieneiene | eeeeessenreesesnnnens | ceeene 6.100 61,000 |06/29/2010. | 01/15/2030.
514040 YE 8 [LANCASTER COUNTY PENNSYLVANIA (TAXABLE).......osruereermreerneesneesseseesesssssssessesssesssssnssssssssans | soneees ...104.133 520,665 500,000 502,861 ((S107 ) (TSRO FVSPTORRTTORRTOOIR BN 5473 27,365 | 10/01/2010. | 11/01/2030.
52908E SF 1 |LEXINGTON-FAYETTE KENTUCKY (TAXABLE). .......ccovvueriireiirressnesssesssssesssesssssssssesssssssssessssssssssns | avvsene 107492 | e 1,074,920 | ...ccooouve. 1,000,000 986,432 (5501 OO NP SO 5450 |.....5.590 [JD..cocc. | ovvvrrireend,542 | i 54,500 |07/08/2010.| 06/01/2030.
52908E UT 8 |LEXINGTON-FAYETTE KENTUCKY (TAXABLE)........ccccooiimiiiniinniinniieneissnisnsisssissnsssssisssssssnsss | eevees | on | cvvven T [l IFE | i 497,720 | L. 98.003 490,015 500,000 497,985 86 06/06/2012. | 10/01/2032.
562333 FY 5 |[MANCHESTER NEW HAMPSHIRE (TAXABLE) ...108.677 543,385 500,000 500,986 (189) 12/02/2010. | 07/01/2030.
564377 6F 1 [MANSFIELD TEXAS (TAXABLE)..........cosrveeerveescreessesssesssssesssssssssssssssssssssssessssssssssssssssssssnsssssssssessssnns | soneees ...102.452 512,260 500,000 503,660 (623) 12/22/2011. | 02/15/2032.
567288 RZ 0 [MARICOPA COUNTY USD ARIZONA (TAXABLE)........orveuureerreeseeesrsessesssssssssssssssssssssssssssssssssnsssas | seneees ...120.832 996,864 825,000 984,662 (7,622) 09/27/2011. | 07/01/2030.
586145 WQ 3 [MEMPHIS TENNESSEE (TAXABLE).........coivvuueieriiieaeeessnessnsessesesssssssensssssssssssssssssssnsssessssesssssnssssns | sonnees L2041 | s 1,007,711 830,000 842,413 (440) 07/08/2010. | 07/01/2032.
680616  VF 3 [OLENTANGY OHIO (TAXABLE)..........cooiiiiriiieiieriisseiesiisseiiesisseiiesess s ssssessssssseinss | oneees 2110159 | s 1,101,590 | ..ccovvnnve. 1,000,000 | .............. 1,094,486 (22,095) 05/30/2012. | 12/01/2036.
682745 V9 2 | ONONDAGA NEW YORK (TAXABLE) ...106.663 757,307 710,000 714,214 (1,074) 06/25/2010. | 06/15/2030.
68825E V3 0 | OSHKOSH WISCONSIN (TAXABLE).........ooirviiriiicriiniisriisciiisseissssssssssssssssssssssssssssssssssssssnses. | seveees ...102.021 612,126 600,000 600,000 08/12/2010. | 08/01/2029.
696089 YR 6 [PALATINE ILLINOIS (TAXABLE)........covveerreereeeeecreeessssessssssssssssssssssssesssssssssesssssssssssssssssssssssssnsssnessnns | coneees ...110.057 550,285 500,000 502,167 (372) 08/10/2010. | 12/01/2030.
713176 2E 4 [PEORIA ILLINOIS (TAXABLE).....c.urvecrrmrrermmmersesssssssssssssssssssssssssssssssssssessssssssessssssssssssssssssssssssssssss. | soneees ...103.312 516,560 500,000 497,607 98 04/05/2012. | 01/01/2032.
76541V HL 4 |RICHMOND VIRGINIA (TAXABLE)..........ovveeeeeeereeneeeieeeeseesesesssesssesssssssesssssssssssssessssssssssssssssssssnesss | aevien ...108.607 543,035 500,000 500,000 11/03/2010. | 11/01/2029.
771588 RV 4 [ROCHESTER MINNESOTA (TAXABLE)........orvueureeireiseeesssssssessssssssssssssssssssssssessssssssssessssssssssesssssnnses | oneees ...107.202 536,010 500,000 500,000 09/21/2010. | 02/01/2033.
774217 4W 0 [ROCKVILLE MARYLAND (TAXABLE).........cciiiiriiiiniiniiissiiesiissiissasissssssssssssssssssssssssssssssssssnns. | oneees ...102.305 511,525 500,000 498,343 53 10/26/2011. | 06/01/2036.
796237 VS 1 [ SAN ANTONIO TEXAS (TAXABLE).......ooiiieeiereeesseesssesssssssesssssssssssssssesssssssssesssssssssesssssssssesssssnns | oneees ..113.487 851,153 750,000 764,853 (2,791) . . 06/29/2010. | 08/01/2029.
809554 QG 6 [SCOTT COUNTY MINNESOTA (TAXABLE).........cooviiiriiriisniiisriissiiississsssssssesssesssssssssssssssssssssanes | coneees ...100.886 670,892 665,000 670,990 (1,268) | ..o | e [ oo 6.000 |...... 5.740 |FA...... . 11/19/2010. | 02/01/2033.
821686  XT 4 |SHELBY COUNTY TENNESSEE (TAXABLE)........ccoiiiiiiiiiriieniiesiisesiiesiiesiiessiessisssissesssenisaens | oneees ...108.329 991,210 915,000 957,932 (R PVEK ) IO IR D 5.750 |...... 4.190 [AO..cc.. | coveveries 13,153 | oo 52,613 |01/10/2012. | 04/01/2034.
848644 R3 6 |SPOKANE COUNTY WASHINGTON (TAXABLE).........ceerreermmmeressmneseessmressssnssssssssssssssssssesssssssssssssnns | coneees ...104.253 521,265 500,000 500,332 (£:1:) ) SOOI IO D 5.010 |..... 4.990 [JD....... 2,088 25,050 |08/25/2010.| 12/01/2032.
849067 R5 4 | SPOKANE WASHINGTON (TAXABLE).........coouriiirriieiiinsiisseiissiissiiseisssssessssssssssssassssssssssssaans | oneees ...108.671 271,678 250,000 250,134 (VX)) VRO DO 6.131 |..... 6.110 [JD.coces | oo 1277 | v 15,328 | 12/14/2010. | 12/01/2030.
916507 KT 2 [UPPER ST CLAIR TWP PA (TAXABLE).........oiiiieriiiriiriienieessissesisesesesesssesesesessssssssesessssesssesesssaeses | coneees ...108.941 544,705 500,000 486,691 BAT || v | oo 5.986 ... 6.260 [JJ..coois| o 13,801 | oo 29,930 |02/04/2011. | 07/15/2034.
930336 GT 3 [ WADSWORTH OHIO (TAXABLE). .......corvveeeeeeeeeeseesssesessessssesssssssssssssssessssssssssasssssssssssssssssssssssssssnssssans | coneees ..110.778 553,890 500,000 500,000 [ ..o [ e | e | s | oo 5770 |..... 5.770 |JD....... 2,404 28,850 |10/08/2010. | 12/01/2032.
97217P  BJ 7 [WILSON COUNTY TENNESSEE (TAXABLE).........coooouuiiiiiiiiiiiissiissiiiesiississsississsissssnisssnisenies | conieas ...107.129 535,645 500,000 517,624 (3,688) | ..o | | e 5400 |..... 4.470 [AO...... | oo 6,750 | ..cooovvenee 27,000 | 12/08/2011. | 04/01/2032.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 34,606,775 XXX 36,589,980 ..34,885,000 ....34,541,486 (51,036) 0 0 XXX XXX XXX [ e 463,715 | s 1,738,515 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 34,606,775 XXX 36,589,980 ..34,885,000 ....34,541,486 (51,036) 0 0] XxX XXX XXX | .. 463,715 | e 1,738,515 XXX XXX
U.S. Special Revenue & Special A Obli and all N Obli of Ags and of and Their U.S. Political - Issuer Obli
101434 AU 2 |BOULDER COLORADO (TAXABLE).........cocuiiiiriiiniiissiiissiissiisssiissssssssisssssssssssssssssssssssssssnssses. | oneees ...105.239 526,195 500,000 500,000 [ oo [ v || s | s 5.000 |...... 5.000 [AO...... | oo 6,250 | ..ccovvenne 25,000 |09/22/2010. | 10/01/2030.
118631 AR 1 |BUCKS COUNTY PENNSYLVANIA (TAXABLE).........cooiuriuuerieriieenieessisesssssesssesessssisessssssssesesees | coneees ..104.426 | .............. 1,044,260 | .............. 1,000,000 | ....ooouceee 1,046,705 (6,818) | .ovoveerrverreiicniirens | e [ e 4.890 |...... 4.000 [JD..ccoe. | corvirriinan 2173 | 48,900 | 01/31/2012. | 12/15/2030.
16639E AU 8 |CHESTERFIELD COUNTY VIRGINIA (TAXABLE)........ccuuereuureimremmeessesesssessesessssssssssssssssssssssssssssnns | wesenee ...106.839 534,195 500,000 500,000 [ oo [ e || s | s 5.265 |..... 5.260 |JJ........ 13,163 26,325 |09/24/2010. | 01/01/2030.
230593 AA 3 [CUMBERLAND CNTY NORTH CAROLINA (TAXABLE)........eveeureermreesreesesesseeesesessssessesssssssssnssssnns | soneees .. 114.192 570,960 500,000 500,252 (A4) | oo [ e | 6.100 |..... 6.080 |MN...... 5,083 30,500 |01/13/2011. | 11/01/2025.
312902 LX 5 |FEDERAL HOME LOAN MTG CORP - STRIPPED @-er | oo | e e | 1,752,000 62.094 | ...ccoooune 2,794,253 | ....ccovonnc 4,500,000 2,222,033 | oo | e 109,519 | covvoovverrinenieni | e | v | v 5.110 [N/A..... 04/27/2011. | 12/17/2029.
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313380 HM 2 | FEDERAL HOME LOAN BANK........coviiiririiieieineieisenisssessensessessessesssssssssssssssssssssssssseessns | sennee |0 | svverven ] | | i 997,500 | oo 93.153 ..931,539 ....1,000,000 997,724 70 34,500 |08/15/2012. | 08/28/2037.
3133XG  6E 9 |FEDERAL HOME LOAN BANK.......coiuiiiiiiiiiiciiciieiiesiesiesienie s | coiiees ...126.240 3,787,218 3,000,000 3,166,359 (11,830) . ..172,500 | 07/06/2009. | 06/12/2026.
3133XG  6E 9 |FEDERAL HOME LOAN BANK SD.. ...126.240 2,524,812 2,000,000 2,110,906 (7,887) | eoevvverennreirennnnns | ovveneerinneneiinienens | 0008750 [10005.080 [ Do | voverererrrnn8,069 | oo 115,000 | 07/06/2009. | 06/12/2026.
3134A3 2N 5 |FEDERAL HOME LOAN MTG CORP - STRIPPED @ | o | e [T ..069,837 66.402 1,521,954 | 2,292,000 | coovvrnnnne 1,245,214 60,714 12/23/2010. | 03/15/2028.
3134A3 2P 0 |FEDERAL HOME LOAN MTG CORP - STRIPPED @-oo | oo | e [ | 1,109,108 . 64.965 ..1,754,074 ..1,428,180 69,821 12/14/2010. | 09/15/2028.
3134A3 2Q 8 |FEDERAL HOME LOAN MTG CORP - STRIPPED @... ,520,573 ..1,236,166 60,274 12/21/2010. | 03/15/2029.
3134A3 2R 6 |FEDERAL HOME LOAN MTG CORP - STRIPPED @.... 2,164,927 | ..o | e 100,495 11/15/2010. | 09/15/2029.
3134A4 AB 0 |FEDERAL HOME LOAN MTG CORP - STRIPPED @.... ..7,469,166 339,389 11/10/2010. | 03/15/2031.
3134A4 CL 6 |FEDERAL HOME LOAN MTG CORP - STRIPPED @.... ..1,664,234 73,206 10/27/2010. | 09/15/2029.
3134A4  CN 2 |FEDERAL HOME LOAN MTG CORP - STRIPPED @.... ..1,394,086 70,792 02/02/2011. | 09/15/2030.
3134A4 CP 7 |FEDERAL HOME LOAN MTG CORP - STRIPPED @... . ..1,181,185 ..1,036,346 45,241 09/13/2010. | 03/15/2031.
3134A4  KY 9 |FEDERAL HOME LOAN MTG CORP - STRIPPED @.... 22,015,975 55.527 31,336,719 | .. " 26,893,918 | ..o | e 1,175,226 04/03/2012. | 07/15/2032.
3134A4 NP 5 |FEDERAL HOME LOAN MTG CORP - STRIPPED @.... ..1,192,800 |..... 62.760 | ..oocovereenne 1,882,815 | .ovvoveenes 3,000,000 | ..oerrevenne 1,515,024 74,552 04/04/2011. | 07/15/2029.
3134A4 NT 7 |FEDERAL HOME LOAN MTG CORP - STRIPPED @.... .2,877,018 |..... 57.004 3,232,697 5,671,000 3,255,276 [ oo | oo 114,098 08/08/2012. | 07/15/2031.
3134A4  NU 4 |FEDERAL HOME LOAN MTG CORP - STRIPPED @.... 3,912,991 |..... 55.436 5,210,486 9,399,000 4,659,185 | ....ooooerrreerrris | v 198,745 03/30/2012. | 01/15/2032.
3134A4 NV 2 |FEDERAL HOME LOAN MTG CORP - STRIPPED @... 4,142,926 5,033,637 226,426 06/20/2012. | 07/15/2032.
31358C 5B 8 | FEDERAL NATIONAL MTG ASSOC - STRIPPED @ | oo | e [ | 903,257 | ....61.125 | ............. 1,138,762 | .............. 1,863,000 | .............. 1,052,774 41,773 03/16/2012. | 02/06/2030.
31358C 5C 6 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... ..1,030,204 40,974 03/16/2012. | 08/06/2030.
31358C 5D 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... ..1,006,516 40,222 03/16/2012. | 02/06/2031.
31358C 5E 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... . 984,705 39,442 03/16/2012. | 08/06/2031.
31358C 5F 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @ | o | e [T 824,918 | 55.217 ,028,704 963,253 38,674 03/16/2012. | 02/06/2032.
31358C 5G 7 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @-oon | oo | e [ | 808,188 | 54.014 ...1,006,296 943,718 37,890 03/16/2012. | 08/06/2032.
31358C 5H 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @-en | o | e [T i 790,191 [ 52.893 ..985,406 923,043 37,146 03/16/2012. | 02/06/2033.
31358C 5J 1 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @-oe | o | e [ e TTA4 | 51.941 | ... ..967,670 | .. ....1,863,000 904,265 36,391 03/16/2012. | 08/06/2033.
31358C 5K 8 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @ | o | e [ | . 758,390 50.914 | ..o 948,528 | ...ccvvveenn. 1,863,000 885,895 35,651 03/16/2012. | 02/06/2034.
