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Annual Statement for the year 2015 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
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. treasury SECUMHES. .........cvvveveeveveeeeieieeee ettt senans | eeveneesnssnees 2,948,245 | ............ 0.1 | oo 2,948,245 |......ocoveverien (01 I 2,948,245 |............ 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies..........cceeuveevevrerererevererenseeenies | cevervienenns 14,377,169 |............ 05 | v 14,377,169 | ..o (0] I 14,377,169 |........... 0.5
1.22 lIssued by U.S. government sponsored agencies............cocvveveureenes | covevvevrernnnns 8,172,550 |............ 0.3 | oo 8,172,550 | ..o, [0 8,172,550 |............ 0.3
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHIES).....v..vvereeierierieriieeie ittt estsntans | sresssseseens 1,000,000 |............ 0.0 [ oo 1,000,000 |..oooorerrrrrirnnne (1 S 1,000,000 |............ 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.............ccccccee. | veveevinen 300,530,270 |............ 9.6 | .o 300,530,270 | ...cvovrirerrrinnnn [V 300,530,270 |............ 9.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............ccccveeieverrieiieeees | covereeirians 10,679,674 |............ 0.3 | e 10,679,674 | ..o (01 I 10,679,674 |........... 0.3
1.43 Revenue and assessment obligations...............ccccceviveerverceniveesens | covvevereninnn, 1,356,636 |............ 0.0 | oo 1,356,636 |...ccoevvrereririnnas (01 I 1,356,636 |............ 0.0
1.44 Industrial development and similar 0bligations..............ccovveeveeiiens | vevereieiesisieseinn 0 [ 0.0 [ oo [0 O (0 (1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............c.ccooeevereesieiesiereens | e 42,693,439 |............ 14 | s 42,693,439 | .o, (V1 I 42,693,439 |............ 14
1.512 Issued or guaranteed by FNMA and FHLMC...........coocovenninnes | vevvverrnenene 34,226,899 |........... 1A ] e 34,226,899 |...ccovvrrirrerinnne (U [ 34,226,899 |........... 1.1
1.513 AlLONET ..o | eesinsseneens 12,933,566 |............ 04 | e 12,933,566 |...ccoverrererreennenes (V1 12,933,566 |............ 0.4
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........| ceeoveveeeen. 89,617,647 |............ 29 | o 89,617,647 | ..o [V [ 89,617,647 |............ 29
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521.........cccceueveervierenisieieieiens | cvveveeiieiennns 1,634,345 |............ 0.1 | e 1,634,345 | .o (01 I 1,634,345 |........... 0.1
1.523 Al ONET ..ottt | sebnesanees 141,930,435 |............ 45 | 141,930,435 | ..ovvvivreieinne (1 S 141,930,435 |....cco.... 45
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
DT SECUMHES). . ...t esssessees | seeiens 1,482,212,869 |.......... 474 | ... 1,482,212,869 |...covvverrrirein: 0. 1,482,212,869 |.......... 474
2.2 Unaffiliated non-U.S. securities (including Canada)... o . 428,971,408 |... ....428,971,408 |.......... 13.7
2.3 Affiliated SECUMHIES. .......cvueeeereieieec e 0 | e (0 OO | N ISR (V18 PR 0.0
3. Equity interests:
3.1 Investments in MUtUAl fUNAS...........coeiiininicceseein | e (01 I 0.0 | v 0 e 65,582,865 | ...covvvnvn. 65,582,865 |............ 21
3.2 Preferred stocks:
321 AFIlIAEE. ... s 0 | 0 (O TR (U U 0.0
3.22 Unaffiliated.........ccooovieirircceeeeeeeceeeeiseissessisssssssssssinnens | eeveenienen 16,106,000 | 105 | 116,106,000 | oo [V [ 16,106,000 |............ 0.5
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFilIAtE. ... 0 | 0 (O T (V1 O 0.0
3.32 Unaffiliated........cccrrrrmrnrrrirrininrinnrsinsssnsiseisssssessesssssssssssssesssssssssnes | seseesessessmsssessens AT | evvineinnnn0.0 | vovvvnniriniinnencnd 1A79 |, (0 [P 1479 | .. 0.0
3.4 Other equity securities:
31 AFIlIAEE. ... nes | eeiteest ettt 0 {00 | 0 0 | e, 0 | 0.0
342 UN@ffiliated.. ... | ertes s 0 {00 | 0 0 | e, (VU 0.0
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated.....

3.52 Unaffiliated
4. Mortgage loans:
4.1 Construction and land development

4.2 AGLICUIRUIAL ......cveetee st
4.3 Single family residential properties...........ccocevveereveeesiece e
4.4 Multifamily residential properties............ccovevereerieiieseesieseese s
4.5 COmMMECIAl I0ANS........vvurverieriirierieeieirteri bbbttt
4.6 Mezzanine real estate I0aNnS..........cocueeuienieeisiiniineieieseieise e
5. Real estate investments:
5.1 Property occupied by COMPANY........ccoeiiriieieiniieieisieseiesssssesssssesesssses | sesssssssesssssssessessssenns 0 [ 0.0 | oo [0 (O (1 I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt).............ccocvevvivciieiceiiiccsceen | e 0 [ 0.0 | oo () R 0 [ oo (0] 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of dEbt).........cccvviveieiiic e | e 0 [ 0.0 | oo 0
6. CONACEI0ANS. ..ottt | sreeseseees 101,952,389 |............ 33 | 101,952,389
7. DEIVALIVES. ...ttt setenns | esssssssessesnesesseenessnee 0
8. Receivables for SECUMLIES.........ovuuevrrrrrriireireinirereeieis ....553,934 ...553,934 |...
9. Securities lending (Line 10, Asset Page reinvested collateral).............ccoooevvveeiees | coverrrnnan 65,582,865 ...65,582,865
10. Cash, cash equivalents and short-term investments............ccoeevverininrnniins | vvrveinnnns (17,062,368) | .........(0.5) | cooevrrrnnne (11,865,113) | oo (V1 I (11,865,113) | .......... (0.4)
11. Other invested assets o ... 127,559 |.... ... 127,559 | ... 0. ...127,559
12, Total INVESLEd @SSELS.......c..cvvreieriicriei i | oreenes 3,124,070,489 |.......100.0 | ......... 3,129,267,744 |......... 65,582,865 | ......... 3,129,267,744
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT VBT ..ottt ss s st s st s st srn s 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses 0
2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt 0 0
Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens 0
3.2 Totals, Part 3, COIUMN 1. ... s 0 0
Total gain (10sS) 0N disP0Sals, Part 3, COIUMN 18...........ciuieieiiirieiie sttt bttt bbb s E bbbt s s bRt n st aen 0
Deduct amounts received on disposals, Part 3, Column 15...........cccccuuvnee. NNE ................................................................................. 0
Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s 0
6.2 Totals, Part 3, COIUMN 13........iiiirieiieieeiieeeiest sttt 0 0
Deduct current year's other-than-temporary impairment recognized:
7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes 0
7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0 0
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens 0
8.2 Totals, Part 3, COIUMN 9.t bbbt 0 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4-516-T-8).........ccocuerirriieieriiiieieeisse ettt e bbbt b b 0
Deduct total NONAAMILEA @MOUNLS.........c..oiuiiiiiiii bbb 0
Statement value at end of current period (LN 9 MINUS LINE 10)..........cuuuiimiimmereieriiersieeiieesessesssessssesssesssesssse st sss st 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECembDEr 31 Of PHOT YEAI..........coieiiiiieieicsie e nann 378,230,225
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt 70,375,000
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et 0 70,375,000
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12. ...t 0
3.2 Totals, Part 3, COIUMN 11 ...ttt 0 0
ACCTUBI OF QISCOUNL. ...ttt 888888 0
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan 0
5.2 Totals, Part 3, COIUMN 8.........oviiiieiecieree ettt ettt bbb bbb bbb bbbt s st n s 0 0
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18...........ouriicieiereiie ettt s £ et 0
Deduct amounts received on disposals, Part 3, COIUMN 15..........o ettt bbb bbbttt seen 65,081,737
Deduct amortization of premium and mortgage interest points and COMMIIMENE EES..........c.ouiuiieriiirieice et 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13, ...ttt 0
9.2 Totals, Part 3, COIUMN 13. ...ttt 0 0
Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 11 ...ttt 0
10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccvmrrrrrerrinienrensernrnsnsensennessssssssesesseneens 383,523,488
O = V= L0 0T T o T o OO 0
SUDLOLAI (LINE 11 PIUS LINE 12)...eeeeeereeeeseeeseisseeeeseeeseeessseesseessseeesseess st ss s s ess s8££ 8885815815888 R85 8858818808 383,523,488
Deduct total NONAAMIMEA @MOUNLS.............eiuuiiirieieiiieiieieeie ittt bbbttt 0
Statement value at end of current period (LINE 13 MINUS LINE 14).........ouriiuriiieeeisieie sttt sse sttt bbb en 383,523,488
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Annual Statement for the year 2015 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YEAI.........c.cveviveieieteeee sttt ettt sttt b a st s sttt b bbb bes s s ssss s ens s e 129,211
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 0 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s 0
3.2 Totals, Part 3, COIUMN 2.t bbbttt 0 0
4. ACCTUAL OF GISCOUNL. ..okt 0
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...ttt ettt b s st s st s bt s bt en s san b s e ssesees (1,650)
5.2 Totals, Part 3, COIUMN ..ottt sttt a bbb sttt s st s et b s s et s s sa st nea 0 (1,650)
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19.......ciiiiieieiiesiseieie ettt ettt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiiueiciiieieicie ettt a sttt st s st s b s snaen 0
8.  Deduct amortization of Premium aNd EPIECIALION. .........c.evrerririrerrrriees ettt ees e ase st s st s st s s R n s s st s s s 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s 0
9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt 0
10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).......c.cccveririirririeisiieese et 127,561
12, Deduct total NONAAMITIEA @MOUNTS..........ccoiiiiii bbb bbb 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiirueieiiniieieissississssesssiss e sses sttt s bbbttt en s nteen 127,561
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEA.........cccuiiiiiiicie ettt bbb s bbb bbb st a bbb bbb ba bbb 2,482,906,035
2. Cost of bonds and stocks aCqUIred, Part 3, COUMN 7.........c..cceiieiucieieiseteie st st bse st b bbb st s bbbt bbbttt baen 414,548,115
3. ACCTUAI OF GISCOUNL......ceooveveiriseees i es s8££ 8RR 1,942,157
4. Unrealized valuation increase (decrease):
A1 PAM T, COIUMN 2.ttt st b et bbb e bt s st e b st et en bbb s st n e s sntas (55,781)
4.2 Part2, SECtON 1, COIUMN 5.ttt 0
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas (2,172)
A4 Part4, COIUMN T coooeeeeeeseeeseeeseeeseees s eess s ss ettt s8££ 3 (57,950)
5. Total gain (Ioss) on disposals, Part 4, COIUMN 19...........oiiiiieiiiei ettt bt bbbt bbb bbb s bbb s bbb bbb bbb st b st st 3,324,701
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cviuiuiiiiieciciieieteeieee sttt sttt nans 307,574,959
7. Deduct amOortiZation Of PIEMIUM...........ccuiieieicisite ettt st s bt bbb e b s e bbb s b s bbb st s b s b s bbbt bbb bbbt n s 3,310,432
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5. 0
8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt 0
8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt 0
8.4 Part 4, COIUMN 15, ..ottt 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14t 1,948,672
9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st 0
9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s 0
9.4 Part 4, COIUMN 13 ..ot eeess st es sttt s8££ 436,392 2,385,064
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T48-9)........cuuririuiurrireieeircire ettt sttt sb sttt nen 2,589,392,603
11, Deduct total NONAAMITIEA @MOUNTS. ... e bbb 0
12. Statement value at end of current period (LiNe 10 MINUS LINE 11).......ouiiiiiieieeieiectese sttt sttt bbbttt 2,589,392,603
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Annual Statement for the year 2015 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
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 74,133,119 75,675,073 74,565,299 71,010,393
Governments (Including all obligations 2. Canada.......ccceeeiereriveiieis | v (0] N [0 (0] N 0
guaranteed by governments) 3. Other Countries.......coevevreees | coreereiirsieiiinnnns 1,000,000 | .oooviriiins 1,037,608 [ ..o, 1,000,000 | oo 1,000,000
4. Totals..oovoiensiceeiisciciiines | v, 75133119 [, 76,712,681 | .oooovoive, 75,565,299 | ..o, 72,010,393
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooiiieeciieeeieiienes | v, 298,381,667 | ....ccocvevneve. 304,899,722 | ..cocvovrene. 298,583,731 | oo 298,308,655
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS......ooooiieeiiieiiiiiieies | e 9,069,674 [ ..covoviriae 9,087,219 | oo, 9,099,000 | oo 8,930,000
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...oocniiiniiiinsissiiens | i, 137,631,824 [ .....oovcvveeece. 140,294,378 | ..o, 138,509,165 | ...ooovvvciennce 134,839,006
Industrial and Miscellaneous and Hybrid 8. United States........ccoueuverinee | vorvrvvnereenn. 1,527,802,083 | ..o 1,588,140,131 | oo 1,533,729,890 | ...coovvvverneee 1,532,287,916
Securities (Unaffiliated) 9. Canada........coueemmrrrnerenennns | e 87,452,112 [ oo 89,867,230 | ..oouvvrrrrirnenne 87,792,952 | ..oocvorirriciinnes 86,528,828
10._Other Countries.........cocvoneve | covviiiinciiinncns 437,814,670 | .coooovvvennn 452,123,858 | .....c.coocvvenns 438,222,136 | ..oooovvrienc 438,007,272
11, Totals...oocweverieissicsiisci i, 2,053,068,865 | ......coooeeece 2,130,131,219 | .o, 2,059,744,978 | ................ 2,056,824,016
Parent, Subsidiaries and Affiliates 12, Totals....ooceeveveeiesiceceiei v, 0 Lo 0 |, (O R 0
13. Total Bonds.....ccoousmurssssnnssss | oo 2,573,285,149 | .....ccooveenees 2,661,125219 | .ooccrvveerne. 2,581,502,173 [ ..coovovrneene. 2,570,912,070
PREFERRED STOCKS 14. United States.......covorvermreens [ corvvrerrnreenenenne 16,106,000 | ..oveoovverevernns 16,681,680 | ...ovoooverrrernne 16,106,000
Industrial and Miscellaneous (Unaffiliated) 15, Canada......ccovvvveeeernererenenees [ rrereirereerenee s (0] [0 0
16. Other Countries.........cccoeene [ 0 oo 0 i 0
17. Totals..
Parent, Subsidiaries and Affiliates 18. Totals.....coovsicicicicinn,
19. Total Preferred Stocks....... | .c.ccooceniinnnces 16,106,000 | ..cooovvrrniiienne. 16,681,680 [ ....coocoerirennces 16,106,000
COMMON STOCKS 20. United States........couevererrneees | worerrreerirerieenicnennns TAT9 | s TAT9 [ o 5,328
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooveeeiereereiees [ e (01 OO [0 0
22. Other COUNtries......coovvviirenes | covvrrsiisii s, 0 [ 0 |, 0
23. TotalS...ooovcvesiriicnciiiiieniis | i, TA79 | oo, TA79 [ oo 5,328
Parent, Subsidiaries and Affiliates 24, TotalS...oovevericieicseiicceiiiees | e 0 Lo 0 |, 0
25. Total Common StockS...ouu. | coovvvvvvcvivciiiinnne, TA79 | oo, TA79 [ oo 5,328
26. Total StoCkS...c.ouuewnisririsisies | covvreiiiien, 16,107,479 | oo, 16,683,159 [ ..oooivrieniris 16,111,328
27. Total Bonds and Stocks.... | ............... 2,589,392,628 | ....oovvvernnee 2,677,808,378 | ...cocrvveerne. 2,597,613,501
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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 Column6 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