31358C 5L 6 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... 1,863,000 866,304 34,944 03/16/2012. | 08/06/2034.
31358C 5M 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... ....1,863,000 847,068 34,248 03/16/2012. | 02/06/2035.
31358C 5N 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... ....1,863,000 828,168 33,562 03/16/2012. | 08/06/2035.
31358C 5P 7 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... . ....1,863,000 804,864 32,919 03/19/2012. | 02/06/2036.
31358C 5Q 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @-ooe | o | e [ | i 673,102 | ... 45725 | .................851,864 | ....ccc....... 1,863,000 788,220 32,239 03/19/2012. | 08/06/2036.
31358C SR 3 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... 1,863,000 771,943 31,573 03/19/2012. | 02/06/2037.
31358C 55 1 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... . . ....1,863,000 755,995 30,921 03/19/2012. | 08/06/2037.
31358D DC 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @ | o | e [T . 388,472 63.383 626,230 988,000 499,848 24,832 01/19/2011. | 05/15/2029.
313580 DR 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... W 3,124,265 60.466 5,139,610 8,500,000 4,023,024 204,007 03/30/2011. | 05/15/2030.
31358D DS 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @-eon | o | s e T e 5,878,300 |..... 59437 | oo 9,510,032 | ..covvvevn 16,000,000 | ....co...e.. 7,559,404 371,664 01/07/2011. | 11/15/2030.
31358D JP 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @ | o | e [T 3,026,975 |..... 43643 | .o 4,853,191 | ..occcovnee 11,120,000 3,887,090 | ..o | e 185,134 11/10/2010. | 07/15/2037.
31359Y CZ 8 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... 3,497,253 63.937 5,606,714 8,769,000 4,501,503 224,420 01/21/2011. | 01/15/2029.
31359y DB 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... .1,147,560 |..... 61.024 | ...occcoeee 1,830,741 | oo 3,000,000 | ..ccovviunnee 1,475,313 72,731 01/11/2011. 01/15/2030.
31359Y QG 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... ..2,207,683 |..... 57.998 2,910,920 5,019,000 2,622,496 | ...ovveveerriiieennns | e 110,381 03/19/2012. | 01/15/2031.
31359y QJ 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @-eon | o | e [T e 1,126,621 |..... 55.343 | oo 1,781,498 | ..o 3,219,000 | ..ocovorene 1,442,139 70,355 03/02/2011.| 01/15/2032.
31359Y QK 6 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @-ooe | o | e [T | s 1,378,013 |..... 54.199 2,124,071 3,919,000 1,736,356 83,364 06/29/2011. | 07/15/2032.
31359Y QL 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... 2,467,438 53.054 3,896,308 7,344,000 3,119,784 | oo | v 152,850 06/14/2011. | 01/15/2033.
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31350Y QM 2 | FEDERAL NATIONAL MTG ASSOC - STRIPPED @... ..3,126,267 |..... 51.886 3,979,664 7,670,000 3,685,710 03/14/2012. | 07/15/2033.
31359Y QN 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... 2,453,621 |..... 51.150 ...3,712,503 7,258,000 3,078,468 06/14/2011. | 01/15/2034.
31350Y QP 5 | FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... .1,786,881 |..... 49.871 2,688,074 5,390,000 2,246,777 06/15/2011. | 07/15/2034.
31359Y QQ 3 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... ..2,104,630 |..... 48.804 3,237,704 6,634,000 2,653,226 06/14/2011. | 01/15/2035.
31359Y QR 1 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... .3.214,114 | ... 47.774 ...4,195,990 8,783,000 3,852,041 01/20/2012. | 07/15/2035.
31350Y QS 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @... ..3,566,714 |..... 46.345 ,513,096 9,738,000 ..4,251,369 02/29/2012. | 01/15/2036.
31359Y QT 7 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... ..3,510,971 |..... 45.857 ...4,587,126 ..10,003,000 4,199,774 | ... 02/16/2012. | 07/15/2036.
31350Y QU 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... .2,294,429 | ... 44.666 3,041,802 6,810,000 2,761,595 01/20/2012. | 01/15/2037.
31364E BA 1 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... 2,132,450 |..... 66.102 3,305,115 5,000,000 2,730,801 12/20/2010. | 03/23/2028.
3136F1 EQ 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @.... L7,115,318 | ... 57.857 | oo 10,992,925 | ............ 19,000,000 8,920,105 06/28/2011. | 03/17/2031.
3136F3 LA 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED @... ..2,597,461 |..... 51.648 3,542,584 6,859,000 3,184,314 03/14/2012. | 10/03/2033.
40179P  AA 3 |GUILFORD COUNTY NORTH CAROLINA (TAXABLE) ..103.904 519,520 500,000 512,673 03/29/2012. | 04/01/2032.
407288 XX 2 [HAMILTON COUNTY OHIO (TAXABLE) ...107.924 539,620 500,000 500,293 10/15/2010. | 12/01/2030.
432347 LQ 3 [HILLSBOROUGH COUNTY FLORIDA (TAXABLE). ...107.788 538,940 500,000 497,943 10/21/2010. | 08/01/2029.
455285 4Y 9 |INDIANAPOLIS BOND BANK INDIANA (TAXABLE) L116.446 | ............ 1,164,460 | ....cocovene. 1,000,000 | ..o 1,159,846 (11,369) 06/19/2012. | 01/15/2030.
46263R HE 8 |IPS MULTI SCHOOL INDIANA (TAXABLE) ..110.979 554,895 500,000 487,070 732 01/20/2011. | 07/15/2029.
485428 ZY 5 |KANSAS DEV FINANCE AUTHORITY (TAXABLE) 110819 | 1,108,190 | oo 1,000,000 | ..oocovevneeee 1,155,295 (7,364) 06/13/2012. | 05/01/2034.
485429 DB 7 |KANSAS STATE (TAXABLE) ..110.224 275,560 250,000 250,162 (33) 12/02/2010. | 03/01/2030.
49130T PQ 3 |KENTUCKY HOUSING CORPORATION (TAXABLE) ...103.617 196,872 190,000 190,000 06/06/2012. | 01/01/2028.
560459  5F 2 |MAINE MUNICIPAL BOND BANK (TAXABLE) ...110.551 552,755 500,000 527,091 (1,405) 05/16/2011. | 11/01/2034.
574140 R7 6 |MARYLAND NAT CAP PK MONT CNTY (TAXABLE) ...100.117 90,105 90,000 89,270 32 03/28/2012. | 12/01/2031.
574140 R84 |MARYLAND NAT CAP PK MONT CNTY (TAXABLE).........coemrrrerrmmrrerrssrrnesssensessssmsssssssssssssssssssssssnsees | sveneee | or | svvvereesd [ eensIFE | i 172,569 | 99.632 174,356 175,000 172,885 85 ...583 03/28/2012. | 12/01/2032.
57419P  MD 8 |MARYLAND HOUSING CMNTY DEV (TAXABLE) ..101.039 | .o 1,010,390 | .oovovnees 1,000,000 | ..o 1,010,825 (8,752) 21,867 07/17/2012. | 09/01/2043.
576000 KV 4 |MASSACHUSETTS SCH BLDG AUTH (TAXABLE) ...121.587 607,935 500,000 628,924 (4,300) | oooovreerrenrririennenes | ervenereeissnnnsiinnnns | 5,715 [10000.3.840 | FA i | e 10,795 | coovovrernad 28,575 |08/16/2012. | 08/15/2039.
60636V  BW 6 |MISSOURI STATE DEV FIN BRD (TAXABLE)..........ceuvvverrrrreciimmrmeessennessnsensessseenssssenssssseesssssnnnnes | evveene | oo | vovveeend e TFE | i 500,500 | ... 99.882 499,410 500,000 500,373 (55) [ coveererreerrerreiieenne | eevrnererinnnerins | e 240 | 10004220 {MN.cooos [ o 3533 [ v 21,200 |07/19/2012.| 11/01/2033.
60636Y HM 6 |MISSOURI HSG DEV COMMN (TAXABLE)........coooeeverereeesereeseneeesseeesssesesessessssessssessessenssssesssnsssesnsees | evveeee | oo | sevenniecd oo IFE | i 175,475 | .00 97.020 169,785 175,000 175,120 (16) 10/17/2012. | 07/01/2033.
618027 BW 5 |MORRIS COUNTY NEW JERSEY (TAXABLE) ...105.619 528,095 500,000 500,314 (49) 12/08/2011. | 06/15/2027.
649883 TM 7 |NEW YORK STATE MTG AGY (TAXABLE) ...103.890 519,450 500,000 505,134 (780) 07/13/2012. | 10/01/2027.
649902 2E 2 [NEW YORK STATE DORM AUTH (TAXABLE) ...116.624 583,120 500,000 553,626 (2,955) 01/10/2012. | 03/15/2033.
658207 PA 7 [NORTH CAROLINA HOUSING FIN AGY (TAXABLE) ...103.848 176,542 170,000 170,113 (16) 07/10/2012. | 01/01/2029.
658308 AA 9 |NORTH CAROLINA TURNPIKE AUTH (TAXABLE) ..112.410 899,280 800,000 800,491 (27) 11/03/2010. | 01/01/2031.
677659 U2 8 |OHIO STATE WATER DEVELOPMENT (TAXABLE) .111.297 311,632 280,000 292,816 (2,542) 12/01/2011. | 12/01/2031.
677659 V6 8 |OHIO STATE WATER DEVELOPMENT (TAXABLE) ..111.156 527,991 475,000 512,704 (2,273) 03/21/2012. | 12/01/2030.
67908P AZ 9 |OKLAHOMA STATE (TAXABLE) 113612 | 1,136,120 | oo 1,000,000 | ..ooooverneeee 1,000,000 . 07/21/2010. | 07/01/2030.
68608W AB 8 | OREGON STATE UNIVERSITY REV TXB......cevvvvererriirnnerrernesresssesssssnensessssessssssesssssnsessssnsessessen | wevene | oo | conver] [t TFE | ciii000000.5,030,200 | ... 94.808 | ..o 4,740,399 5,000,000 5,028,408 (1,790) | oovvrvvererrrirrneneees | wvrveerverineeeeninenns | e 4.340 |00 4.260 |AO.ccvee | vovvecrienns 54,241 | oo 86,798 | 04/23/2015. | 04/01/2044.
709144 JC 4 |COMMONWEALTH OF PENNSYLVANIA (TAXABLE) 105.062 525,310 500,000 494,675 490 6,563 26,250 | 09/24/2010. | 04/01/2027.
74529  NU 5 |PUERTO RICO SALES TAX FINANCING CORP........cccvveemnrrrernerrenrnnerrissensesssesssssssssssssnessessnsennss | weenee | oo | convee] | ceiedFE | ciiiiiiiien.535,185 | ... 57.000 285,000 500,000 285,000 (239,198) (3,794) | v | rveeerviinenneninienns | 005,000 |00 4.020 | FA o | oo 10,417 | oo 25,000 | 12/24/2012. | 08/01/2040.
74529)  PA 7 |PUERTO RICO SALES TAX FINANCING CORP........cecvverrirerinerrinerinerniserisssssisssssssssssessssssssessssens | @uere [ oo | cvvereensd [iinFE | i 24,980 | ... 13.693 13,693 100,000 13,693 (16,563) 1,560 05/15/2012. | 08/01/2038.
746189 QU 6 |PURDUE UNIVERSITY INDIANA (TAXABLE) ...109.782 548,910 500,000 500,431 (24) 12,960 25,920 | 11/05/2010. | 07/01/2030.
746189 RM 3 |PURDUE UNIVERSITY INDIANA (TAXABLE) ..111.354 222,708 200,000 200,113 (21) ] oo [ e [ 20005.955 | 10005940 | Wi [ v 5,955 [ ovvvvrreenne 11,910 | 12/02/2010. | 07/01/2030.
762243 X9 9 |RHODE ISLAND STATE (TAXABLE) ...109.728 548,640 500,000 500,000 11/16/2010. | 05/15/2029.
795685 DW 3 |SALT LAKE COUNTY UTAH (TAXABLE) ...105.290 526,450 500,000 500,000 . 10/20/2010. | 11/01/2032.
874461 GL 4 |TALLAHASSEE FLORIDA (TAXABLE) ...107.549 537,745 500,000 555,766 (3,139) | cooervereeerireniines | eevrerrireriiisenirennins | 000005088 [ 11.3.970 |AD.ccc. | oo 6,335 | cvverrinne 25,340 | 06/20/2012. | 10/01/2030.
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88059E N7 5 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @... ..2,535,403 |..... 45.774 2,809,651 6,138,000 2,892,561 . ..106,952 08/16/2012. | 12/15/2035.
88059E N8 3 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... .1,792,083 |..... 44770 | oo 1,896,048 | .............. 4,235,000 2,024,030 71,750 08/15/2012. | 06/15/2036.
88059E N9 1 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... ..2,491,059 |..... 43.737 2,684,626 6,138,000 2,839,083 | ..oorvveerrcrriiiennes | e 102,459 08/14/2012. | 12/15/2036.
88059E NY 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... ..5,506,074 |..... 52219 | ..ccce.....6,615,739 | .ooeeec. 12,669,000 | ...ooovevn 6,429,974 250,902 02/07/2012. | 01/15/2033.
88059E NZ 3 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... ..3,409,457 |..... 51.770 | s 4,125,567 | coovvverne 7,969,000 3,978,511 ..154,495 02/07/2012. | 07/15/2033.