4,269,700 | ..............21,236,122 | ..............34,769,047 | ...............12,500,762 1,357,489 | ..... .714,133,120 |. .29 .. 18,744,309 | .32 | ..67,918,833
................................ 0
............................... 0
............................... 0
............................... 0 e 0
............................... (O OO
............... 67,918,833 | .................6,214,286
............................... 0f.........1,000,000

S0IS

............... 33,286,482 | .............289,956,050
................. 6,025,000

255,618 | oo 255,618 O [0 | O e, 255,618

153,233,198 | ............... 33,851,585 | ............. 298,381,668 | ... 116 [, 214,259,391 | .o, 8.7 [, 295,995,557

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 NAIC1
4.2 NAIC2
4.3 NAIC3
44 NAIC4
45 NAIC5
4.6 NAICG.

4.7 Totals

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

5.1 NAIC 1rrvncsnsssssssssssssssssssssses | svnnnninennnnn9,222,966 | ............ 19,534,203 | ..............68,756,888 | ..............38,991,310 | .................1,964,987 | ............. 134,470,354 | oo 52 | 122,746,276 | ...oooovevrvrrririnns 50 | 126,302,527
5.2 NAIC 2....cocorvirrinniiisnniisnssisssinsssssssisssssssssssssssssssssssnes | s 109,000 [ 1,485,032 | i0000895,000 | oo 110,000 [ o0 | 2,595,032 | .ovvveriiinriiid 01 | s 1,705,000 | .ovvvoeriviriiiis 01 | o 985,032
5.3 NAIC 3i.corcererereneseseressessnnsesssesssssssssssssnnesssensnes | evonssssnnennsnsssnssneenens0. [ veevnerenenennseeneinen0 | e | 0 | 0 | s (1 O (00 [ I 900,139 [ cevvvevrmrererrriiiennns 0.0 | e 0
54 0. .0
55 0. N

5.6 ...566,440 |. ...566,440
5.7 TotalS...oooiriiicsiii i | 9,327,966 oo 21,019.235 ) .. 69,651,888 . 39,101310 e 2631427 ] 137,631,826 | ..o 53 [0 125351415 | o84 i 127,853,999
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Annual Statement for the year 2015 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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 Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
6.1 51,981,886 | ............. 280,414,756 | ............. 442685174 | ............. 217,141,400 30,801,700 |.......... 1,023,024,916 | ..o 398 [ 985,357,680 587,493,925 | ............ 435,530,991
6.2 eeennnn..88,540,229 | .............329,862,073 | .... 376,657,082 ..92,451,557 20,471,813 |.... 907,982,754 |. ....909,691,580 . ....540,301,542 ....367,681,213
8.3 NAIC 3ioi sttt sttt ssssnnas | eessensseessenes 8,563,186 | .....cceveune 33,490,557 | ..cccoovvvnneee 38,815,637 10,760,705 | ..ovvvvrnvne 4,500,650 | ...coounnvn. 96,130,735 [ .ovoovrrrrrrireicencn 37 | e 103,334,710 [.ooovrvvcicenid2 | 50,392,505 | ......ccoceo... 45,738,229
B.4 NAIC 4.t ssssssnnes | eevinessnssinssiend 673,069 | ..cooovrvnen. 12,657,195 | oovevrreenn. 3,201,457 | oo 1,819,286 | oo 0 [ s 18,351,007 A 15,375,179 | o086 | i 12,924,428 | ... 5,426,580
B.5 NAIC 5.ttt snssnnes | esisessies st (1N 822,106 | ..vvorerrerrieeiieeiins (U [ (01 N (U [P 822,106 | .ovoverrireireieiannd 0.0 | 4,412,285 | o022 | ) (1 [P 822,106
B.8 NAIC B...ococee ettt ssssnnes | _ssssesss st (O P [ (V] [ 1,765,703 [ oo (V] I 1,765,703 [ .o, 0.1 | 3,646,258 | ..o 01 [ 1,668,331 | oo 97,372
B.7 TOtAIS. ..ottt | seerseeeines 149,758,370 |............. 657,246,687 | ............. 861,359,350 | ............. 323,938,650 | ..coooovvnnee. 55,774,163 | ........ 2,048,077,221 | .o, 796 [ 2,021,817,692 | ..o 82.0 [ 1,192,780,731 [ ...ccoo.ooe. 855,296,491
. Hybrid Securities