88059E P2 4 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @... L24T3,773 | ... 42625 2,616,353 6,138,000 2,810,784 . ..100,339 08/10/2012. | 06/15/2037.
88059E P32 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... ..2,067,932 |..... 41.665 2,212,839 5,311,000 2,356,260 85,525 08/14/2012. | 12/15/2037.
88059E P4 0 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... ..1,683,230 | ..... 40.726 ....4,159,000 ..1,895,524 65,182 08/07/2012. | 06/15/2038.
88059E PA 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... ..5,313,903 |..... 49.819 ..6,191,231 240,937 03/08/2012. | 01/15/2034.
88059E PB4 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... ..5,206,579 |..... 48.760 6,057,395 236,359 03/09/2012. | 07/15/2034.
88059E PC 2 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @... 3,750,741 |..... 47.747 4,378,892 |... | ..170,331 02/03/2012. | 01/15/2035.
88059E PJ 7 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @-ee [ o | e [T | 1,630,714 | L 41.372 .1,897,110 73,846 03/08/2012. | 01/15/2038.
88059E V3 5 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @-eoe | o | e [ | e 561,973 | 55.414 " 654,562 25,788 03/14/2012. | 12/15/2031.
88059E V4 3 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @ [ oo | e e | 550,798 .. 53.498 | ... ..664,990 | .. 641,545 25275 03/14/2012. | 06/15/2032.
88059E V5 0 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... 539,835 52.324 650,394 1,243,000 628,777 24,772 03/14/2012. | 12/15/2032.
88059E V6 8 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @... 2,877,854 |..... 51.233 3,144,737 6,138,000 3,254,583 10/16/2012. | 06/15/2033.
88059E V7 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... 2,817,734 |..... 49.991 3,068,497 6,138,000 3,188,057 10/16/2012. | 12/15/2033.
88059E V8 4 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @ [ oo | e o] i2..2,696,110 ... 48.927 3,003,145 6,138,000 3,069,010 09/14/2012. | 06/15/2034.
88059E V9 2 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @ | oo | e [ | 2,686,815 | 47.925 2,941,637 6,138,000 3,051,662 . . 09/13/2012. | 12/15/2034.
88059E W2 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @ | o | e [ | e 2,587,722 | . 2,876,825 6,138,000 2,951,552 | ..o | v 108,935 08/16/2012. | 06/15/2035.
88059E YA 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @... ..660,607 1,209,000 636,658 25,082 03/14/2012. | 12/15/2031.
88059E YB 4 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... ..646,509 ....1,209,000 623,997 24,583 03/14/2012. | 06/15/2032.
88059E YC 2 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... ..632,822 ....1,209,000 611,578 24,094 03/14/2012. | 12/15/2032.
88059E YD 0 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... ..619,397 | .. ....1,209,000 599,411 23,615 03/14/2012. | 06/15/2033.
88059E YE 8 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... 604,169 | ...ccceveeve. 1,209,000 587,484 23,145 03/14/2012. | 12/15/2033.
88059E  YF 5 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... ....1,209,000 582,088 22,603 03/08/2012. | 06/15/2034.
88059E YG 3 | TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... ....1,209,000 570,672 22,160 03/08/2012. | 12/15/2034.
88059E YH 1 |TENNESSEE VALLEY AUTHORITY - STRIPPED. @.... N ....1,209,000 554,175 21,780 03/13/2012. | 06/15/2035.
88059F BA 8 | TENNESSEE VALLEY AUTHORITY - STRIPPED @.... | |- 1,177,030 | ... 41.3% | ... ,237,702 | .. +.2,990,000 | ..o 1,330,995 47,988 09/12/2012. | 01/15/2038.
88050F BG 5 |TENNESSEE VALLEY AUTHORITY - STRIPPED @-ooe | o | e e L [ 4,039,583 |..... 59.070 | ..ovverreenns 4441473 | 7,519,000 | ..ocrrrrnenns 4,547,026 | ..ooooerrrrrerrei | v 156,789 08/15/2012. | 05/01/2030.
88059F BM 2 | TENNESSEE VALLEY AUTHORITY - STRIPPED @.... 1,686,477 |..... 46.881 ...1,828,375 1,903,828 68,895 09/14/2012. | 06/15/2035.
88059F BR 1 |TENNESSEE VALLEY AUTHORITY - STRIPPED @.... | |- ....19,284,290 |..... 40.726 | ... 19,548,526 | ............ cererreerenn 21 TT9,863 | oo | s 751,680 08/03/2012. | 06/15/2038.
91754R  RZ 2 |UTAH STATE BOARD REGENTS (TAXABLE).........coouriereiinressneisnsessesssssssesssssssssssssssssssssssssssnssses | anvennn . ...103.397 516,985 500,000 504,196 (U174 [T VST IR 5.100 08/19/2010. | 04/01/2030.
92812Q 4B 0 |VIRGINIA HOUSING DEV AUTH (TAXABLE)........cotivveemrreriineerisssneesissssssssseesessssssssssssesssssssssssssnns | woeee . 101,057 | e 1,010,570 | .oovoeres 1,000,000 | ..ooooverneeee 1,010,573 (1,450) | oo | e [ e 4422 . 10/09/2012. | 10/01/2042.
92812Q V3 8 |VIRGINIA HOUSING DEV AUTH (TAXABLE).........etruvermmerrrirmeerissssenessessssssessessssssssssnsessessssesssssnns | covene . 104531 | 1,045,310 | coovornnes 1,000,000 | ..o 1,000,000 [ cvvoeererreeemrcmniennn [ rerrerrrerriinenreenes | reererisensiieesei | e | e 5251 |...5.250 [Jdoooeecs | v 26,255 | .o 52,510 | 11/17/2011.| 01/01/2039.
92812Q W8 6 |VIRGINIA HOUSING DEV AUTH (TAXABLE).........cevrvverrmrresimnessessssesssssssssssssessssssssssssssssssssssssssssssans | e . 103,977 | e 1,039,770 | .ovvverecne 1,000,000 995,977 284 | oo [ [ 5.282 17,607 52,820 | 12/16/2011.| 03/01/2028.
928172 WG 6 |VIRGINIA STATE (TAXABLE)......crvveeumrreismmereeissresessmsssessssssssssssssssesssssssssssssssesssssssssssssssssons. | coveeee . ..121.549 607,745 500,000 514,859 (U3 [T FUSTTOTRTIIN IR 5.900 |.....5.570 [FA..cccoo| covvrrrerrrnns 12,292 | oo 29,500 | 11/10/2010. | 08/01/2030.
92818A EY 8 |VIRGINIA RESOURCES AUTHORITY (TAXABLE).......crvvermmrrmrimmmesrisssessesssssssssssssesssssssssssssssssnens | eoveens . ...104.070 520,350 500,000 504,164 (218) | cevvvvrerreereineniienis | cevvineniieeeiennies | e 4.353 |.....4.270 [MN......| cooverrvcrrrnas 3,628 | oo 21,765 | 11/18/2011. | 11/01/2031.
92818G N 4 |VIRGINIA RESOURCES AUTHORITY (TAXABLE)..........cvstrvreimmrreeismmreresmnessisssssssssssessssssssssssssensess | wevenne . ...122.600 588,480 480,000 583,239 (5,178) | eoverveeererreiiennees | wevrereeniieeeseisnnes [ el 6.000 4,800 28,800 |08/07/2012.| 11/01/2039.
940093  Z4 2 |WASHINGTON STATE UNIVERSITY (TAXABLE).......crrvueumrreismmermiismesssissssssssessssssesssssssssssssssssnns | coveees . 112491 | 1,124,910 | oo 1,000,000 | ..ooorerreene 1,028,047 (B,571) | eooerrveereceriirennens | wereeeeesneessisnens | e 6.314 |.....5470 [AO...... | cooverrerrenes 15,785 | coovvvvernnnd 63,140 | 06/30/2010. | 10/01/2029.
96005P  AE 7 |WESTERVILLE OHIO (TAXABLE)..........ossiriiiirrrieiiireiisssssissssssssssssssssssssssssssssssssssssssssssssssssssns | cvveees . L1157 446,284 400,000 400,000 | ..ooovveeerrriiirennes | | s | s | e 6.030 05/12/2011. | 12/01/2031.
977123 ZJ 0 [WISCONSIN STATE (TAXABLE)........ooimveeiiseiceeiesssseesssssssseesssesssesssssessssesssssesssesssssesssesssssesssnesssnee | soneees . ..112.738 563,690 500,000 500,000 [ ooeeeuurreenncrniens [ eenreeennsnrensnsnniines | e | s | e 5.700 . ....28,500 | 11/23/2010. | 07/01/2028.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation: XXX | .........303,410,937 | .......... 549,237,000 | ........... 279,658,377 | ........... (255,761)] .......10,054,811 0 0] XXX [ XXX | XXX |......465,701 | ......... 1,702,630 XXX XXX
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3199999. Total - U.S. Special Revenue & Special Assessment Obligation: ..240,357,877 XXX ...303,410,937 549,237,000 ..279,658,377 (255,761)] .......10,054,811 0 0] XxX XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
001192 AK 9 [AGL CAPITAL CORP SR UNSCD.........ccooiriiriiinniiinsiisneissiseissssissss s sssssssssssssssssssins | oneees o] e [l 2FE 2,988,540 91.047 2,731,419 3,000,000 2,989,114 201 05/13/2013. | 06/01/2043.
00206R  BK 7 |AT&T INC SRUNSCD.......criiiimriiriireiiisiiseisessisssies st sesisnnes | cenieas o |l 2FE 2,835,710 85.844 2,575,329 3,000,000 2,840,887 2,459 . 09/24/2014. | 06/15/2045.
00256@ AB 5 |AARON'S INC SRINOTE - P...iiiiiiiciirciseiiseissssssssss s sssssssssnes | coveeas . ..101.274 3,038,238 3,000,000 3,000,000 ...142,500 | 04/14/2014. | 04/14/2021.
020002 AY 7 |ALLSTATE CORP SR UNSCD. POV ...100.295 793,333 791,000 803,221 12/14/2015. | 01/15/2042.
030288 AB 0 [AMERICAN TRANSMISSION SYST SR UNSCD 144A.........ccomvrurrimerieceirnesriesessessiesssssssssessssssssnns | coneees . ...100.690 3,020,715 3,000,000 2,970,668 407 ......140,000 | 09/22/2014.| 09/01/2044.
03040W  AJ 4 |AMERICAN WATER CAP CORP SR UNSCD.........coouuurimmiiiriiinsiisiiiesisisessesissssssessssssssessssssssnns | ceveees . ...101.220 5,061,035 5,000,000 4,991,300 169 [ oo [ | e 4.300 |...... 4.310 [JD....... ..215,000 | 12/12/2012. | 12/01/2042.
035229 CN 1 [ANHEUSER-BUSCH COS LLC SR UNSCD.........cerueurirerimeriiesimeseiesesssessssessssssssessssssessessssssssaess | coneees . ..122.346 6,117,340 5,000,000 6,106,073 (3,477) 135,417 ceveenenee | 10/15/2015. | 02/01/2043.
03820C  A# 2 |APPLIED INDSTRL TECHNOLOGIES INC SR N -P........ooiioiiririncierseeceneeesessesssesssnians | cevieae . . ...100.262 3,007,881 3,000,000 2,997,589 396 ...95,700 | 07/01/2014. | 07/01/2022.
03938) AA 7 |ARCH CAPITAL GRP US INC SR UNSCD POV ..3,308,880 |...101.262 3,037,878 3,000,000 3,302,378 (5,366) ..154,320 | 10/01/2014. | 11/01/2043.
039483 BH 4 |ARCHER DANIELS MIDLAND SR UNSCD........cctrimmrermmrerenesmressneresssesssensssssessessssesssssessssesessnessssessses | coneees . ..1,936,020 |..... 96.341 | oo 1,926,832 [ ..ocovvvevn 2,000,000 | ..oovrrrene 1,939,295 1,171 80,320 |02/26/2013. | 04/16/2043.
04317@ AN 8 |ARTHUR J GALLAGHER & COMPANY = P......c.iiiiiiiiriisiiieniisssiisssissssssssssessssesssssssssessssssssnnes | ceviees . ..3,000,000 |...105.239 3,157,188 3,000,000 3,000,000 ...193,950 | 06/24/2014. | 06/24/2025.
04621X  AD 0 |ASSURANT INC SRUNSCD NTE.......ccuuuriiririrriireesienssseessessssessssessssssssessssesssssssssessssssssssssssnsnes | seveene . ..2,384,580 |...116.234 2,324,698 2,000,000 2,382,447 (2,133) 10/23/2015. | 02/15/2034.
04621X  AF 5 | ASSURANT INC SRUNSCD........oriiuriiiiriiieriiiseiieriiissise s sasssssssssssssssssssssssssssssssnses | seveees . ..1,992,700 |...100.041 2,000,836 2,000,000 1,994,419 655 ....80,000 | 03/25/2013. | 03/15/2023.
049560 AL 9 |ATMOS ENERGY CORP SR UNSCD POV ..2,994,360 |..... 96.882 2,906,472 3,000,000 2,994,674 105 ..124,500 | 01/08/2013. | 01/15/2043.
06051G  EU 9 |BANK OF AMERICA CORP..........coiriiiriiiciiisreiiesiissciiseisseis s | cosiee . .2,013,120 |..... 98.540 | ...cooooece. 1,970,814 2,000,000 2,009,993 (1,248) 66,000 |05/15/2013. | 01/11/2023.
06051G  FG 9 |BANK OF AMERICA CORP SR UNSCD..........cocmiiiiiiiiiiiciiissiissssisssisessssesesssesssessssssssssessssssssseseses | soseees . ..3,225,570 |...103.424 3,102,729 3,000,000 3,221,042 (1CK:512) ) FSURTIPRSTORN ORI PORNOR 4875 |...... 4410 |AO...c.. | oo 36,563 | ............146,250 | 10/17/2014.| 04/01/2044.