T4 NAIC sttt ssssnnes | enisessies st (01 N 0
7.2 NAIC 2.ttt sssssnsns | enssessses s ssesssenseas (01 N 0
7.3 NAIC 3iore sttt esssenses | esssessses s enssnseas (01 N 0
T NAIC A .ottt ssssnnes | esisessies st stenseas (01 N 0
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Annual Statement for the year 2015 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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 Tttt [(C) 61,796,983 | ............. 340,923,834 | ............. 643,316,639 | ............. 418,206,000 | ............... 67,410,658 |.......... 1,531,654,114 [ o595 | e XXX s [ e XXX | 1,078,354,898 | ............. 453,299,216
9.2 NAIC 2.ttt () M 88,645,229 | ............. 331,347,105 | ......oce 380,543,724 | ............... 98,021,454 | .....cvvveee. 23,036,916 | ...........921,594,428 | .......cccevviveeeeee35.8 | crorereecte XKX e | oo XXX e [ s 552,303,216 | ...ccoevnee 369,291,213
8,563,186 ...33,490,557 | .... ..40,960,637 | .... ..98,275,735 ..52,537,505 |. .45,738,229
673,069 ..12,657,195 201,457 ..18,351,007 .12,924,428 5,426,580
....... 0 ....822,106 | ...822,106 . cervenerennn0 ...822,106
B NAIC K. esssssesessssssesssssesssssssssessssssesses | (Q)rerssssieresssinenad (01 [ 0 2,021,321 | ... 566,440 | (C)..oooeven. 2,587,761 | oo 01 [ b XXX e e XX | i, 2,490,389 | .o 97,372
0.7 TOtAIS.....vveieeieriiecieereses ettt | erssenianes 159,678,467 | ............. 719,240,797 | .......... 1,068,022,457 | ............. 530,828,765 | ............... 95,514,664 | (b).....2,573,285,151 | ..cevvvvrvrrrrnrernnn 1000 [ oo e XXX | e e XKX i [ e 1,698,610,436 | ............. 874,674,716
9.8 Line 9.7a58 % Of COL B....uoviieiiiieissisieiessssssssisssssssesiensssssens | ssssssessessssssessesssnsans 6.2 | oo 28.0 | e 415 | e, 206 [ e KA [ 100.0 | XXX e Lo XXX s e e XX | e (S[CHON 34.0
10. Total Bonds Prior Year
............... 87,473,298 v 82,683,849 v 1,406,681,138 v 098,078,346 | .............408,602,789
...64,343,416 | .... ..20,115,595 |. ....922,288,757 ....537,229,350 | . ....385,059,408
...28,686,858 2,030,268 |. ..113,122,940 ..70,259,158 |. .42,863,784
582,487 | e D1TT971 | 3,401,125 | 002,213,596 [ 0. .15,375,179 ..13,082,092 ....2,293,087

Line 10.7a52 % 0f COL 8.

............. 4,924,123
............. 3,646,258

................. 3,406,352
................. 3,646,258

.2,466,038,395

1,625,701,556

10.8 Line 10.7.25@ % Of COL. 8....cvurvieiieeisceeeeesesecieeessessiessesnienees | eenveenesnesssessssesnsense LoD | sveeresnrensensssnseneese@8e0 [ eoenresnienieneseeeen 1T | i 1806 | AT ST .0, G [N 0,0, R [ 1000 [ XXX e | e 65.9
1. Total Publicly Traded Bonds
............. 224,017,393 e 47,317,369 | ..........1,078,354,899 | ..o 41.9 | .. 998,078,346 vern.1,078,354,899
..... 184,633,644 | ... ...552,303,217 ....537,229,350 ...552,303,217
..10,215,902 | .... ..52,537,505 ..70,259,158 ..52,537,505
............... 12,924,427 rereerennnn 13,082,092
............................... 0 S— 11 1o 2
e 1,923,949 ...566,440 ....2,490,389 ....3,646,258
117 TOtAIS ..ottt ses st stes s sesssssssssnssessensnses | oevesseessenses 97,859,3%4 | ............427,309,662 | .............695,151,368 | ............. 407,411,580 | .....vonve. 70,878,433 | .......... 1,698,610,437 | covvvvverrereerennnnn06.0 | e 1,625,701,556
11.8 Line 11.7.258 % Of COL B....ocverrerceeeseeesseieesestsesesienens | seeieiesies s sessesaens B8 | 252 [ 809 | 240 | 42 | e 100.0 e XXX e e XXX
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovoviveeeieion | coveeieiiiieseisiens 38 | i 166 | 270 | 158 | 2.8 | 060 | XK | XXX
12. Total Privately Placed Bonds
............. 116,906,441 | .............194,411.312 | ...............92,944,202 | ...............20,093,290 | .............453,299,216 | .....ceceecevrvvren...17.6 | ............408,602,789 cevverenrenn XXX s [ e 453,299,216

146,713,461

159,970,908
.17,667,863

4

542,942 | ...

385,059,408
.42,863,784
....2,293,087

....369,291,212
..45,738,230

............................ 71

..61,819,073 | ...

............................ 2.8

.24,636,232 | ....

12.8 Line 12.7.a5@ % Of COL B.....oocvvvrereceieceeseeeseesesessienens | cevvvsniensesseniessien L | e384 | viivieiieiieieen 2.6 | e 14 |28 | 01000 | XXX | e XXX oo

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccoviviieiisinnes | covveissssssisnanenns 24 | e 3 i 145 48 | 1.0 ] 340 e XXX i i XXX oo

(@) Includes $.....444,387,381 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.....25,304,729 current year, $.....25,894,514 prior year of bonds with Z designations and §......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) IncludesS$.......... 0 current year, $.....2,894,514 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

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

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

NAIC2$

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

NAIC 3 $

s 0; NAIC45S...

......... 0;

NAIC5§.....

....... 0; NAIC6S..........0.




Annual Statement for the year 2015 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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

U.S. Governments
1.1 1SSUET OBlIGAtIONS.......oocvvieiecie ettt 262,602 | .cooovveerinnes 1,091,432 | oo 6,866,707 | .cooovvvvrenne. 941,790 | o0 | i 9,162,531 | oo 04 [ s 9,429,367 | c.vvvrrirereiennd 04 | s 2,948,245 | ............... 6,214,286
1.2 Residential Mortgage-Backed Securities 407,973 ..12,979,508 | .... 16,327,415 | .... .4,636,672 | .. A I ..35,358,679 | ... AR ..36,636,996 ...35,358,680
1.3 Commercial Mortgage-Backed SeCUrities...........ccocveviereverrrerrerrinen. 1,350,377
1.4 Other Loan-Backed and Structured Securities...........couvrvrerrerreerernrenns
1.5 TOtAIS. ...ttt

All Other Governments
2.1 1SSUET ODlIGAtIONS. ......orvureererceeeeieeieeiseie ettt seaaes

2.2 Residential Mortgage-Backed Securities.
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured Securities.

2.5 TOHaIS......cveicicti e

U.S. States, Territories and Possessions, Guaranteed

3.1 1SSUET ODlIGAtIONS. ......ooverrerrirceeeeieeieee ettt seaees

3.2 Residential Mortgage-Backed SeCUrities..........cccoerrvreiererrerieriessenns .0

3.3 Commercial Mortgage-Backed Securities.... B .0 0. .

3.4 Other Loan-Backed and Structured Securities...........cocoveunevnernerrnernns [onsinssiissinneens 187,449 [ .o, 805,369 | ..o 1,144,285 | ....coccvvnes 249,008 2,386,111 . 2,499,338 | .01 |0 e 2,386,112
3.5 TOtAIS. .ottt | sressienssensseneeas 322431 | 19,309,689 | ...ccoovs 91,664,765 | ........... 153,233,198 298,381,668 . 214,259,391 [ . 8.7 [ 295995 557 | i 2,386,112

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations........c..ccc.ceuvee..
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities.

..2,054,845

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.1 1SSUET ODlGAtIONS........cveevereeeeeeecie e seesssssseseesssnsnns | cevveerenseersenseni 208,988 | cooeveiveine. 3,361,480 | .covreene. 15,031,614 |............. 10,117,535 | coeveererene 566,440 | ............... 29,336,032 | ..vvoererrereeeeienns A 30,422,512 22,642,947
5.2 Residential Mortgage-Backed Securities ..14,978,246 | .... ..33,802,630 |.... 15,125,632 L A71,416 ..68,699,341 | .... 2. ..72,264,805 | ... 29 |.. ....68,699,342
5.3 Commercial Mortgage-Backed SECUNHES..........cccovvvvveververeierceeeerecees | v 447586 | ..ocoocvevee 2,679,508 | ...............20,817,644 | ............13,858 143 | ..............
5.4 Other Loan-Backed and Structured SECUNtIES..........cc.evveeververrreiiererins [ s (01 I 0 o0 0
5.5 TOtAIS ..ot sns s s snsesnsensnsesnssntnsas | sessensesseansan 5,327,966 | ............... 21,019234 |..............69,651,888 | ............39,101,310 | ...............
. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations..........c...cccoueee.. 102,327,459 | .... 533,069,409 ..51,899,731 .1,730,721,686 .1,685,656,009 ..677,482,818
6.2 Residential Mortgage-Backed Securities. ..23,302,493 | .. 57,519,218 ...890,784 133,170,604 ....148,535,636 ..36,310,629
6.3 Commercial Mortgage-Backed Securities.... 2,238,099 | .oovrrrreins 8,691,462 1,634,781 .49,929,656 ..31,225,965 ..25,310,305

6.4 Other Loan-Backed and Structured Securities. 1,348,868 134,255,277 156,400,083 ....116,192,739

8.5 TOHAIS. ... 149,758,371 | .............657,246,688 | ............861,359,350 | ...........323,938,650 | ............ 55,774,164 | .......... 2,048077,224 | ......................... 796 | .........2,021,817,693 | ....................82.0 | .........1,192,780,731 | ........... 855,296,492

.......... 2,021,817,693

Hybrid Securities
7.1 ISSUET OBlIGAtioNS.........cvveviercreiee ettt
7.2 Residential Mortgage-Backed Securities..........ccooeveeriereverriieieisennns
7.3 Commercial Mortgage-Backed Securities.... .
7.4 Other Loan-Backed and Structured Securities..........cccocovuererieririnennes

7.5 TOtAIS. .ottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OBlIgAtioONS.........cvvevveercreiie et
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities.... .
8.4 Other Loan-Backed and Structured Securities..........cccocoveerereirirrinennes

8.5 TotalS.....ooeririeieies e




Annual Statement for the year 2015 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