084423 AP 7 |BERKLEY (WR) CORP SRUNSCD........covtvirmrmimrimmreimerisssisesesessssesessessssssssessssesssssessssssessnesssseseses | coneees . .1,155,170 |...116.360 | .....coveeene 1,163,602 | ...cooouvee. 1,000,000 | ...cooonevne 1,154,703 (G174 ) OSSO VST DO 6.250 |...... 5.050 |FA....... 23,611 11/10/2015. | 02/15/2037.
084423 AT 9 [BERKLEY (WR) CORPORATION SR UNSCD........ccoviiurimiriiniiicsiisiississsissssssssssssssssssssssssssssssas | coneees . ..2,971,950 |..... 95.956 2,878,707 3,000,000 2,972,652 L £ T [OUSOOSTTORPPTORS DOTORSPTORPPTOION POOOOR 4750 |...... 4.800 |FA...c.. | v 59,375 | ...........140,521 | 09/25/2014. | 08/01/2044.
084664 BU 4 |BERKSHIRE HATHAWAY FINANCE CORP SR UNSCD. POV ..2,070,520 |..... 99.249 1,984,982 2,000,000 2,066,987 (1,371) 11,244 88,000 |04/09/2013. | 05/15/2042.
12189L  AG 6 |BURLINGTN NORTH SANTE FE SR UNSCD.........ccooiriiiriinriiecieriiseisseissesssessssssssssaesssasneees | oneees . .1,106,520 |...102.119 | ... 21,021,196 | e 1,000,000 | .............. 1,104,679 (1,841) 03/06/2015. | 09/15/2041.
12189L  AK 7 [BURLINGTON NORTHERN SANTA FE LLC........ommrrriirmmnrisinsessssssssssssssssssssssssssssssssssssssssssssssssssans | soveees . ..2,046,840 |..... 94.649 | ...ocooouce. 1,892,990 2,000,000 2,044,348 (913) 02/26/2013. | 09/01/2042.
124857  AK 9 | CBS CORP SRUNSCD.......couurermreimmresmeeessresaessssesessessssessssessssessssessssssssssessssssssssessssnsssssesssssesssnessses | soneees . ..3,077,880 |..... 90.973 2,729,208 3,000,000 3,076,499 (1,222) 10/09/2014. | 08/15/2044.
126650 CM 0 |CVS HEALTH CORP SRUNSCD........cciiiiiiiiiiiiriineiissiiinsiississsissss s ssssssssssssssnns | seees . 2,953,290 |...103.298 3,098,964 3,000,000 2,953,910 620 07/13/2015. | 07/20/2035.
141781  BC 7 |CARGILL INC SRUNSCD 144A.........cosiiieiiiiiritiiissise s sssssssssesssssssssssssenes | ceneees o] e [ IFE e 1,960,840 91.446 | ..ccovouve 1,828,930 [ .ocovevuce. 2,000,000 | ..oovrrvenns 1,962,942 734 02/26/2013. | 11/01/2042.
149123 CB 5 | CATERPILLAR INC SRUNSCD........ccoviriiiiiiiiiiriiseiisiiseisesssssesssss s | oneees o] e [ WIFE 2,860,170 89.498 2,684,967 3,000,000 2,867,237 2,723 05/13/2013. | 08/15/2042.
172062  AE 1 | CINCINNATI FINL GROUP SRIUNSCD........cccoiriumriimriinriieeniessieesissssisse s ssse s sssesssssesssesssens | coneees . .113.715 2,541,537 2,235,000 2,721,927 (11,098) 04/23/2015. | 11/01/2034.
205887 BS 0 [CONAGRA FOODS INC SRUNSCD..........coocriiriimreiinsiisesici s ssssssssssssssssssssssssssssssssnnses | coneees o] e [l 2FE 2,973,210 89.213 2,676,408 3,000,000 2,973,980 513 10/03/2014. | 01/25/2043.
207597 EF 8 [CONNECTICUT LIGHT AND POWER COMPANY .......ccoviiiiiiiieiiiniisssiissiisssisssssssssssssssssssesasas | oneees o] et [ IFE ] 2,987,190 96.867 2,906,016 3,000,000 2,990,394 1,231 05/15/2013. | 01/15/2023.
231021 AQ 9 [CUMMINS INC SRUNSCD.......covumirvimriiriiisiirsesiessissssses i sssssssss s ssssssssssssssssisssss | oneees . ...103.334 2,066,688 2,000,000 1,958,886 673 09/19/2013. | 10/01/2043.
23311V AF 4 | DCP MIDSTREAM OPERATING SR UNSCD..........cosviiimiiriiiciiniiissiiessissssisseisssisssssssssssssssnnies | ceveees o] e LUBFE 2,970,180 60.766 | .............. 1,822,998 3,000,000 2,971,027 409 . » 03/10/2014. | 04/01/2044.
25179M AN 3 |DEVON ENERGY CORPORATION SR UNSCD........coouuiriuuriimnriimisiseniinssissesessssssesssssssssesssesssssneseses | coneees o] e [l 2FE 3,168,540 . 72170 2,165,121 3,000,000 3,165,532 (3,008) | .ovvvrveverrcrriernennees | werieenesseessisiees | e 4750 |...... 4.390 [MN...o. | oo 18,208 | ............142,500 | 01/20/2015. | 05/15/2042.
25243Y AU 3 | DIAGEOQ CAPITAL PLC.......ooiiriineieriiceiieseiseesissess s ssssssssssssssssssssssans | aeveeas o] e [ AFE ] 1,912,880 96.573 | ..coovvenvs 1,931,462 | .............. 2,000,000 | ..ccoovvnne 1,932,922 8,024 2625 ... 3.140 |AO...... 9,042 52,500 |06/07/2013. | 04/29/2023.
260543 CE 1 [DOW CHEMICAL CO SRUNSCD........cooouiiiuriimmiiiriiiesiaeseise s ssse s sssesssesnies | oneees ] e [l 2FE | 972,390 97.675 | .oovvverinna 976,758 | ... 1,000,000 973,517 480 | oo [ e | e 5.250 |...... 5.440 |MN...... 08/22/2013. | 11/15/2041.
260543 CG 6 [DOW CHEMICAL CO SRIUNSCD.......covuuuriumreimnrismresmerissessssessssessseessssesesssesssesessessssesssssessssessssenses. | oneees o] e | 2FE | e 1,570,747 86.937 ..1,425,778 ..1,574,066 1217 [ e | e | oo 4375 | ... 4630 [MN...... 03/20/2013. | 11/15/2042.
263534 CJ 6 [DUPONT E | NEMOURS SR UNSCD.........cosiiiimiiiiiiicniissiiiesiissiisessissesiessssesssasssssssssassssssssssssssans | oneees o] et [ IFE 4,994,050 87423 | ... ..4,371,185 | .. ..4,994,357 11 [ s [ | e 4.150 |...... 4.150 |FA....... 02/12/2013. | 02/15/2043.
26860# AA 8 |EIF PIO PICO LLC SR SCD -P......couiiirriiiniiirreiiesiieseisesissessssesssssssssessssessssessssessssssssssesssssssssesssssns | coneees o] e | 2FE i......3,000,000 ... 95.100 2,853,000 3,000,000 3,000,000 | .eoovverriereriereriins [ ervrerrineriiensinenes | e | e | e 4170 |...... 4170 [JD....... 02/11/2015. | 12/31/2041.
26884T  AH 5 [ERAC USA FINANCE LLC (144A)........coiiiiiiiriiiiiiriinsiiscissississssssssssssssssssssssssssssssssssssssssas | oneees o] e Ll 2FE 2,016,080 98.532 | .coovvennes 1,970,654 2,000,000 2,012,110 (1,574) | oo | e [ e 3300 |..... 3200 |AO...... . ....66,000 | 05/15/2013. | 10/15/2022.
277432 AL 4 |EASTMAN CHEMICAL CO SR UNSCD.......coostiuuiriiiiiieniiseiisiiesesssssesessssssssessssssssssesssssssesessssnsses | oneees o] e |l 2FE 3,128,860 92.068 2,762,043 3,000,000 3,122,490 (2412) | o | e | e 4.800 |...... 4530 |MS..co. | oo 48,000 | ............144,000 |05/29/2013. | 09/01/2042.
278062  AD 6 [EATON CORP.........ooiiiiiriiriirissi s | s o] e Ll 2FE 3,101,850 95.445 2,863,371 3,000,000 3,091,847 (3,853) | oo | e [ e 4.000 |...... 3.750 [MN......| cooveereene 19,667 | ............120,000 | 04/23/2013. | 11/02/2032.
278062  AE 4 [EATON CORP........cooiiiiriiiciie s | s o] e [l 2FE 5,171,550 92.272 | oo 4,613,640 5,000,000 5,162,001 (3,346) | oo | e [ e 4.150 3.950 [MN...... 34,007 207,500 | 12/28/2012. | 11/02/2042.
29250R AW 6 [ENBRIDGE ENERGY PARTNERS SR UNSCD.........cccoimmmmiminmriiiiinnsssisnssssssssssisssssssssssssssssssssessans | soveees o] e [l 2FE 2,989,620 . 96.404 2,892,123 3,000,000 2,989,831 211 | s | e | oo 5.875 |..... 5.920 |AO...... 41,615 10/01/2015. | 10/15/2025.
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29364D AT 7 |ENTERGY ARKANSAS INC SECURED........cccecuuerirrierierierisnissississississsessesssesssenssenssesssessesseessnnsenns | woneees | oo | ovevnen ] [t IFE | 001,985,760 | ... 98.457 1,969,144 ....2,000,000 | .... ..1,986,006 230 ..100,650 | 12/03/2014. | 12/15/2044.
29379V AZ 6 |ENTERPRISE PRODUCTS OPERATING LLC......c.ccvericriciinrinrierisrisninninninninisnesnisnssenseninnins | evennee | oo | e [ FE | i 2,042,060 ... 90.421 2,000,000 2,031,822 (4,034) 05/15/2013. | 03/15/2023.
31428X AT 3 [FEDEX CORP SRUNSCD......ceevvvermmrrrirrmrrrirensessnesssssssensssssssssssssenssssssessssssessssssessssssesssssnnennes | evveee | o | veoveneeed [ eei@FE | oo 1,874,720 | ... 86.555 ..1,881,209 2,317 03/07/2013. | 08/01/2042.
341081 FH 5 |FLORIDA PWR & LIGHT SECD NTE.......coiiiiirieieicieieieneneniesissississssesesessensensensenssssssssssssssesessensens | veneee | oo | wevnneen T | et IFE | iii0.1,993,240 | ... 94.811 | ... . ..1,993,645 133 01/03/2013. | 12/15/2042.
361448 AU 7 |GATX CORPORATION SR UNSCD........covvverrriirrerrisseriesssesrissssessssssessessssessssssessssssnesssssssssssns | coneene oo | vvvrerresd o0 2FE | innnn..2,995,860 | ... 95.083 2,852,511 3,000,000 2,996,033 61 . 02/27/2014. | 03/15/2044.
370334 BP 8 | GENERAL MILLS INC SR UNSCD.......ccocniriirieircrierreriensesssssssssssssssssessssssssssssssssssssssssssssssssssssnnsss | aeevnee | o | svverven] | eeen2FE | 3,014,730 | ..o 93.737 2,812,137 3,000,000 3,013,986 (285) ..124,500 | 01/28/2013. | 02/15/2043.
373334 JW 2 | GEORGIA POWER COMPANY ......cooivirimrinrinririnrinninsissisnsssnsssssssssesssssssssssssssssssssssssssssssonssnnes | eevenee | oo | covneenn] e IFE | iii0...2,083,500 | ..... 92451 | oo 1,849,038 2,000,000 2,078,972 (1,668) ....86,000 | 02/26/2013. | 03/15/2042.
406216 BK 6 [HALLIBURTON CO SR UNSCD.........ccommmrveeemrreenirnerrisnnsssessessisssnessssssessesssessssssssssssssssssssssssns | ooneeee oo | vevreresd [ooai IFE | 00000..2,999,070 | .. 98.865 2,965,974 3,000,000 2,999,075 5 11/05/2015. | 11/15/2045.
416515 BB 9 |HARTFORD FINL SVCS GRP SRUNSCD........cccviiriiiiiiiriiniisrinninninsinsineieesenenensessesssssssssssssnsnsenees | veeeee | oo | wevnreen? |0 FE | 02,976,000 | ... 93.163 2,794,917 3,000,000 2,977,114 431 ....129,000 | 04/15/2013. | 04/15/2043.
42217K BB 1 [HEALTH CARE REIT INC SR UNSCD ...100.500 3,015,009 3,000,000 3,129,990 (2,342) 10/03/2014. | 03/15/2043.
432748 AB 7 |HILLTOP HOLDINGS INC SR UNSCD ...100.304 3,009,147 3,000,000 3,000,000 04/06/2015. | 04/15/2025.
450636 AC 9 |ITR CONCESSION CO LLC SR SCD 144A ...100.073 3,002,211 3,000,000 3,000,000 07/16/2015. | 07/15/2035.
45138L  BC 6 |IDAHO POWER CO SCD 1ST MTG.....cvouumrrerrmrreermnerressmeensssssessessesenssssnesssssssesssssssessssesenssssnsenees | coneene oo | cenverresd [ eoae IFE | i 1,994,820 | .. 91.967 | ..ooovvereeene 1,839,344 | ....ccooee 2,000,000 | .oovvevrne 1,995,065 98 04/03/2013. | 04/01/2043.
45168D A# 1 |IDEXX LABORATORIES INC SR NOTE - P ...100.963 3,028,890 3,000,000 3,000,000 07/21/2014. 07/21/2021.
452308 AQ 2 [ILLINOIS TOOL WORKS INC SR UNSCD ...108.828 2,176,562 2,000,000 2,192,221 (4,197) ....97,500 | 03/08/2013. | 09/15/2041.
460146 CH 4 |INTERNATIONAL PAPER COMPANY SR UNSCD ...104.775 2,095,512 2,000,000 2,147,377 (2,645) ..120,000 | 10/15/2013. | 11/15/2041.
460146 CK 7 [INTERNATIONAL PAPER CO SR UNSCD.........coocrmmrmvrerrmnreernnernesisensessssensesssssssssssesssssssesssssssnessssans | connene oo | vevriresd oo FE | . 982,670 | .. 90.793 | oo 907,936 | ...ooovvreenee 1,000,000 983,084 269 09/24/2014. | 06/15/2044.
46051M  AE 2 |INTL TRANSMISSION SCD 1ST MTG 144A ...103.805 2,076,118 2,000,000 1,979,980 349 08/15/2013. | 08/15/2043.
46625H JH 4 [ JPMORGAN CHASE & CO SRUNSCD.......ccccoviiniiiiiieinriiseiieiissiiseiisesssssisesissssssisssssiesssnsiessiensiens | cevieee | | eoveeen ] |l IFE | innn...3,064,350 | ... 99.620 2,988,612 3,000,000 3,048,491 (6,089) 04/22/2013. 01/25/2023.
478366 AX 5 |JOHNSON CONTROLS INC ...102.957 3,088,716 3,000,000 3,203,409 (36,077) 05/15/2013. | 03/01/2021.
485134 BN 9 | KANSAS CITY POWER AND LIGHT COMPANY ........cccumiimernerineiineiineiseissrsessnenssssssssessssssssssssssseesnns | avveee | oo | sovnreen] | 2FE | i00000...3,032,190 | ... 98.148 2,944,440 3,000,000 3,024,375 (3,094) 05/15/2013. | 03/15/2023.
494550 BN 5 |KINDER MORGAN ENERGY PARTNRS LP SR UNSCD.........cccoovvvemmmrvernnnreirnsennessssrsssnennesssnnnesses | coveene oo | vevriresd [0 2FE | e 1,848,877 | .. 73642 | ............1,454,437 | .ccccco...... 1,975,000 | ..occoverneees 1,853,533 2,000 ....98,750 | 08/02/2013. | 08/15/2042.
494550 BP0 |KINDER MORGAN ENERGY PARTNERS LP.......ccooviiiiiriiinrinrinsinsississsssisssisssssssssssssssssssesssssssens | aevnee | oo | svneeven] | 2FE | 2,018,440 | ... 73.748 2,000,000 2,017,681 (315) ..33,333 | .. ..100,000 | 03/20/2013. | 03/01/2043.
50075N AR 5 | MONDELEZ INTERNATIONAL SR UNSCD.......cvuiuerierieririineineiieeissiessesseissssssesssesssesssssssssssssesssenees | connee | oo [ ereveseenins | conven 2FE .123.022 | ... .4920,884 | ............. 4,000,000 | ....oveeees 4,958,475 (4,325) .108,889 | ... ceceeneeene | 10/20/2015. | 08/11/2037.
50076Q AN 6 |KRAFT FOODS INC SR UNSCD.......cvvveermrrrermmrreessmmssessessesssesssssssssssssssssssssesssssssesssssessessnsenses | connere | eo | coveensennes | conve 2FE ...116.296 3,488,898 3,000,000 3,581,261 (5,570) | ..ovvrvverrerreierneneees | rveerneeneneerineenns | 008500 [100.5.090 | FA o | oo 76,917 97,500 | 07/08/2015. | 02/09/2040.
502175 B# 8 |LTC PROPERTIES INC SR NOTE - P. ...102.143 3,647,965 3,571,429 3,568,226 301 08/21/2014. | 07/31/2026.
50540R AS 1 [LABORATORY CORP OF AMERICA SR UNSCD.........ccocommmmrrirmmmmrrimneerisrsnessesssnnssssnnessesssssssssnsensens | eeveeee | oo | vveeennd [en2FE | ciiiinnnn.3,068,250 | ... 91.444 2,743,341 3,000,000 3,067,215 (1,035) 01/22/2015. | 02/01/2045.
505588 BK 8 |LACLEDE GAS CO SCD. ..101.815 2,036,318 2,000,000 1,987,953 211 08/06/2013. | 08/15/2043.
505597 AD 6 |LACLEDE GROUP INC SRUNSCD.......covvermmmrreeienreriirnnerrirssessesssnenssssnensessnsessssssssssssssensssssssssssens | coneene oo | vevriresd o0 2FE | 1,691,918 | 99.094 | ...ccooevnne 1,585,506 | ... 1,600,000 | ..o 1,690,086 (1,581) ....74,364 | 10/17/2014. | 08/15/2044.
53079E  BF 0 |LIBERTY MUTUAL GROUP INC SR UNSCD 144A..........coouuvrrimmmrrriimmneerimssensisssssisssesssssssssessnessens | evveene | e | conseesnennns [ eeriFE | e 2,998,800 | ... 93.056 2,791,686 3,000,000 2,999,062 79 | oo [ evevrernneenveinsnennes | ceeeeid 850 |10 4.850 [ FAcoois | e 60,625 ...148,329 | 10/01/2014. | 08/01/2044.
539830 AW 9 [LOCKHEED MARTIN CORP SR UNSCD ...113.888 802,913 705,000 814,521 (135) 3,361 12/08/2015. | 06/01/2040.
539830 BL 2 [LOCKHEED MARTIN CORP SR UNSCD ...102.503 512,516 500,000 517,425 (15) 2,481 12/08/2015. | 05/15/2046.
548661 CX 3 |LOWES COS INC SR UNSCD. ...105.437 2,108,754 2,000,000 2,101,399 (2,109) 19,633 93,000 |03/01/2013. | 04/15/2042.
559080 AF 3 |MAGELLAN MIDSTREAM PARTNERS SR UNSCD.........cccovvveemrmereirnnmnriiesneenisssensesssnesssssssessssssensens | coveene oo | vevriresd e 2FE | inneen. 1,987,480 | ... 73715 | s 1474312 | oo 2,000,000 | ..ooooonnee 1,988,179 232 | oo [ | 0004200 10004230 [JDeis | i 7,000 84,000 | 04/18/2013.| 12/01/2042.
570535 AP 9 | MARKEL CORP SR UNSCD. ...100.094 3,002,826 3,000,000 3,002,910 (88) [ .eovvvrerrircrierinnies | eernerinerinennennenns [ 0005000 [ 1004990 [MS..iis | coviiinnes 37,917 .......150,000 |09/24/2014. | 03/30/2043.
577081 AW 2 |MATTEL INC SRUNSCD.........ccevmrimrimrinrinriniisrisnississiniisiinisnssnsssnssssssssnssnssssssssnssnsnssnses | oeeeee | oo | oo e 2FE | i00000..3,243,690 | ... 98.865 2,965,959 3,000,000 3,237,966 (4,669) [ ...cvoveveerierrerrenns v [ 005450 [, 4.900 [MNL..oo. | v 27,250 ....163,500 |09/24/2014.| 11/01/2041.
582839 AF 3 |MEAD JOHNSON NUTRITION CO SR UNSCD ...108.809 3,264,294 3,000,000 3,312,986 (1,324) 29,500 88,500 | 10/13/2015. | 11/01/2039.
582839 AG 1 |MEAD JOHNSON NUTRITION CO SR UNSCD.......ccccouvmiimininiinininiiniississississississssssssssissiens | evveeee | o | oo |l 2FE | 000000..2,003,760 | ... 92.602 | ..coovvvnnee 1,852,046 2,000,000 2,003,758 (2) 05/27/2014. | 06/01/2044.
585055 BU 9 [MEDTRONIC INC SR UNSCD. ...103.216 5,160,845 5,000,000 5,068,356 (1,359) 12/02/2014. | 03/15/2045.
59156R  BG 2 |METLIFE INC SR UNSCD. ...104.817 3,144,528 3,000,000 2,981,901 299 11/07/2013. | 11/13/2043.
59156R  BL 1 |METLIFE INC SR UNSCD. ...102.284 2,045,696 2,000,000 2,171,688 (2,982) 10/14/2014. | 12/15/2044.
605417  BZ 6 |MISSISSIPPI POWER CO SR UNSCD........ccvvvermmrrreermmriiienrisnsessssnessisssssssssssessessnssssssssessssssssssss | eevveee | oo | svevvneeed [ oevres 2FE | ..o 1,819,620 | ... 76.502 | .ooorecreenne 1,530,050 | ..vvooveee 2,000,000 | ..ocevvevenee 1,827,206 3,228 08/02/2013. | 03/15/2042.
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615369 AE 5 |[MOODY'S CORP SR UNSCD O ..4,083,480 |...102.621 | ... .4,104,872 | .. 104,000,000 | ocvrvvereniB,083,480 | oo | errerreinnesnisieens | e | e | e 5.250 11/13/2015. | 07/15/2044.
61945C  AE 3 [MOSAIC CO SRUNSCD..........commimiriiiriiiissiiiisssiisisssissasssssssssssssssse s | coveees . ..3,036,390 |..... 95.900 2,877,006 3,000,000 3,035,281 (542) 5.625 cevenen. 168,750 | 11/07/2013. | 11/15/2043.
637417 AF 3 [NATIONAL RETAIL PROPERTIES INC.........eerveueumrrriimmmreeissmeneesssmsesssssessssssesssssssessssssssssssssssssssans | coneees . .2977,770 | ... 96.284 2,888,544 3,000,000 2,983,081 2,015 [ oo [ e [ oo 3.300 04/09/2013. | 04/15/2023.
637432 MS 1 [NATIONAL RURAL UTILITIES COOP FIN CORP.......oocourrermmrreisiensesseeessesssesssssseesssssssessesssesssesnes. | coneeee . ..3,006,210 |..... 98.341 2,950,242 3,000,000 3,005,716 (244) | oo | e | e 4.023 R 06/11/2013. | 11/01/2032.
65364U AE 6 |NIAGARA MOHAWK PWR SR UNSCD 144A...........oooiverinrreiiesresiosssessssssssssessssssssessssssssssssnns | coveees . .4,362,197 |..... 92678 | ..o 3,985,163 | .covvvvvene 4,300,000 | ...oooooune 4,358,893 (1,195) | oo | e [ e . . e ATTNT | 1212812012 | 11/28/2042.
65473Q BC 6 |NISOURCE FINANCE CORP SR UNSCD. O ..1,991,500 |...101.726 2,034,530 2,000,000 1,991,734 136 96,000 | 04/09/2013. | 02/15/2044.
65473Q  BD 4 |NISOURCE FINANCE CORP SR UNSCD........ccorverrrimerererineeesssssssessssssssssesssesssssssssssssssssesssssssnsses | sesnee . .1,162,690 |...115.015 | ccovvoevenne 1,150,159 | .ovvverevns 1,000,000 | ..ovoorevne 1,159,531 (2,621) 10/03/2014. | 02/01/2045.
655044  AG 0 [NOBLE ENERGY INC SRUNSCD........commrreemmmrrermmmrreesmsessessssssssssssessssssessssssssesssssssessssssessssssnsssssssns. | coneees . ..2,982,900 |..... 79.807 2,394,219 3,000,000 2,983,475 256 11/05/2013. | 11/15/2043.
655844  BM 9 [NORFOLK SOUTHERN SR UNSCD.......cerrrvermmrrresmmsnsssmmessessssssssssssssssssssssssssssssssssssssssssssssessens | soseees . ..1,899,500 |..... 85.844 | ... 1,716,898 | oo 2,000,000 | ..ooovovneee 1,904,657 1,888 03/06/2013. | 10/01/2042.
68233) AT 1 |ONCOR ELECTRIC DELIVERY COMPANY LLC.......coooimmmvriimereirnneerisnsssessnesssssssessssssessessssssssssans | wevenne . 1,759,190 | ... 96.279 ,660,828 ....1,725,000 1,757,443 (680) 02/26/2013. | 12/01/2041.
68268N AC 7 |ONEOK PARTNERS LP O ..1,092,600 |..... 82.700 ..827,008 1,000,000 ..1,087,820 (2,116) . 66,500 | 08/02/2013.| 10/01/2036.
720186 AG 0 [PIEDMONT NATURAL GAS SR UNSCD........ccruuurrummreimeresmresseesssenesssesssssssssssssssssssssssssssssssssssssseneses | coneees . 4,697,744 1..103.211 | ... ,850,945 | .. ....4,700,000 | ..............4,697,833 38 [ [ e | e . . ceeeneen.218,550 | 07/29/2013. | 08/01/2043.
720198 AC 4 |PIEDMONT OPERATING PARTNERSHIP LP.......cceriverrmrreemmernismmenressmsessssssessessssessessesssssssessessens | coneees . ..2,988,030 |..... 93.695 2,810,853 3,000,000 2,990,835 1,087 | v | e | e . 05/06/2013. | 06/01/2023.
72650R  BC 5 | PLAINS ALL AMERICAN PIPELINE SR UNSCD.........covvuimrirreereriirsineresssssessssssssesssssssssessssssesnns | seveeee . .1,939,320 |..... 65.768 | ...cooouve. 1,315,366 | ...cooooucen. 2,000,000 | ..oerrvenner 1,942,531 1,073 | s | e | oo . 02/26/2013. | 01/31/2043.
740189  AH 8 |PRECISION CASTPARTS CORP SRUNSCD........covcurrveermrriiemmresiisserssssssessssssssssssessessssssssssssaneens | coneees . .4,969,150 |..... 93182 | oo 4,659,120 | ..ovvervenc 5,000,000 | ..oocvvvrvenns 4,971,025 593 12/17/2012. | 01/15/2043.
74251V AJ 1 [PRINCIPAL FINANCIAL GRP SR UNSCD OO ..3,022,480 |..... 93.214 2,796,426 3,000,000 3,021,757 (411) . 10/17/2014. | 05/15/2043.
74432Q  AH 8 |PRUDENTIAL FINANCIAL INC SRUNSCD.........oooureiiriiiriiinsiisissssississesssssssssssssssssssssssssnnes | coneee . ...108.982 2,315,868 2,125,000 2,402,907 (8,896) | ...ovveecivireiieriiens | e [ e . 04/22/2013. | 06/13/2035.
74456Q BB 1 |PUBLIC SVC ELEC & GAS SCD MTN....u.vvuvrmrrieimirresisesssssesssssssessesssesssssssessesssssessssssesssssssessessane | cevene . . .4,968,150 |..... 94.235 | ..o 4711795 | oo 5,000,000 | ..ooerrrvenne 4,969,900 B27 | ovveeeerrvirneerriinees [ v [ e . 01/07/2013. | 01/01/2043.
75144*  AD 1 |RAMCO-GERSHENSON PROPERTIES LP = P......ostvuirieririieiiieniicsisessiessssessssssssessssesssessssssses | coneees ] e . i ...103.744 3,112,335 3,000,000 2,997,390 248 | oo [ [ . 05/28/2014. | 05/28/2024.
760759 AP 5 [REPUBLIC SERVICES INC.......ovvvermmierirrmrrreiesssseessssessessssesssssssesssssssesssssssesssssssaessssssesssssssessssssneeness | coneees U ESSOOOOOS I OO . ..102.271 3,068,136 3,000,000 3,092,344 (13,428) » 05/15/2013. | 06/01/2022.
76720A AG 1 |RIO TINTO FINANCE USA PLC [UUSPIORN VR ISV I O 1FE ..2,869,290 |..... 78.196 2,345,898 3,000,000 2,875,858 2,420 .123,750 | 03/18/2013. | 08/21/2042.
78408L  AA 5 [SC JOHNSON SON INC UNSCD 144A.........covveierreiieriesiesressissssessssessssssssssssssssssssssssssssssssssssssansens | coneees | 1FE 1,724,180 ... 90.811 | oo 1,816,226 | .....cooove 2,000,000 | ..ooovounee 1,734,367 4,556 ....80,000 | 09/17/2013. | 05/15/2043.
78408L  AC 1 [JOHNSON (S.C.) & SON INC SR UNSCD 144A........oooerreirmerreimmeeseisssessessesessssssesssssesessssssessessennens | coveees | e | 1FE ..3,031,890 |..... 96.824 2,904,726 3,000,000 3,031,277 (531) ..129,413 | 10/17/2014. | 09/30/2044.
78573A  AC 4 |SABMILLER HOLDINGS INC SR UNSCD  144A........coomreierirnreineresesesseresssessesessssesssenesssessesssanees | seveene U [POOOOOS B I 1FE | ... ..3,292,460 |...101.645 3,049,356 3,000,000 3,279,766 (5,694) ..148,500 | 10/14/2014. | 01/15/2042.
824348 AQ 9 [SHERWIN-WILLIAMS CO SR UNSCD........covvermmrrreerminrismessisssessisesssssesssssssssssssssssssssessssssessess | coneees | e | AFE | v 4,970,500 |..... 94.829 | ..o 4,741,460 | ...cvevven 5,000,000 | ..ooervrvenns 4,972,242 562 +.....200,000 | 12/13/2012. | 12/15/2042.
828807 CL 9 [SIMON PROPERTY GRP LP SR UNSCD.......ccvuuivimrimrrineriiessinerisessssesisesssssesssessssssssssessssnsesenens | oneees . ...106.802 5,340,105 5,000,000 5,266,810 (5,462) ....237,500 | 10/17/2014.| 03/15/2042.