60IS

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 Column6 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 OblIgAtiONS.......couuevereerrereireiieeeeneceeiesiesiesiesisesisssssssessssenes | crseienine 102,984,006 | ............. 556,455,705 | ............. 884,599,965 |........... 447,919,690 |............. 88,317,756 |.......... 2,080,277,122 8 e XXX s | XXX s | e 1,388,886,933 |........... 691,390,189
9.2 Residential Mortgage-Backed SeCUNtIES..........cocveeeeeneeneeneenernenes | e 29,331,883 | ..o 85,476,972 | ...cccvvvennee 83,510,406 | ............. 37,840,052 | ....ccovvunnee 1,069,311 | .ccvvvvnneee 237,228,624 2 e XXX s | e XXX e | i, 200,917,996 | ............. 36,310,629
9.3 Commercial Mortgage-Backed SeCUTIIES..........cocrvrrrerrermeermeiineieines [ coveinerinennne 5,284,810 | ..cocvveennece 18,536,152 | ..cvvvvvrrnn 62,953,103 | ............. 27,585,222 | ...covvvnes 4778729 | .o 119,138,016 B [ e XXX s | e XXX s | s 90,742,970 | .....c....... 28,395,047
9.4 Other Loan-Backed and Structured Securities...........cccovevvevnernernieinns | corniinninnees 22,077,769 [ ..o 58,771,968 | ............... 36,958,983 | ............. 17,483,800 | ............... 1,348,868 | ............ 136,641,388 B e XK | XXX | i, 18,062,538 118,578,851
0.5 TORAIS...o.cvvureureaeeeiietisei et 159,678,468 | .... 719,240,797 |..........1,068,022,458 |..........530,828,764 | .. .95,514,664 | ..........2,573,285,151 ...1,698,610,438 | ...........874,674,717
9.6 Line 9.5858 % Of COL B.....ccuuivuiiniiisiiisiissiissiisis s | cerssnsssssssssssnessnsaeed 6.2 [, 28.0 | oo 415 [, 206 | oo KN 100.0 .o e XXX [ XXX i XK | i 66.0 | .o, 34.0
Total Bonds Prior Year
10.1 1SSUET ODNGALIONS.......couvercercircicieie e esiesiesssessssnnes | cresienenne 119,162,683 | ............. 521,882,057 | ... 860,490,989 |........... 370,026,532 | ......cc..... 91,571,268 |.....ooveeee XXX e | e ) .9 NN IO 1,963,133,529 | ..o 796 | .o 1,291,297,353 | ........... 671,836,175
10.2 Residential Mortgage-Backed SECUtIES............couwvervniunerneerneeneinennns | covreerineeens 28,861,461 85,916,431 87,144,048 53,571,577 | o 1,943,920 | ..ooovveeee XXX s | e XXX 257437437 | e 104 [ .. 230,012,454 | ............. 27,424,982
10.3 Commercial Mortgage-Backed SECUMHES...........c.vvvererrrirerirniirneirsis 2,287,829 ...10,655,067 | .... 43,578,848 | ... 20,124,780 ..86,568,010 ....76,686,910 ...9,881,101
10.4 Other Loan-Backed and Structured Securities. ..o | osiessinnieas 33,668,600 71,928,296 38,055,857 13,853,630 158,899,421 27,704,839 131,194,582
10.5 TOtAIS. ..o ensensesses | crssiesinns 183,980,573 | ..ccvunvee. 690,381,851 | .......... 1,029,269,742 | ........... 457,576,519 2,466,038,397 1,625,701,556 | ........... 840,336,840
10.6 Line 10.5858 % 0f COL. 8......ccouiiiriiiiieiisiii s | i 75 [, 28.0 | oo A 18.6 [ oo 4.3 [ XX [ e XK i | i 100.0 | .o XXX | i 65.9 | i 34.1
Total Publicly Traded Bonds
11,1 1SSUEE ODlGALIONS........ooiveieiiciiciierie st eesseeessenas | eneessnneens 67,313,323 | ....ccoouc. 334,820,183 | ............. 567,608,598 |.......... 352,972,589 | ............. 66,172,240 | .......... 1,388,886,933 | ..o 540 | e 1,291,297,353
11.2 Residential Mortgage-Backed SECUMtES............couwurrunrunreneeneeneineins | covveerinneens 23,866,972 | ..ocvvvenneee 70,184,214 | .............. 73,016,227 | ..coovvvnneee 33,573,160 | .cooovrvrrrrnns 217424 | ... 200,917,997 | oo 18 | 230,012,454
11.3 Commercial Mortgage-Backed SECUMHES............covewrunernerencrncrneiines | v 3,346,354 | ....ccoceeneee 12,672,443 | ..o 51,274,889 | ............. 19,020,515 | .cvocvennns 4,428,769 | ...ovvvnnn. 90,742,970 | cooovvevvrrvreineenn 35 | i, 76,686,910
11.4 Other Loan-Backed and Structured Securities. N 3,332,746 | ... 9,632,822 | .... 3,251,654 LA,845317 | 0f.. ..18,062,539 ..27,704,839
115 TOHAIS ..ottt esssensies | esisneeneens 97,859,395 | ............. 427,309,662 | ............. 695,151,369 407,411,581 | ...cccoenee. 70,878,433 1,698,610,440 | ....cccoocvvivveenenn66.0 | oo 1,625,701,556
11.6 Line 11.585@ % Of COL B.....ovvvurirrcreceiieineereeseeseessssssisssssssesnens | evesissiisssssseessenens 58 [ oo 252 | oo 409 [ o 240 | oo A2 | i 100.0 [overrere e XXX s | v 0,9 CR
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovvvninniiniinninn | o 38 [, 16.6 [ oo, 27.0 | e, 15.8 [ o, 28 | i 66.0 |.ooreeee e XXX e [, XXX
Total Privately Placed Bonds
12.1 Issuer Obligations............cccccuueenne. ...35,670,683 |.... 94,947,101 | .. ..22,145,516 691,390,188 | .... 671,836,175 | .... ....691,390,188
12.2 Residential Mortgage-Backed SecUrities. ... | o 5464911 | ............ 15,292,758 | ............. 10,494,179 | ....ccc....... 4,266,893 | ...ccovvrrennn. 791,887 | oo 36,310,628 . [ 27,424,982 A XXX [ 36,310,628
12.3 Commercial Mortgage-Backed SECUMHES............coveurrinrineineinerineiinees | v 1,938,455 | .................5,863,710 | .............. 11,678,215 | .o 8,564,708 | ...oovvevrinnen 349,960 | ...cocvvnn. 28,395,048 A 9,881,101 A XXX [ i 28,395,048
12.4 Other Loan-Backed and Structured Securities.............coocvenrenrernrrnins | osiensinniens 18,745,024 | .............49,139,146 | .............33,707,329 | ............ 15,638,483 | ..coocvvnnveee. 1,348,868 | ............. 118,578,850 131,194,582 118,578,850
12.5 TOHAIS. ..ottt sttt sssiensins | estesieneens 61,819,073 | .............291,931,135 | ............372,871,090 | ........... 123,417,185 | .....c...... 24,636,231 | ............. 874,674,715 840,336,840 874,674,715
12.6 Line 12.585@ % Of COL B.......cvuurirriiecieiiieineineeseeseesssssssssssineieens | eveiississssissieseeseens T 334 | 826 | 147 [ s 28 [ e 100.0 [ overreee e XXX s | e XXX oo e XX e XXX [ e 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovviiiiniinnininn | o 24 [l 13 ] i 145 48 [ i 1.0 | o, 34.0 | XXX [ XXX e XXX e e XXX | i, 34.0
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Si10, SI11, SI12, SI13, Sl14, SI15, E01, E02, E03
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Mortgages in Good ing - C i - All Other
0024695 COEUR D'ALENE .04/30/2001 8.000 1,078,535 0 0 0 0 0 2,720,000 |.12/31/2014
0024750 wereeereee. | DOUGLASS TWP. .09/30/1997 8.000 426,090 0 0 0 0 0 4,890,000 |.12/31/2014
0024762 R SODDY-DAISY. .04/30/2001 8.000 27,169 0 0 0 0 0 565,500 |.12/31/2014
0024809 . | COLONIAL HGTS .10/30/1998 7.400 489,043 0 0 0 0 0 3,400,000 |.12/31/2014
0024872 OAKWOOD, .10/22/1999 7.000 263,063 0 0 0 0 0 1,317,501 |.12/31/2014
0024881 ELKTON .02/15/2000 8.050 1,950,501 0 0 0 0 0 6,000,000 |.12/31/2014
0024884 ... |LOUISA .04/28/2000 8.000 837,919 0 0 0 0 0 3,605,000 |.12/31/2014
0024902 ... |HALLS CROSSROAD .05/16/2001 8.000 52,379 0 0 0 0 0 1,938,000 |.12/31/2014
0024913 ... | KNOX COUNTY .10/12/2001 7.750 1,011,821 0 0 0 0 0 2,935,000 |.12/31/2014
0024917 . |MUSKOGEE .12/21/2001 7.500 791,952 0 0 0 0 0 3,530,000 |.12/31/2014
0024922 BIRMINGHAM .04/09/2002 7.680 3,833,718 0 0 0 0 0 17,065,000 |.12/31/2014
0024924 ... |COLUMBUS .05/01/2002 7.500 997,285 0 0 0 0 0 2,370,000 |.12/31/2014
0024926 ... |EL PASO .05/17/2002 7.850 807,830 0 0 0 0 0 8,365,000 |.12/31/2014
0125329 wereeereee. |MOUNTAIN BROOK .06/21/2007 6.060 2,035,324 0 0 0 0 0 4,655,000 |.12/31/2014
0125488.........cooicriiereiesiieesieseieeniieseiins | ceveeriin BIRMINGHAM .03/09/2011 5.070 694,317 0 0 0 0 0 3,400,000 |.12/31/2014
0125523 ... |FORT PAYNE .08/30/2011 5.500 1,220,842 0 0 0 0 0 4,735,000 |.12/31/2014
0125659 ... | DAPHNE .10/30/2013 4.500 686,406 0 0 0 0 0 1,535,000 |.12/31/2014
0125745 ... |HOOVER .03/26/2015 4.285 1,831,141 0 0 0 0 0 2,720,000 |.12/29/2014
0325357 wevvennees | LAVEEN .11/30/2007 6.330 689,395 0 0 0 0 0 1,415,000 |.12/31/2014
0325431 ..o | e TUCSON .12/05/2008 6.700 1,295,673 0 0 0 0 0 1,945,000 |.12/31/2014
0325548 ... |MESA .03/20/2012 5.000 1,765,515 0 0 0 0 0 3,265,000 |.12/31/2014
0325771 ... |PHOENIX .06/30/2015 4.392 1,278,347 0 0 0 0 0 4,550,000 |.04/29/2015