832696 AP 3 [JM SMUCKER CO SR UNSCD.........cmrrvviermieriimmeiessessesssesssssesssssssssssssessessssssssssssessssssssssssneons | coneees | e |l 2FE 2,949,300 . 97.246 2,917,380 3,000,000 2,949,925 625 63,802 | 03/12/2015. | 03/15/2045.
84756N  AG 4 |SPECTRA ENERGY PARTNERS SR UNSCD......ccoouuurriermmrrismesersissssessesssessssssesssssssessessesessssssnessess | ceveees | et | 2FE | 1,910,436 ... 76.890 ...1,836,904 +.2,389,000 | ..ovcrrrinnnne 1,910,878 AA2 | e | e | e 4500 5.950 [MS...... 31,654 12/03/2015. | 03/15/2045.
86765B AQ 2 |SUNOCO LOGISTICS PARTNER SR UNSCD...........coiriiiriiiciireiieriireiiesessesssessssssssssssssninins. | ceveees o] e |l 2FE 3,973,240 74.334 | ... ..2,973,376 | .. 4,000,000 3,973,630 351 5.350 5390 [MN...... 27,344 212,811 | 11/12/2014. | 05/15/2045.
887317  AE 5 |TIME WARNER INC SRUNSCD.......errveeummrrriemrmnrenresmessisssessissssssssssesssssssssssssessessssssssssssssessnsens | coveees . ...109.960 3,298,824 3,000,000 3,244,935 (4,702) | oo | e | e 6.200 |...... 5580 [MS......| coovverrenns 54,767 | ...........186,000 | 12/04/2013. | 03/15/2040.
90131H  AB 1 |21ST CENTURY FOX AMERICA SR UNSCD........cvuuurimmriieriirissisiiessiessisesssssssssssssessssssssssssssens | seveene . ...104.231 3,126,939 3,000,000 3,119,126 (1,918) | oovveerriereieniiens | weerieniieesisennins [ cevene 5.400 |..... 5.120 |AO...... 01/30/2014. | 10/01/2043.
902494  AY 9 [TYSON FOODS INC SR UNSCD.........crrrirmmaerimismmreessssssssssesssssssesssssssssssssssesssssssesssssssesssssssesssssns. | coneees . ...104.971 3,149,145 3,000,000 3,111,018 (1,732) | oo | e | e 5150 |...... 4.900 |FA....... R 09/25/2014. | 08/15/2044.
907818 DM 7 [UNION PACIFIC CORP.......oooommirrirmmirrissiessissssssssssessssssssssssssssss s ssss s sssssssssssssssssns | coseies . ...100.347 3,010,437 3,000,000 3,049,099 (6,500) | ..voorveverrcrrierennees | e | e 2.950 |..... 2.680 |JJ........ 40,808 88,500 |05/15/2013. | 01/15/2023.
913017 BT 5 [UNITED TECH CORP SR UNSCD........comrrviimmmrreiimmrreesssensessssessssssessesssssssssssesssssssessssssessessssesnssans. | coneees . . . ...100.635 5,031,780 5,000,000 5,541,165 (11,859) | cvvveerrrriieerniis | v | s 4500 |...... 3.840 |JD....... 18,750 225,000 | 12/13/2012. | 06/01/2042.
920355  AJ 3 |VALSPAR CORP SRUNSCD......irreuummmrriemmmrmeessmmessissssesssssssssssssesssssssssssssesssssssssssssssssessesssssssnns | coneens I 1] 2FE | oo 3,013,320 |..... 89.600 2,688,000 3,000,000 3,013,146 (R3] [T USRI IR 4400 |...... 4.370 |FA....... 55,000 69,667 | 01/15/2015. | 02/01/2045.
92343V BG 8 | VERIZON COMM INC SRUNSCD.......coorrumrimmreimmrismssssnesssssesssessssesssssessssessssessssessssssssesssssssssssessses. | seveeee U [PPOOOOOOS B I 2FE ..2,659,110 |..... 82.149 2,464,470 3,000,000 2,675,623 8,086 [ ..vvoooverrierenrrririiens [ e [ e 3.850 |...... 4550 |MN...... 03/07/2013. | 11/01/2042.
927804  FL 3 [VIRGINIA ELC & PWR SRUNSCD........irvviirmrrisrinrsesssensessssesssssssesessssessssssssssssssesssssssessssssnessssses. | coveree | e | IFE | nnnn4,980,000 95.829 | ..o 4791475 | oo 5,000,000 | ..ooevvevenns 4,981,131 381 [ o [ e [ e 4.000 |...... 4.020 |JJ........ 01/03/2013. | 01/15/2043.
92924F  AB 2 [WGL HOLDINGS INC SRUNSCD.......ccovumriiririinniirceiisiissssisssisssssssssssssssssssesssssssssssssssssssssssssnes | coneees ] e [l IFE | 1,984,520 96.331 | oo 1,926,628 | .............. 2,000,000 | ..oerrvune 1,984,833 260 | v | e | oo 4.600 |...... 4640 [MN...... 10/22/2014. | 11/01/2044.
94106L  BC 2 |WASTE MANAGEMENT INC SR UNSCD........cmirvieemmrreeirmereissnresisssesesssssssssssssessssssessssssssssssssssssses. | coneees | e | 2FE e 3,085,500 . 93.169 2,981,421 3,200,000 3,086,913 A3 | e [ | s 4100 |...... 4.310 |MS...... 05/11/2015. | 03/01/2045.
94974B  FJ 4 |WELLS FARGO & COMPANY SUBORD........crvveeummrriemmmeimeissmnssssssnsssssssesssssssesssssssessssssesssssssessssssns | coveees . ...100.182 2,003,646 2,000,000 2,033,894 (CE: 72 ) RTINS DRI PO 3450 |..... 3.180 |FA....... 04/15/2013. | 02/13/2023.
94974B  FP 0 [WELLS FARGO & CO SUBORD.........covvveermmrreriisreesimsssessssssesssssesssssssssssssssssssssssssssssessesssssssssssnes | coveees ol 2106992 | ..o 1,069,925 | ....cooovvenes 1,000,000 | ..oocoverneeee 1,026,190 (A13) [ oo [ [ e 5375 |..... 5190 [MN...... 01/28/2014. | 11/02/2043.
94974B  GQ 7 |WELLS FARGO & COMPANY SUBORD..........ccomiiuiriiimiirniiinsiiessisssiississssissesssssssssssssssssssssnnes | ceveees ol ...100.654 2,013,094 2,000,000 1,984,788 28 | oo | e | s 4.900 |...... 4.940 |MN...... 11/09/2015. | 11/17/2045.
96950F  AK 0 |WILLIAMS PARTNERS LP SR UNSCD.......ccvvurriumriimerimerissesisessssssssesssssssssesssesssssssssesssesssseesssns | oneees | et | 2FE | 2,247,920 | 69.939 | ..coovivs 1,398,786 2,000,000 2,242,997 (A,1071) | oo | e | s 5.800 |...... 4.980 [MN......| coveoreri 14,822 | ............116,000 | 10/01/2014. | 11/15/2043.
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Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
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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
976843 BH 4 [WISCONSIN PUBLIC SVC SCD NTE O .4,929,200 |..... 91.196 4,559,845 ....5,000,000 | .... .4,933,393 1414 | s e [ s 3.671 12/19/2012. | 12/01/2042.
988498  AK 7 [ YUM BRANDS INC SRIUNSCD........cmtrrimrirmrrimrimrsinesssessssesissessssssssssesssssssssessssssssssesssssssssnessssnseses | coneees . ..2,027,740 | ..... 76.507 2,000,000 2,027,100 (438) 5.350 01/30/2014. | 11/01/2043.
008916  AK 4 [AGRIUM INC........cosviiiririiirisrissisesnisssssissssssssssssssssssssssssssssssssssssssssnssssssssnss | o | A v | it 2FE | 1i0.1,995,760 | ... 95.673 ...2,000,000 | ..cccovoueee 1,996,863 AT | [ | e 3.150 04/17/2013. | 10/01/2022.
008916  AM 0 [AGRIUM INC SR UNSCD.......ccocommrviirimniierininiisseisssiesisssssssessssssssesssnsssssesssnsssnssssnssssssssssssnnes | conene | A v | it 2FE | riii....956,780 | ... 90.274 1,000,000 958,121 681 | ovveererriierrriinens [ e [ e 4.900 01/30/2014. | 06/01/2043.
10549P  AG 6 |BROOKFIELD ASSET MGMT INC.......cooimieiiieiieniiineieciiseiiesasssessesassessesassssssssssssssssssssssssssns | coneee . 116.590 3,000,000 3,631,001 (21,678) 09/24/2014. | 03/01/2033.
151350 AK 5 |CENOVUS ENERGY INC SR UNSCD . ..3,989,840 |..... 78570 | ... ...3,142,800 | .. ....4,000,000 3,990,682 148 12/13/2013. | 09/15/2043.
73755L  AK 3 [POTASH CORP OF SASKATCHEWAN SR UNSCD.........covemvriiinieirnessionnsssssssessessssessssssessessns | coneeee ..3,381,062 |...105.361 3,329,417 3,160,000 3,372,532 (4,140) 11/07/2013. | 12/01/2040.
775109 AZ 4 |[ROGERS COMMUNICATIONS INC SR UNSCD........cocosmiiiiiiriiiisiinsiseisssissssssssssssssssssssssses | oneees ..3,301,620 |...105.581 3,167,433 3,000,000 3,295,171 (5,177) 09/25/2014. | 10/01/2043.
C0445# AP 1 |ARC RESOURCES LTD SRINOTE = P......coiiiiimiiiiiiieniiesisessisesiseesssesssssesssesssssssssessssssssesssenesies | sovnee 3,749,621 |..... 91.755 3,440,831 3,750,000 3,749,662 32 09/25/2014. | 09/25/2026.
C1465*  AK 9 [CGIGROUP INC SRINOTE-P.......ccooiiiiiiiiireircierissiieseisssssses s ssssssssssssssssssssssanns | oneees 3,000,000 |...100.521 3,015,654 3,000,000 3,000,000 . 09/12/2014. | 09/12/2024.
00185A AB 0 |AON PLC SR UNSCD. R 2,890,080 89.352 2,680,572 3,000,000 2,892,665 2,023 ..127,500 | 10/10/2014. | 12/12/2042.
00507U AU 5 [ACTAVIS FUNDING SCS SRUNSCD........ccmiuririrrireirnirerssssssssssssesesessessessssssssssssssssssessesssssssssssssssssnsss | sevsees 2,984,310 |..... 97.401 2,922,045 3,000,000 2,984,518 208 . ....72,438 | 03/03/2015. | 03/15/2045.
055451 AR 9 [BHP BILLITON FIN USA LTD SR UNSCD........ccccoomiiiiriiriiriiinsiisisisssissssssiessessssssssssssssssssssnsies | oneees ..2,533,590 |..... 79.144 2,374,335 3,000,000 2,534,112 522 43,656 12/08/2015. | 02/24/2042.
191241 AF 5 | COCA-COLA FEMSA SAB CV SRUNSCD.........oervuumreemermerreisnensereessessssessssssssssssssessssssssssssssssssssessss. | oneees ..2,083,900 |...105.860 2,117,210 2,000,000 2,081,568 (1,330) | coooeeverereereniieneinee | esenrerenninennrennins | 2000:5.250 [ 10004970 [MNLccccs [ oo 10,208 | ............105,000 | 01/30/2014. | 11/26/2043.
21685W  CJ 4 |RABOBANK NEDERLAND SRUNSCD.........cccomviriiieriiniiieniiiseieesesissisesesssssssesssssssssssssssssssssns | ceveees ..5,514,860 |...113.598 5,679,925 5,000,000 5,500,422 (10,526) 26,979 262,500 | 10/17/2014. | 05/24/2041.
43474T AB 9 |HOLCIM CAPITAL CORP SR UNSCD 144A PR ..2,875,420 |...116.977 2,690,476 2,300,000 2,871,398 (4,022) ..40410 | .. 10/15/2015. | 09/29/2039.
434750 AA 5 |HOLCIM CAPITAL CORP SRUNSCD 144A.............oooooieicriereienissessessessissssssssssssssssssnenes | o 1,113,343 |..110.306 | ............. 1,047,908 | ................ 950,000 | .............. 1,110,262 (2,481) 18,697 61,750 | 09/24/2014. | 09/12/2043.
539439 AJ 8 [LLOYDS BANKING GROUP PLC SUBORD 144A............coociiriieiiiniiieniisssisesissssssessssssssessssssiaes | coneees ..2,995,980 |...101.528 3,045,855 3,000,000 2,995,985 5 13,250 11/23/2015. | 12/01/2045.
82620K AF 0 | SIEMENS FINANCIERINGSMAATS SR UNSCD 144A.........coovvirrierrieeriiesrieeeisessiesssssesssssssssessenenes | seveene .4,962,900 |...102.746 5,137,320 5,000,000 4,963,259 359 [ oo [ e | e 4400 | ... 4,440 [MN.oc| o 20,778 | ............110,000 |05/18/2015. | 05/27/2045.
902118 BT 4 [TYCO INTERNATIONAL FINANCE CORP SR UNSCD..........ccccooviivimiiniiiriisnisseisssisissssisissnnnes | eneees Flod [ 1FE ..3,5619,670 |...103.856 3,634,992 3,500,000 3,519,583 (87) 53,314 09/09/2015. | 09/14/2045.
92936M AE 7 |WPP FINANCE 2010 SR UNSCD. oo [F | i [ 2FE ..3,115,950 |...101.357 3,040,734 3,000,000 3,113,037 (1,728) ..168,750 | 02/04/2014. | 11/15/2043.
Q9194  AB 5 | TRANSURBAN QUEENSLAND SR SECURED 144A..........oooviiiiiiiisiicsisscss i | o Flo..1].. 2FE ..3,200,000 |...103.735 3,319,520 3,200,000 3,200,000 09/22/2015. | 09/22/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: ..420,393,220 XXX ...399,057,071 411,316,429 ..420,044,253 (197,774) 0 [0 | XXX | XXX | XXX | .........4,896,059 | ....... 15,641,022 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) ..420,393,220 XXX 411,316,429 ..420,044,253 (197,774) 0 |0 | XXX | XXX | XXX ] ........4,896,050 | ....... 15,641,022 XXX XXX
Totals
7799999. Total - Issuer Obligation: ..715,377,991 XXX .1,067,438,429 ..786,067,257 (255,761)] .......12,736,941 0 0] XxX XXX XXX | .r..5,948,782 | ....... 19,512,949 XXX XXX
8399999. Grand Total - Bonds ..715,377,991 XXX .1,067,438,429 ..786,067,257 255,761)] .......12,736,941 0 0] XxX XXX XXX | .......5948,782 | ....... 19,512,949 XXX XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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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. Political Subdivisions of States