0425231 ... |LITTLE ROCK .04/25/2006 6.080 2,076,127 0 0 0 0 0 4,695,000 |.12/31/2014
0524994 wevveeenee | TUSTIN .04/17/2003 6.125 2,040,392 0 0 0 0 0 6,815,000 |.12/31/2014
0525227 ... | essiinnies SAN DIEGO .04/03/2006 6.200 1,249,471 0 0 0 0 0 8,700,000 |.12/31/2014
0525295 ... | MISSION VIEJO .12/28/2006 6.320 891,493 0 0 0 0 0 2,980,000 |.12/31/2014
0525373 ... |WINDSOR .01/15/2008 6.050 3,064,811 0 0 0 0 0 4,260,000 |.12/31/2014
0525396 ... |MORGAN HILLS .05/22/2008 6.000 2,425,967 0 0 0 0 0 21,810,000 |.12/31/2014
0525404 weeeneee | LOS ANGELES .07/09/2008 6.760 1,465,418 0 0 0 0 0 2,430,000 |.12/31/2014
0525417 ..o | ceiereinns DEL MAR .09/30/2008 6.600 1,182,177 0 0 0 0 0 4,785,000 |.12/31/2014
0525425 ... | CHINO. .10/30/2008 6.530 2,313,379 0 0 0 0 0 4,215,000 |.12/31/2014
0525452 ... | SUNNYVALE .06/17/2010 6.490 883,517 0 0 0 0 0 3,140,000 |.12/31/2014
0525522 . | DANA POINT. .08/19/2011 5.500 1,032,685 0 0 0 0 0 2,760,000 |.12/31/2014
0525583 VICTORVILLE .11/02/2012 4.750 880,248 0 0 0 0 0 3,135,000 |.12/31/2014
0525630 ... |LOS ANGELES .06/19/2013 3.250 3,044,638 0 0 0 0 0 6,695,000 |.12/31/2014
0525803 ... |PACOIMA .12/03/2015 4.125 2,400,000 0 0 0 0 0 3,510,000 |.11/11/2015
0525805 ... |HAYWARD. 1211412015 4.375 5,675,000 0 0 0 0 0 7,330,000 |.10/02/2015
0625722 . | GREENWOOD .12115/2014 4.000 924,034 0 0 0 0 0 1,430,000 |.11/24/2014
0625761 GOLDEN .05/22/2015 4.170 3,443,335 0 0 0 0 0 7,400,000 |.05/12/2015
1025057 ... | LAKELAND .02/27/2004 5.970 1,424,699 0 0 0 0 0 4,920,000 |.12/31/2014
1025205 ... |PORT ST LUCIE .01/31/2006 5.790 539,800 0 0 0 0 0 1,390,000 |.12/31/2014
1025264 ... | WEST PALM BEACH .09/07/2006 6.540 1,471,041 0 0 0 0 0 4,310,000 |.12/31/2014
1025286 ... | FORT LAUDERDALE FLos .12/18/2006 6.330 2,008,746 0 0 0 0 0 2,430,000 |.12/31/2014
1025325 . | PLANTATION. .05/14/2007 6.310 599,092 0 0 0 0 0 1,325,000 |.12/31/2014
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1025349 . | WINTER HAVEN .09/28/2007 6.590 502,832 0 0 0 0 0 2,230,000 |.12/31/2014
1025363 CORAL SPRINGS. .12/20/2007 6.600 1,336,565 0 0 0 0 0 3,485,000 |.12/31/2014
1025398 ... | TAMPA .06/02/2008 6.550 485,547 0 0 0 0 0 2,635,000 |.12/31/2014
1025434 ... | POMPANO BEACH .02/17/2009 7.670 562,169 0 0 0 0 0 1,770,000 |.12/31/2014
1025473 ... |JACKSONVILLE .11/01/2010 6.125 1,406,452 0 0 0 0 0 4,055,000 |.12/31/2014
1025485 . | GROVELAND. .01/26/2011 5.650 1,972,518 0 0 0 0 0 3,265,000 |.12/31/2014
1025486 GROVELAND .01/26/2011 5.650 369,835 0 0 0 0 0 4,235,000 |.12/31/2014
1025489 ... |ORLANDO. .03/24/2011 5.910 777,125 0 0 0 0 0 3,580,000 |.12/31/2014
1025495 ... | ST PETERSBURG .04/07/2011 5.690 1,043,359 0 0 0 0 0 2,500,000 |.12/31/2014
1025503 ... |JACKSONVILLE .05/27/2011 5.625 1,212,776 0 0 0 0 0 3,320,000 |.12/31/2013
1025515 . | KISSIMMEE |- .07/07/2011 5.730 951,407 0 0 0 0 0 1,895,000 |.12/31/2014
1025519 DESTIN .07/27/2011 5.500 2,596,635 0 0 0 0 0 7,365,000 |.12/31/2014
1025528 ... |ORLANDO. .09/29/2011 5.500 798,913 0 0 0 0 0 1,640,000 |.12/31/2014
1025565 ... | TAMPA .07/03/2012 4.875 2,500,490 0 0 0 0 0 5,705,000 |.12/31/2014
1025575 . | TITUSVILLE |- .09/26/2012 5.000 630,338 0 0 0 0 0 1,500,000 |.12/31/2014
1025581......ooicrieessieseiesieneieniienens | e MARIANNA FlLos .10/26/2012 4.875 1,359,017 0 0 0 0 0 3,305,000 |.12/31/2014
1025622 ... |BRADENTON |- .05/13/2013 4.625 1,096,853 0 0 0 0 0 2,565,000 |.12/31/2014
1025647 ... |OCOEE Flons .08/29/2013 4.450 1,244,587 0 0 0 0 0 3,650,000 |.12/31/2014
1025666 ... |MIRAMAR BEACH FL...cccoow. .12/02/2013 4.375 1,428,949 0 0 0 0 0 3,295,000 |.12/31/2014
1025687 . | INDIAN HARBOUR BEACH Flos .05/28/2014 4.000 818,668 0 0 0 0 0 1,720,000 |.12/31/2014
1025691.....coerierierere e | e ORLANDO. |- .07/23/2014 4.950 1,248,257 0 0 0 0 0 1,715,000 |.12/31/2014
1025695 ... INICEVILLE. FlLos .08/08/2014 5.050 946,002 0 0 0 0 0 1,325,000 |.12/31/2014
1025698 ... |OCALA FL...cccoow. .09/03/2014 4.750 1,653,950 0 0 0 0 0 2,540,000 |.12/31/2014
1025703 ... |NAPLES FlLos .09/19/2014 4.900 1,465,921 0 0 0 0 0 2,375,000 |.12/31/2014
1025736 . | LIVE OAK. FL....cccoo. .01/20/2015 4.000 2,528,034 0 0 0 0 0 5,110,000 |.12/16/2014
1025740.......ccoiicicsicriccs s [ s DORAL FLos .02/26/2015 4.075 1,950,668 0 0 0 0 0 5,000,000 |.02/04/2015
1025784 ... | CLEARWATER .08/18/2015 4.250 2,473,352 0 0 0 0 0 5,000,000 |.05/29/2015
1125112 ... | TIFTON .11/29/2004 6.300 218,452 0 0 0 0 0 1,100,000 |.12/31/2014
1125183 ... | OAKWOOD .11/01/2005 6.210 1,607,035 0 0 0 0 0 2,940,000 |.12/31/2014
1125258 . | DALTON, .08/21/2006 6.720 1,714,767 0 0 0 0 0 6,000,000 |.12/31/2014
1125338.....oee s | e OAKWOOD, .08/13/2007 6.940 412,386 0 0 0 0 0 735,000 |.12/31/2014
1125362 ... | SAVANNAH .12/20/2007 6.260 1,782,677 0 0 0 0 0 2,650,000 |.12/31/2014
1125483 ... | SAVANNAH 1212212010 5.750 1,141,686 0 0 0 0 0 3,095,000 |.12/31/2014
1125531 . | SAVANNAH. .10/20/2011 5.500 549,119 0 0 0 0 0 2,520,000 |.12/31/2014
1125597 MACON .01/22/2013 5.000 998,118 0 0 0 0 0 4,355,000 |.12/31/2014
1125746 ... | ADEL .04/06/2015 3.640 2,155,888 0 0 0 0 0 4,920,000 |.03/31/2015
1325092 ... | COEUR D'ALENE .09/16/2004 6.290 512,808 0 0 0 0 0 1,210,000 |.12/31/2014
1325224 ... | COEUR D'ALENE . .03/30/2006 6.250 389,690 0 0 0 0 0 1,455,000 |.12/31/2014
1425236 . [MIDLOTHIAN Il .05/15/2006 6.010 1,051,853 0 0 0 0 0 1,840,000 |.12/31/2014
1425304 ARLINGTON HEIGHTS, L .02/01/2007 6.270 1,549,084 0 0 0 0 0 4,830,000 |.12/31/2014
1425382 ... | EDWARDSVILLE Il .02/07/2008 6.670 1,747,561 0 0 0 0 0 2,485,000 |.12/31/2014
1425385 ... |BOURBONNAIS, 1L .02/28/2008 6.000 837,906 0 0 0 0 0 1,190,000 |.12/31/2014
1425429 . |LINCOLNWOOD Il .12/01/2008 6.600 1,453,316 0 0 0 0 0 3,565,000 |.12/31/2014
TA25458..........ooveee e | s CHICAGO 1L .07/16/2010 6.410 730,726 0 0 0 0 0 1,530,000 |.12/31/2014
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1425459 . | GURNEE L .07/22/2010 6.125 743,204 0 0 0 0 0 1,630,000 |.12/31/2014
142559 CHICAGO Il .12/26/2012 4.950 908,067 0 0 0 0 0 1,815,000 |.12/31/2014
1425618 ... INORTHFIELD L .05/03/2013 4.500 1,130,411 0 0 0 0 0 2,475,000 |.12/31/2014
1425631 ... | FRANKLIN PARK L .06/20/2013 4.750 1,103,568 0 0 0 0 0 2,130,000 |.12/31/2014
1425632 ... |CHICAGO L .06/20/2013 4.750 1,103,568 0 0 0 0 0 2,110,000 |.12/31/2014
1425650 . | LAKE ZURICH Il .09/06/2013 4.950 1,076,517 0 0 0 0 0 2,030,000 |.12/31/2014
1425673 CHICAGO Il .01/24/12014 5.375 1,163,901 0 0 0 0 0 1,755,000 |.12/31/2014
1425697 ... |NORTHBROOK L .09/03/2014 4.874 1,157,405 0 0 0 0 0 2,525,000 |.12/31/2014
1425704 ... |CICERO L .09/25/2014 4.400 2,165,918 0 0 0 0 0 2,880,000 |.12/31/2014
1425750 ... |NORTHFIELD Il .04/30/2015 4.200 720,238 0 0 0 0 0 1,430,000 |.03/16/2015
1525229 .| ST JOSEPH TWP. .04/07/2006 6.460 742,317 0 0 0 0 0 1,525,000 |.12/31/2014
1525331 INDIANAPOLIS .06/26/2007 6.130 191,509 0 0 0 0 0 3,910,000 |.12/31/2014
1525332 ... |MCCORDSVILLE .06/28/2007 6.390 1,521,105 0 0 0 0 0 2,415,000 |.12/31/2014
1525371 ... | INDIANAPOLIS. .12/26/2007 6.470 1,568,615 0 0 0 0 0 2,095,000 |.12/31/2014
1525491 . | FISHERS .04/06/2011 5.880 781,317 0 0 0 0 0 1,835,000 |.12/31/2014
1525499.......ciiierie s | e CARMEL .04/28/2011 5.870 1,024,419 0 0 0 0 0 1,925,000 |.12/31/2014
1525573 ... |GRIFFITH .09/11/2012 5.000 1,692,604 0 0 0 0 0 3,080,000 |.12/31/2014
1525629 ... | GREENFIELD. .06/14/2013 4.500 1,884,265 0 0 0 0 0 3,765,000 |.12/13/2014
1525677 ... |MOORESVILLE .02/18/2014 4.262 1,219,862 0 0 0 0 0 4,045,000 |.12/31/2014
1525696 . | BLOOMINGTON .08/21/2014 4.579 752,232 0 0 0 0 0 1,040,000 |.12/31/2014
1525707 ... | e FISHERS .10/10/2014 4777 2,948,626 0 0 0 0 0 3,475,000 |.12/31/2014
1525718 ... |ZIONSVILLE 1112112014 4.000 953,669 0 0 0 0 0 2,055,000 |.12/31/2014
1525783 ... | INDIANAPOLIS. .08/04/2015 4.283 2,926,544 0 0 0 0 0 5,350,000 |.07/10/2015
1525807 ... |FORT WAYNE 1212212015 4.275 875,000 0 0 0 0 0 1,400,000 |.10/30/2015
1625230 . | DAVENPORT .04/24/2006 6.300 172,841 0 0 0 0 0 1,275,000 |.12/31/2014