483206 4C 9 | KALAMAZOO MI TXB GO | 04/16/2015........ | RAMIREZECO......cootiieieiissiiiissississsssersssisesssssssssnsssssssssssenssssssesas 2,907,597 | oo 2,870,000 33,135

2499999. Total - Bonds - U.S. PolitiCal SUDAIVISIONS Of SEAEES. ... vuuiuueiierisissieieri sttt e eds s R8s 2,907,597 | o 2,870,000 33,135
Bonds - U.S. Special Revenue and Special A

68608W AB 8 |OREGON STATE UNIVERSITY REV TXB, | 04/23/2015........ I RAMIREZECO.....coooiiiiiiiiiicii s 5,030,200 ....5,000,000

3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSMENES. ... . iuieuruitirieiseteiserseetsateseetseestesssessasass | eesesessessstasssssessessesesseesetesseseesee et seseEteEeEseEeeseEeEeeEeet e e eE et eeseE et et ent e bt etensen s et enes 5,030,200 5,000,000 | ..... 0
Bonds - Industrial and Mi:

020002  AY 7 |ALLSTATE CORP SR UNSCD............. 12/14/2015........ FTN 803,221 ....191,000

035229 CN 1 |ANHEUSER-BUSCH COS LLC SR UNSCD.......ccovvvvrvreiririniines 10/15/2015........ BARCLAYS CAPITAL 6,109,550 .5,000,000

04621X  AD 0 |ASSURANT INC SR UNSCD NTE 10/23/2015........ RAYMOND JAMES 2,384,580 ....2,000,000

084423 AP 7 |BERKLEY (WR) CORP SR UNSCD... 11/10/2015........ WELLS FARGO BANK.. 1,155,170 1,000,000

12189L  AG 6 |BURLINGTN NORTH SANTE FE SR UNSCD............. 03/06/2015........ BANK OF AMERICA MERRILL LYNCH 1,106,520 | ..o 1,000,000

126650 CM 0 |CVS HEALTH CORP SR UNSCD... 07/13/2015........ BARCLAYS CAPITAL 2,953,290 ....3,000,000

172062  AE 1 | CINCINNATI FINL GROUP SR UNSCD......ccvuivuiiiireiiiiieisieissiesssiesesssissssssessssessesssssesnes 04/23/2015........ FTN 2,733,025 2,235,000 | cooueereririeeeriernernieend 67,306

25179M AN 3 |DEVON ENERGY CORPORATION SR UNSCD.......... 01/20/2015........ SUNTRUST 3,168,540 ....3,000,000 26,917

26860# AA 8 |EIF PIOPICOLLC SRSCD -P....... 02/11/2015........ BLACKROCK 3,000,000 3,000,000

29250R AW 6 |ENBRIDGE ENERGY PARTNERS SR UNSCD.........ccoimiuimrimiiiiinerienienesesisssisesseessses i 10/01/2015........ DEUTSCHE BANK .....ouuiiriiiiitiresisisisesie sttt sssnen 2,989,620 ....3,000,000

406216  BK 6 |HALLIBURTON CO SR UNSCD.... 11/05/2015 BANK OF AMERICA MERRILL LYNCH 2,999,070 .3,000,000

432748  AB 7 |HILLTOP HOLDINGS INC SR UNSCD.. 04/06/2015........ SANDLER O'NEILL.....ovvoveieciiereeieie st 3,000,000 .....3,000,000

450636 AC 9 [ITR CONCESSION CO LLC SR SCD 144A.........ccoiiieiiiieiniierieeiseseisse e 07/16/2015........ BLACKROGCK........ooiieriieiiieieeieneissiese s seeniennnes 3,000,000 ....3,000,000

50075N AR 5 | MONDELEZ INTERNATIONAL SR UNSCD.......covvuiimiriiieiiniirerinsieessierssisessesisisessessesssseensees 10/20/2015........ BANK OF AMERICA MERRILL LYNCH 4,962,800 4,000,000 | oo 56,000

50076Q AN 6 | KRAFT FOODS INC SR UNSCD...... 07/08/2015........ BANK OF AMERICA MERRILL LYNCH 3,586,830

50540R  AS 1 |LABORATORY CORP OF AMERICA SR UNSCD. 01/22/2015. CREDIT SUISSE...... 3,068,250

539830 AW 9 |LOCKHEED MARTIN CORP SR UNSCD 12/08/2015........ SUSQUEHANNA INTERNATIONAL.......ovvrrvrirerrrerernrieierssienes 814,656

539830 BL 2 |LOCKHEED MARTIN CORP SR UNSCD.......cccocvvunrirermrinieras 12/08/2015........ BARCLAYS CAPITAL......cooiiieiniieieireieiseiesieesessssiesesisseessssees 517,440

582839  AF 3 |MEAD JOHNSON NUTRITION CO SR UNSCD.........cecmiuirmriririiitererieisesnsierissiessesissesensesessens 10/13/2015........ BANK OF AMERICA MERRILL LYNCH 3,314,310

615369 AE 5 |MOODY'S CORP SR UNSCD 11/13/2015........ CITIGROUP GLOBAL......... 4,083,480

832696 AP 3 |JM SMUCKER CO SR UNSCD 03/12/2015. BANK OF AMERICA MERRILL LYNCH 2,949,300

84756N  AG 4 | SPECTRA ENERGY PARTNERS SR UNSCD 12/03/2015........ SUNTRUST ..ottt sssssnsenes 1,910,436

920355  AJ 3 | VALSPAR CORP SR UNSCD.........cevriirrriierinieneiissieesesissesessessssessessesinsenes 01/15/2015........ WELLS FARGO BANK........ovvveiireiniirererinienes 3,013,320

94106L  BC 2 | WASTE MANAGEMENT INC SR UNSCD.... 05/11/2015........ VARIOUS ... 3,085,500

94974B  GQ 7 |WELLS FARGO & COMPANY SUBORD...... 11/09/2015........ WELLS FARGO BANK.. 1,984,760

00507U AU 5 | ACTAVIS FUNDING SCS SRUNSCD......cccoevmriirerimircrinrirererineins F 03/03/2015........ JP MORGAN 2,984,310

055451 AR 9 |BHP BILLITON FIN USA LTD SR UNSCD F 12/08/2015........ CITIGROUP GLOBAL......... 2,533,590 | cooviieieee e 3,000,000 36,781

43474T  AB 9 |HOLCIM CAPITAL CORP SR UNSCD 144A. F 10/15/2015........ VARIOUS ..ot 2,875,420 ....2,300,000 56,585

539439 AJ 8 |LLOYDS BANKING GROUP PLC SUBORD 144A. . F 11/23/2015........ BANK OF AMERICA MERRILL LYNCH 2,995,980 3,000,000

82620K  AF 0 | SIEMENS FINANCIERINGSMAATS SR UNSCD 144A...........ccccovvenee. F 05/18/2015........ BARCLAYS CAPITAL......cooiiiriiieineieieississieensesssiesesisseessensees 4,962,900

902118 BT 4 |TYCO INTERNATIONAL FINANCE CORP SR UNSCD, F 09/09/2015........ SUNTRUST ..ottt 3,519,670

Q9194*  AB 5 | TRANSURBAN QUEENSLAND SR SECURED 144A........ccoiiiiiiiiiiiiisisississssnissesesssissssssssssssns Fuiiini 09/22/2015........ PRUDENTIAL SECURITIES INC......ooiviiriiiiiiniissisnrsssesnssssssssnsssesnssnsanes 3,200,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 91,765,538

8399997. Total - Bonds - Part 3. s 99,703,335

8399999. Total - BONS.......ovuiiiiiiiiciiiiisissnsnsss s 99,703,335

9999999. Total - Bonds, Preferred and Common Stocks 99,703,335
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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
912833 KF 6 |US TREASURY STRIPS | ‘ 11/15/2015. | MATURITY. 3,500,000 3,500,000 869,330 | ...........3,285,821 | ..ccoooivciivciiacs | o VAT VA I I 214179 [ | v 3,500,000 0 11/15/2015.
0599999. Total - Bonds - U.S. Government 3,500,000 | ........ 3,500,000 869,330 3,285,821 0 [ . 214179 [ oo [ 214,179 | .o 0 [ e 3,500,000 0 0 0 0 XXX
Bonds - U.S. Political Subdivisions of States
528878 UM 1 |LEXINGTON & RICHLAND SC (TAXABLE)........c.cccovvvmrriinriinnens .| 11/20/2015. | CALL at 100.000............covveeereecnrieereiinriieneiseniienns | correvsnreinsenssneinne | eereeenenn900,0000 | i 500,000 | ........... 494,050 494,962 221 221 495,183 | oo | e 4817 | BT | 30,486 | 03/01/2029.
537292 HS 6 |LITTLE MIAMI OHIO .| 05/21/2015. | UBS FINANCIAL SERVICES . 500,000 243,770 345,333 6,610 6,610 351,943 .. [ 12/01/2022.
537292 HT 4 |LITTLE MIAMI OHIO .. | 05/21/2015. | UBS FINANCIAL SERVICES 391,035 500,000 231,520 328,698 6,331 6,331 335,029 .56,006 . 12/01/2023.
537292 HU 1 [LITTLE MIAMI OHIO .| 05/21/2015. | UBS FINANCIAL SERVICES o0 1,600,320 | ... 2,000,000 | ........... 924,400 | ..........1,273,884 23,718 PN AT O [ 1,297,602 12/01/2024.
539158 GA 7 [LIVINGSTON NEW JERSEY (TAXABLE)........cccccoevumrimrinniirniins .. | 10/26/2015. | CALL at 100.000. 500,000 500,000 505,710 503,715 (485) (485) 503,230 | ..coccriccricnnis [ c00enn(3,230) | ... n(3,230) | 34,895 | 07/15/2029.
774829 HD 0 |ROCKY RIVER OHIO (TAXABLE) .| 01/30/2015. | CALL at 100.000 250,000 250,000 250,250 250,190 (2) (2) 250,188 12/01/2030.
960470 JC 7 |WESTLAKE OHIO (TAXABLE). .. | 01/30/2015. | CALL at 100.000 500,000 500,000 500,500 500,423 (5) (5) 500,418 12/01/2030.
2499999. Total - Bonds - U.S. Political Subdivisions of States v 4048545 | ... 4,750,000 | ........3,150,200 | ...........3,697,205 | .......cc..co... 0] s 36,388 0 36,388 0] o 3,733,593 XXX
Bonds - U.S. Special Revenue and Special A
3128X4 UZ 2 |FEDERAL HOME LOAN MTG CORP.........ccocoviimiriniiiiiniiiciinnins .. | 11/23/2015. | CALL at 100.000. 04,000,000 | ....... 4,000,000 | ........4,000,000 | ...........4,000,000 0 [ [ e 4,000,000 0 | .....225,000 | 11/23/2035.
49130T PQ 3 |KENTUCKY HOUSING CORPORATION (TAXABLE).... .. | 03/20/2015. | CALL at 93.667 v 15,000 [ e 15,000 | coooervnneee 15,000 15,000 0 15,000 0 [ 461 | 01/01/2028.
658207 PA 7 |NORTH CAROLINA HOUSING FIN AGY (TAXABLE)... ... | 10/01/2015. | CALL at 100.000. 5,000 5,000 5,005 5,004 0 5,003 (3) (3) 270 | 01/01/2029.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: ........4,020,000 | ........ 4,020,000 | ........4,020,005 | ...........4,020,004 0 0 0 0 [ 4,020,003 0 (3) (3)] .....225,731 XXX
Bonds - Hybrid Securities
40427Q AA 1 [HSBC AMER CAP | TR PFD 144A JR SUB.........cccocovvumrimrinrinnaas .. | 06/26/2015. | CALL at 100.840. cnn2,218,480 2,200,000 2,237,246 2,228,948 | ..o [ e (10,468) 2,218,480 0 [.....113,177 | 05/15/2027.
69340Y 20 8 [PLCCAPTRYV-REDEEM .. | 03/25/2015. | CALL at 25.000 2,500,000 | ........... 100,000 ..2,489,995 2,490,083 65 2490148 | ... | ...9,852 | ... 9,852 | 74,436 | ..o
4899999. Total - Bonds - Hybrid Securities. ..4,718,480 ..2,300,000 127,241 4,719,031 .(10,403) 0 .4,708,628 .....187,613 XXX
8399997. T0tal - BONAS = PAM 4. s | canieas 16,287,025 | ....... 14,570,000 |.......12,766,776 5,722,061 | ...occcoeeee0 | oo 240,164 .0 . 5,962,224 | ... ....485,624 XXX
8399999. O8I = BONAS. ..t Lt | st 16,287,025 |...... 14,570,000 |....... 12,766,776 15,722,061 | o0 | e 240,164 200240164 |0 ] s 15,962,224 |...............0 | ... 324,800 |........ 324,800 | .....485,624 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS............... i oesiseseess e enienes | cnnvin 16,287,025 XXX 12,766,776 5,722,061 | ..ccocevveee0 | e 240,164 0. 240,164 | ..o 0 | 15,962,224 |.............0 | ... 324,800 |........ 324,800 | .....485,624 XXX
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Sch.D -Pt. 5
NONE

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

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

E15, E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Class One Money Market Mutual Funds
73015P__ 80 7 | PNC Advantage Instl Money Market Fund (Fund #433).........cccoccouoeniiiniiiniicnnians ‘ | . | 12/31/2015. | PNC.....oviiiiciiciiciciciciicssississisnissississisenienns | s XXX..... 7,679 7,679 ......0.060 | ...... 0.060 |MON..
8999999. Total - Class One Money Market Mutual Funds 7,679 0 0 0 0]. 7,679 0 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 7,679 0 0 0 0 7,679 0 0 XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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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
PNC - Checking Cleveland, OH 345,356 | XXX
City National Bank - Checking Frankfort, KY. 117,061 | XXX
Wells Fargo Bank, N.A. - DDA & Cont. Disb CleVeland, OH........c.ccoiviiieiieisee e ssssens | erieine (963,493) | XXX
Bank of New York Mellon INEW YOTK, NY ... scsessessessssssssessssssssnsansns | eveeens 1,432,814 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 931,738 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 931,738 | XXX
0599999. Total Cash XXX XXX 0 0 931,738 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (2,512,185) | 4. April (4,835,029) | 7. July. (2,215,608) | 10. October. (1,628,934)
2. February. (3,145,690) | 5. May (5,317,993) | 8. August 741,751 | 11. November. (2,416,163)
3. March (528,330) | 6. June (615,417) | 9. September. 7,896,668 | 12. December. 931,738

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 { 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Sweep Accounts
Wels Fargo - Stagecoach Sweep Preferred [ [ 120242015 [ ..o 0.080 |...... 1212812015 1,774,201 300 6,116
8499999. Total - Sweep Accounts. 1,774,201 300 6,116
8699999. Total - Cash Equivaler 1,774,201 300 6,116
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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..
2.
4. Arkansas.... . | AR POLICYHOLDERS & CREDITORS AR 23-63-206 265,080 394,267
5. California....
6. Colorado
7. Connecticut.
8. Delaware......
9. District of Columbia.
10.  Florida. . | POLICYHOLDERS & CREDITORS FL 624.411 312,678 391,940
11.  Georgia.
12.  Hawaii
13, Idaho [0 S
14, lliinois.
15.  Indiana . | POLICYHOLDERS & CREDITORS IN IC 27-1-17-6, 106,032 157,707
16.  lowa
17.  Kansas...
18.  Kentucky.
19.  Louisiana.
20.
21, Maryland .
22.  Massachusetts. MA POLICYHOLDERS MA TITLE XXII CH 175 SEC 151 102,840 132,250
23.  Michigan.
24, Minnesota..........ccoevruriiinniinns
25.  Mississippi
26.  Missouri
27.  Montana..
28.  Nebraska
29.  Nevada . |NV POLICYHOLDERS NV 682B.015. 115,840 162,788
30.  New Hampshire
31, New Jersey. .
32.  New Mexico NM POLICYHOLDERS & CREDITORS NM 59A-5-19. 572,782 673,809
33.  New York....
34, North Carolina. . |NC POLICYHOLDERS NC SEC 58-5-35, 58-5-50 411,360 529,000
35.  North Dakota...
36. . | POLICYHOLDERS OH 3907.07 2,110,906 2,524,812
37.
38.  Oregon....
39.  Pennsylvania..
40.  Rhode Island...
41, South Carolina....
42.  South Dakota..
43.  Tennessee.
44.  Texas..
45.  Utah....
46.  Vermont.......ccccveeiiveniiinnnens
47.  Virginia . | VA POLICYHOLDERS & CREDITORS VA CODE ANN. 38.2-1045, 318,096 473,120
48.  Washington.
49.  West Virginia.
50.  Wisconsin....
51, WYOmMING.....ooovvvevrieieieirieieiannt
52.  American Samoa.
53.
54.
55.  US Virgin Islands. R
56.  Northern Mariana Islands.........MP | ............
57.  Canada. CAN | oo
58.  Aggregate Alien and Other.. XXX XXX 0 0 0
59.  Total XXX XXX 2,529,616 3,074,459 1,785,998 | ..o 2,365,234
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........coccvrvecriincniees XXX XXX 0 0 0

E28
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