1625278.......oirics s | i ELLSWORTH. .11/28/2006 6.510 641,965 0 0 0 0 0 1,380,000 |.12/31/2014
1625419 ... | DES MOINES .10/09/2008 6.490 2,107,145 0 0 0 0 0 4,230,000 |.12/31/2014
1825599 ... |MIDDLETOWN .01/30/2013 4.625 1,618,627 0 0 0 0 0 3,750,000 |.12/31/2014
1825646 ... |LEXINGTON .08/22/2013 4.420 1,522,840 0 0 0 0 0 2,845,000 |.12/31/2014
1825699 . |LOUISVILLE .09/05/2014 4.016 1,383,742 0 0 0 0 0 2,850,000 |.12/31/2014
1825708..........oveoeevereereseeereeeienins | e LEXINGTON .10/10/2014 3.990 3,340,310 0 0 0 0 0 8,685,000 |.12/31/2014
1825780 ... |LEXINGTON .07/28/2015 4.292 1,780,902 0 0 0 0 0 2,575,000 |.06/23/2015
1925658 ... |BATON ROUGE .10/30/2013 4.500 587,149 0 0 0 0 0 1,315,000 |.12/31/2014
2125621 . | ABERDEEN .05/10/2013 4.500 700,021 0 0 0 0 0 1,565,000 |.12/31/2014
2125749 DISTRICT HEIGHTS .04/30/2015 4.125 1,814,824 0 0 0 0 0 3,700,000 |.03/12/2015
2225506 ... |BURLINGTON .06/09/2011 5.625 1,180,485 0 0 0 0 0 3,840,000 |.12/31/2014
5800. ... | BRAINTREE 1212912015 4.410 2,815,000 0 0 0 0 0 3,750,000 |.07/30/2015
2325307 ... |PLYMOUTH TWP. .03/01/2007 6.320 1,277,925 0 0 0 0 0 4,350,000 |.12/31/2014
325326 . |ROMULUS. Mi .05/30/2007 6.300 729,968 0 0 0 0 0 1,315,000 |.12/31/2014
2325550 ROCHESTER HILLS, Mi .04/04/2012 5.000 1,730,831 0 0 0 0 0 9,765,000 |.12/31/2014
2325669 ... | ST CLAIR SHORES MI 1211712013 5.000 955,368 0 0 0 0 0 2,720,000 |.12/31/2014
2325674 ... | CLARKSTON. M .01/28/2014 5.000 1,005,382 0 0 0 0 0 3,060,000 |.12/31/2014
2325679 ... | WARREN MI .03/13/2014 5.040 968,475 0 0 0 0 0 2,405,000 |.12/31/2014
325683, ... |AUBURN HILLS. Ml .04/17/2014 4.980 1,105,476 0 0 0 0 0 2,490,000 |.12/31/2014
2325725 . | MADISON HEIGHTS. MI 1211712014 4.350 1,439,282 0 0 0 0 0 2,295,000 |.12/31/2014
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2325789 . | SHELBY TOWNSHIP. M .09/09/2015 4.500 1,840,447 0 0 0 0 0 3,000,000 |.08/14/2015
2425080 MINNETONKA .06/18/2004 5.620 6,010,794 0 0 0 0 0 16,150,000 |.12/31/2014
2425368 ... | ST PAUL .12/21/2007 6.100 2,398,295 0 0 0 0 0 4,570,000 |.12/31/2014
2425507 ... | GOLDEN VALLEY .06/14/2011 5.690 1,081,323 0 0 0 0 0 2,375,000 |.12/31/2014
2425572 ... IMAPLE GROVE .09/04/2012 4.750 1,301,404 0 0 0 0 0 3,070,000 |.12/31/2014
2425585 . |EDEN PRAIRIE .11/29/2012 4.500 720,149 0 0 0 0 0 2,690,000 |.12/31/2014
2525738 RIDGELAND .02/05/2015 4.145 950,980 0 0 0 0 0 1,500,000 |.10/16/2014
2625165 ... | LEE'S SUMMIT. .08/22/2005 5.910 561,633 0 0 0 0 0 1,825,000 |.12/31/2014
2625179 ... |JEFFERSON COUNTY. .10/06/2005 5.940 645,455 0 0 0 0 0 1,650,000 |.12/31/2014
2625233 ... |STLOUIS .04/26/2006 6.100 2,024,554 0 0 0 0 0 3,215,000 |.12/31/2014
2625406 . |EARTH CITY. .07/23/2008 6.620 3,280,385 0 0 0 0 0 5,725,000 |.12/31/2014
2725206 BOZEMAN .02/08/2006 5.930 1,303,088 0 0 0 0 0 4,915,000 |.12/31/2014
2725366 ... |BOZEMAN .12/20/2007 6.410 818,939 0 0 0 0 0 3,110,000 |.12/31/2014
2725477 ... |BOZEMAN .11/29/2010 6.000 490,978 0 0 0 0 0 1,215,000 |.12/31/2014
2825149 . | OMAHA .06/22/2005 5.980 273,031 0 0 0 0 0 1,005,000 |.12/31/2014
2825151 .| e OMAHA .06/29/2005 5.860 402,372 0 0 0 0 0 1,350,000 |.12/31/2014
825293 ... | OMAHA .12/28/2006 6.330 1,432,671 0 0 0 0 0 2,515,000 |.12/31/2014
2825496 ... | PAPILLION .04/15/2011 5.750 731,070 0 0 0 0 0 2,490,000 |.12/31/2014
2925469 ... |LAS VEGAS .10/27/2010 5.900 1,583,394 0 0 0 0 0 6,650,000 |.12/31/2014
2925600 . |LAS VEGAS .01/30/2013 4.875 910,193 0 0 0 0 0 3,545,000 |.12/31/2014
B025334.......coriieeeeneni i | e COLEBROOK .07/31/2007 6.140 667,893 0 0 0 0 0 640,000 |.12/31/2014
3225187 ... | ALBUQUERQUE .11/09/2005 5.800 1,472,048 0 0 0 0 0 4,990,000 |.12/31/2014
3225235 ... |ROSWELL .05/04/2006 7.640 1,758,863 0 0 0 0 0 9,445,000 |.12/31/2014
3225664 ... | SANTAFE .11/18/2013 4.070 2,610,946 0 0 0 0 0 5,405,000 |.12/31/2014
3225728 . |ALBUQUERQUE .12119/2014 4.250 1,275,490 0 0 0 0 0 2,575,000 |.12/31/2014
3325115 | s MORAVIA .12/22/2004 6.970 654,473 0 0 0 0 0 1,575,000 |.12/31/2014
3325129 ... |AUBURN .03/22/2005 6.160 597,562 0 0 0 0 0 1,510,000 |.12/31/2014
3325171 ... |PENFIELD .09/22/2005 5.590 1,085,019 0 0 0 0 0 2,115,000 |.12/31/2014
3325194 ... |MINEOLA .11/18/2005 5.850 1,598,963 0 0 0 0 0 7,000,000 |.12/31/2014
3325269 . | BOHEMIA .09/29/2006 6.630 1,766,555 0 0 0 0 0 4,475,000 |.12/31/2014
B425239.....coeeeeeeeeeeeeeee s | ereenines GREENSBORO .05/31/2006 6.230 905,963 0 0 0 0 0 4,300,000 |.12/31/2014
3425403 ... | GOLDSBORO .06/24/2008 6.510 2,341,766 0 0 0 0 0 3,145,000 |.12/31/2014
3425444 ... | ROANOKE RAPIDS .03/01/2010 6.375 334,314 0 0 0 0 0 2,440,000 |.12/31/2014
3425457 . |CHARLOTTE .07/13/2010 6.375 1,187,582 0 0 0 0 0 4,090,000 |.12/31/2014
3425475 HOLLY SPRINGS .11/22/2010 6.260 1,108,367 0 0 0 0 0 1,755,000 |.12/31/2014
3425487 ... |ASHEVILLE .01/26/2011 5.250 1,441,517 0 0 0 0 0 3,295,000 |.12/31/2014
3425582 ... |MONROE .10/26/2012 4.500 1,842,088 0 0 0 0 0 4,930,000 |.12/31/2014
3425640 ... |RALEIGH .08/01/2013 3.800 1,878,389 0 0 0 0 0 8,390,000 |.12/31/2014
3425753 . | GARNER .05/01/2015 4.000 1,595,928 0 0 0 0 0 3,500,000 |.03/24/2015
3425802 ASHEVILLE .11/23/2015 3.774 2,200,000 0 0 0 0 0 5,220,000 |.10/16/2015
3425806 ... |DURHAM .12/18/2015 4.250 1,450,000 0 0 0 0 0 1,960,000 |.11/04/2015
3625138 ... | VANDALIA, .05/10/2005 5.810 1,128,371 0 0 0 0 0 7,260,000 |.12/31/2014
3625166 . | COLUMBUS .08/30/2005 5.820 389,521 0 0 0 0 0 1,385,000 |.12/31/2014
3625192......coiiiiiceeneni | e GAHANNA, .11/18/2005 5.860 475,168 0 0 0 0 0 815,000 |.12/31/2014
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3625240 . |BROOK PARK .06/06/2006 5.990 1,523,549 0 0 0 0 0 3,365,000 |.12/31/2014
3625246 ELYRIA .06/27/2006 6.420 885,950 0 0 0 0 0 3,175,000 |.12/31/2014
3625256 ... |HUBER HEIGHTS. OH......... .08/08/2006 6.730 1,517,024 0 0 0 0 0 10,425,000 |.12/31/2014
3625274 ... |GROVE CITY. OH........ .10/31/2006 6.600 728,700 0 0 0 0 0 4,795,000 |.12/31/2014
3625280 ... | CINCINNATI OH......... .11/28/2006 6.500 1,046,070 0 0 0 0 0 1,630,000 |.12/31/2014
3625283 . |BROOK PARK OH......... .12/05/2006 6.500 670,706 0 0 0 0 0 1,830,000 |.12/31/2014
3625290 FAIRFIELD. .12/22/2006 6.340 573,269 0 0 0 0 0 2,370,000 |.12/31/2014
3625294 ... | WEST CHESTER OH........ .12/28/2006 6.380 1,033,333 0 0 0 0 0 3,325,000 |.12/31/2014
3625335 ... |COLUMBUS OH......... .07/31/2007 6.280 1,883,644 0 0 0 0 0 2,325,000 |.12/31/2014
3625361 ... | CINCINNATI OH......... .12/11/2007 6.250 1,173,715 0 0 0 0 0 3,725,000 |.12/31/2014
3625388 . |CARROLLTON OH......... .03/24/2008 6.100 1,191,768 0 0 0 0 0 3,810,000 |.12/31/2014
3625534 FOREST PARK .10/27/2011 5.375 969,183 0 0 0 0 0 1,625,000 |.12/31/2014
3625568 ... |PATASKALA OH......... .07/20/2012 4.500 1,033,620 0 0 0 0 0 2,930,000 |.12/31/2014
3625569 ... | COLUMBUS OH......... .07/20/2012 4.750 1,003,132 0 0 0 0 0 2,135,000 |.12/31/2014
3625607 wereeereee. | SPRINGBORO OH......... .03/18/2013 4.000 778,773 0 0 0 0 0 2,515,000 |.12/31/2014
36256715.......evvei e | i CLEVELAND OH......... .04/30/2013 4.750 1,010,126 0 0 0 0 0 4,120,000 |.12/31/2014
3625616 ... |CINCINNATI OH......... .05/01/2013 4.500 500,211 0 0 0 0 0 3,335,000 |.12/31/2014
3625627 ... |CENTERVILLE OH......... .06/05/2013 4.250 1,757,260 0 0 0 0 0 2,870,000 |.12/31/2014
3625645 ... | CINCINNATI OH......... .08/13/2013 4.650 1,944,637 0 0 0 0 0 3,585,000 |.12/31/2014
3625656 wervenneee. | MEDINA OH......... .10/30/2013 4.500 520,986 0 0 0 0 0 1,165,000 |.12/31/2014
BB25672.......ccuveieeeeeeieseenienienienienies | e SPRINGBORO. OH......... .01/09/2014 5125 755,826 0 0 0 0 0 1,100,000 |.12/31/2014
3625694 ... |BEACHWOOD OH......... .08/05/2014 4.500 2,160,717 0 0 0 0 0 2,315,000 |.12/31/2014
3625714 ... | PAINESVILLE OH......... .10/29/2014 4.565 956,734 0 0 0 0 0 2,125,000 |.12/31/2014
3625726 ... | CINCINNATI OH......... .12/18/2014 4.500 3,107,585 0 0 0 0 0 6,330,000 |.12/31/2014
3625763 wevvceenee. | WASHINGTON TWP OH......... .06/04/2015 4.375 1,617,250 0 0 0 0 0 2,450,000 |.05/14/2015
3B25785.......coirii i | i DAYTON OH......... .08/26/2015 4.574 988,327 0 0 0 0 0 1,335,000 |.12/19/2014
3725181 ... | TULSA OK........ .10/31/2005 5.810 114,921 0 0 0 0 0 1,875,000 |.12/31/2014
3725225 ... | TULSA OK......... .03/31/2006 6.110 578,889 0 0 0 0 0 1,820,000 |.12/31/2014
3725226 ... |MUSKOGEE OK......... .03/31/2006 6.210 341,573 0 0 0 0 0 1,210,000 |.12/31/2014
3725532 weeeee | TULSA OK......... .10/20/2011 5.500 1,100,623 0 0 0 0 0 2,520,000 |.12/31/2014
3825553 | e PORTLAND OR......... .05/07/2012 5.375 872,964 0 0 0 0 0 3,790,000 |.12/31/2014
3825732 ... | SPRINGFIELD. OR......... .12/29/2014 4.450 2,281,761 0 0 0 0 0 4,035,000 |.12/31/2014
3925244 ... | CASTLE SHANNON BOROUGH PA....... .06/15/2006 6.390 435,686 0 0 0 0 0 950,000 |.12/31/2014
3925248 . | QUAKERTOWN PA..... .07/06/2006 6.380 2,717,140 0 0 0 0 0 6,400,000 |.12/31/2014
3925289 PITTSBURGH .12/21/2006 6.375 573,973 0 0 0 0 0 2,215,000 |.12/31/2014
3925551 ... | PITTSBURGH .04/30/2012 4.750 727,993 0 0 0 0 0 2,680,000 |.12/31/2014
3925552 ... |PITTSBURGH .04/30/2012 4.750 500,518 0 0 0 0 0 1,830,000 |.12/31/2014
3925682 ... | Philadelphia .04/17/2014 4.250 1,020,672 0 0 0 0 0 4,250,000 |.12/31/2014
4125271 . [NORTH MYRTLE BEACH SC......e. .09/29/2006 6.680 1,366,232 0 0 0 0 0 2,670,000 |.12/31/2014
4125272 CONWAY. .10/24/2006 6.940 1,040,358 0 0 0 0 0 3,285,000 |.12/31/2014
4125365 ... | GEORGETOWN .12/20/2007 6.040 2,510,590 0 0 0 0 0 13,425,000 |.12/31/2014
4125449 ... |GREENVILLE SC.. .06/03/2010 6.000 699,093 0 0 0 0 0 2,025,000 |.12/31/2014
4125536 ceeveenne | FORT MILL SC......... .10/31/2011 5.500 1,044,384 0 0 0 0 0 2,220,000 |.12/31/2014
BA25T42.cooeeeee s | s GAFFNEY SC.. .03/17/2015 3.875 3,443,914 0 0 0 0 0 6,600,000 |.02/27/2015
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4325167 . | COLLIERVILLE .08/30/2005 5.770 769,372 0 0 0 0 0 2,520,000 |.12/31/2014
4325374 HENDERSONVILLE .01/24/2008 6.030 741,648 0 0 0 0 0 1,310,000 |.12/31/2014
4325675, ... IMEMPHIS .02/03/2014 4.900 1,355,599 0 0 0 0 0 2,730,000 |.12/31/2014
4325727 ... | LAKELAND .12/19/2014 4.250 1,480,899 0 0 0 0 0 2,950,000 |.11/11/2014
4325756, ... | FRANKLIN .05/11/2015 4.375 1,230,214 0 0 0 0 0 2,500,000 |.05/07/2015
4425058 . | ABILENE .02/27/2004 6.230 3,452,037 0 0 0 0 0 7,935,000 |.12/31/2014
4425107, DALLAS .11/16/2004 6.160 615177 0 0 0 0 0 2,585,000 |.12/31/2014
4425120 ... |LAREDO .01/25/2005 6.610 819,300 0 0 0 0 0 3,240,000 |.12/31/2014
4425161 ... |ELPASO .08/10/2005 6.010 1,011,164 0 0 0 0 0 5,035,000 |.12/31/2014
4425193 ... | PASADENA .11/18/2005 5.850 738,711 0 0 0 0 0 3,190,000 |.12/31/2014
4425222 . |CONROE .03/28/2006 6.170 1,325,627 0 0 0 0 0 3,260,000 |.12/31/2014
4425228, TEMPLE. .04/06/2006 6.150 1,135,680 0 0 0 0 0 2,340,000 |.12/31/2014
4425250, ... | DALLAS .07/112/2006 6.700 1,589,522 0 0 0 0 0 3,575,000 |.12/31/2014
4425284 ... |[LEWISVILLE .12/12/2006 6.330 1,147,523 0 0 0 0 0 2,255,000 |.12/31/2014
4425299, . |CONROE .01/19/2007 6.610 526,034 0 0 0 0 0 1,330,000 |.12/31/2014
A425302.......cooeeereee s | e MCALLEN .01/31/2007 6.240 787,719 0 0 0 0 0 8,740,000 |.12/31/2014
4425312 ... |HOUSTON .03/29/2007 6.300 810,001 0 0 0 0 0 1,155,000 |.12/31/2014
4425316, ... |ADDISON .04/16/2007 6.200 1,070,205 0 0 0 0 0 2,805,000 |.12/31/2014
4425333 ... |HOUSTON .06/29/2007 6.400 1,336,430 0 0 0 0 0 4,050,000 |.12/31/2014
4425369 . | SUGAR LAND .12/21/2007 6.300 1,189,720 0 0 0 0 0 2,365,000 |.12/31/2014
BA253TT ..o | e SAN ANTONIO .01/29/2008 6.100 978,473 0 0 0 0 0 3,075,000 |.12/31/2014
4425393 ... |TEMPLE .05/12/2008 6.580 880,612 0 0 0 0 0 1,545,000 |.12/31/2013
4425415 ... |HOUSTON .09/26/2008 6.580 983,866 0 0 0 0 0 1,705,000 |.12/31/2014
4425427 ... |HOUSTON .11/21/2008 6.500 2,743,312 0 0 0 0 0 8,930,000 |.12/31/2014
4425462 . |HOUSTON .09/15/2010 5.750 933,843 0 0 0 0 0 2,325,000 |.12/31/2014
4425493........o s | s DALLAS .04/07/2011 5.680 1,132,530 0 0 0 0 0 4,085,000 |.12/31/2014
4425511 ... | SAN ANTONIO .06/30/2011 5.610 933,156 0 0 0 0 0 2,000,000 |.12/31/2014
4425554, ... | PORTLAND, .05/14/2012 4.750 1,445,155 0 0 0 0 0 2,640,000 |.12/31/2014
4425571 ... |EL PASO .08/28/2012 5.125 1,217,276 0 0 0 0 0 2,870,000 |.12/31/2014
4425592 . |LYTLE .12/20/2012 4.500 866,079 0 0 0 0 0 3,100,000 |.12/31/2014
A425602.........oocveeeee s | i CARROLLTON .02/11/2013 5.000 703,012 0 0 0 0 0 1,705,000 |.12/31/2014
4425604 ... |HOUSTON .03/01/2013 4.000 916,199 0 0 0 0 0 4,020,000 |.12/31/2014
4425641 .. |HOUSTON .08/02/2013 4.500 2,045,626 0 0 0 0 0 3,310,000 |.12/31/2014
4425651 . |HUMBLE .09/20/2013 4.270 1,781,929 0 0 0 0 0 3,880,000 |.12/31/2014
4425665 LAREDO .11/26/2013 4711 1,196,193 0 0 0 0 0 2,180,000 |.12/31/2014
4425685, .. | San Antonio. .05/23/2014 4.600 1,392,091 0 0 0 0 0 2,385,000 |.12/31/2014
4425715 ... |EL PASO. .10/30/2014 4.500 1,147,784 0 0 0 0 0 1,875,000 |.12/31/2014
4425724, ... | FREDERICKSBURG .12/16/2014 4.125 1,322,004 0 0 0 0 0 2,225,000 |.12/31/2014
4425735 . | SAN ANTONIO! .01/09/2015 4.200 931,732 0 0 0 0 0 2,020,000 |.10/29/2014
4425737 ADDISON .01/20/2015 5.000 1,062,868 0 0 0 0 0 1,800,000 |.09/03/2014
4425741 ... |NORTH RICHLAND HILLS .03/13/2015 4.450 2,153,798 0 0 0 0 0 3,425,000 |.01/29/2015
4425755, ... |HOUSTON .05/07/2015 3.875 1,419,231 0 0 0 0 0 6,000,000 |.03/20/2015
4425767 ... | SAN ANTONIO .06/15/2015 4.394 3,355,337 0 0 0 0 0 6,400,000 |.07/09/2015
4425774, ... |RED OAK .07/10/2015 4.250 1,339,815 0 0 0 0 0 2,660,000 |.06/18/2015
4525163, . | SANDY .08/15/2005 5.830 786,776 0 0 0 0 0 2,535,000 |.12/31/2014
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4525380, . |PROVO .01/31/2008 6.280 2,089,871 0 0 0 0 0 6,020,000 |.12/31/2014
4525637 SALT LAKE CITY .06/27/2013 4.750 1,103,568 0 0 0 0 0 2,585,000 |.12/31/2014
4525711 ... |ROY. .10/21/2014 5.000 932,252 0 0 0 0 0 1,275,000 |.12/31/2014
4525744 ... | SALT LAKE CITY. .03/26/2015 4.250 1,741,948 0 0 0 0 0 3,780,000 |.02/13/2015
4625461 ... |BARRE. .08/26/2010 5.850 2,859,255 0 0 0 0 0 9,390,000 |.12/31/2014
4725131 . | STERLING .03/30/2005 5.670 1,710,406 0 0 0 0 0 5,515,000 |.12/31/2014
4725134, MIDLOTHIAN .04/28/2005 5.850 477,040 0 0 0 0 0 2,265,000 |.12/31/2014
4725237 ... |MECHANICSVILLE .05/15/2006 6.170 684,056 0 0 0 0 0 2,885,000 |.12/31/2014
4725450, ... | VIRGINIA BEACH .06/07/2010 6.000 745,759 0 0 0 0 0 3,080,000 |.12/31/2014
4725454 ... |MIDLOTHIAN .06/23/2010 6.860 517,984 0 0 0 0 0 1,570,000 |.12/31/2014
4725467 . |PORTSMOUTH .10/27/2010 6.250 995,844 0 0 0 0 0 2,640,000 |.12/31/2014
4725546 ROANOKE .02/27/2012 5.625 1,515,205 0 0 0 0 0 3,805,000 |.12/31/2014
4725634, ... | VIRGINIA BEACH .06/26/2013 4125 1,191,927 0 0 0 0 0 3,235,000 |.12/31/2014
4725706, ... | WOODBRIDGE .09/30/2014 3.800 2,147,367 0 0 0 0 0 6,435,000 |.12/31/2014
4725720, weveeereees | MIDLOTHIAN .12/03/2014 4.625 1,020,090 0 0 0 0 0 1,440,000 |.12/31/2014
AT25T21..ooeieereeeeresesieseens | e YORKTOWN .12/10/2014 4.250 1,170,388 0 0 0 0 0 1,900,000 |.12/31/2014
4825262, ... |TACOMA .09/01/2006 6.300 823,730 0 0 0 0 0 2,635,000 |.12/31/2014
4825719, ... | TUKWILA 1112112014 4.250 1,712,301 0 0 0 0 0 5,820,000 |.12/31/2014
4825759 ... | RICHLAND. .05/21/2015 4.250 4,157,205 0 0 0 0 0 16,520,000 |.02/12/2015
4825775 weeveeenne | SILVERDALE, .07/13/2015 4.300 2,968,198 0 0 0 0 0 5,000,000 |.05/26/2015
4925383......ceeee s | seesiienes HEDGESVILLE .02/11/2008 6.240 1,675,529 0 0 0 0 0 4,465,000 |.12/31/2014
5025416 . | MADISON .09/30/2008 6.850 1,920,111 0 0 0 0 0 4,755,000 |.12/31/2014
5025447 <o | MADISON .04/20/2010 6.300 832,782 0 0 0 0 0 5,490,000 |.12/31/2014
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 383,523,480 0 0 0 0 0 1,015,801,001 XXX
0899999. Total - Mortgages in Good Standing 383,523,480 0 0 0 0 0 1,015,801,001 XXX
3399999. Totals 383,523,480 0 0 0 0 0 1,015,801,001 XXX
General Interrogatory:
1. Mortgages in good standing $ ....0 interest due and unpaid.
2. Restructured mortgages $. interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

4. Mortgages in process of foreclosure $. .0 unpaid taxes §.......... 0 interest due and unpaid.
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0125745, HOOVER Al 03/26/2015 4.285 1,900,000 0 2,720,000
0325771 PHOENIX AZ 06/30/2015 4.392 1,300,000 0 4,550,000
0525803, PACOIMA CA 12/03/2015, 4125 2,400,000 0 3,510,000
0525805, HAYWARD CA 1211412015, 4.375 5,675,000 0 7,330,000
0625761 GOLDEN (¢0) 05/22/2015 4170 3,500,000 0 7,400,000
1025736. LIVE OAK FL 01/20/2015 4.000 2,600,000 0 5,110,000
1025740. DORAL FL 02/26/2015 4.075 2,000,000 0 5,000,000
1025784 CLEARWATER FL 08/18/2015 4.250 2,500,000 0 5,000,000
1125746, ADEL GA 04/06/2015 3.640 2,200,000 0 4,920,000
1425750. NORTHFIELD Il 04/30/2015 4.200 730,000 0 1,430,000
1525783, INDIANAPOLIS, IN 08/04/2015 4.283 2,950,000 0 5,350,000
1525807 FORT WAYNE IN 1212212015, 4.275 875,000 0 1,400,000
1825780. LEXINGTON KY 07/28/2015 4.292 1,800,000 0 2,575,000
2125749, DISTRICT HEIGHTS. MD. 04/30/2015 4.125 1,850,000 0 3,700,000
2225809, BRAINTREE MA 12/29/2015, 4.410 2,815,000 0 3,750,000
2325789, SHELBY TOWNSHIP MI 09/09/2015 4.500 1,850,000 0 3,000,000
2525738, RIDGELAND MS 02/05/2015 4.145 1,000,000 0 1,500,000
3425753, GARNER NC. 05/01/2015 4.000 1,800,000 0 3,500,000
3425802 ASHEVILLE NC 11/23/2015 3.774 2,200,000 0 5,220,000
3425806. DURHAM NC. 12/18/2015, 4.250 1,450,000 0 1,960,000
3625763, WASHINGTON TWP. OH 06/04/2015 4.375 1,650,000 0 2,450,000
3625785, DAYTON OH 08/26/2015 4.574 1,000,000 0 1,335,000
4125742 GAFFNEY. SC 03/17/2015 3.875 3,500,000 0 6,600,000
4325756, FRANKLIN N 05/11/2015 4.375 1,250,000 0 2,500,000
4425735, SAN ANTONIO. X 01/09/2015 4.200 1,000,000 0 2,020,000
4425737, ADDISON X 01/20/2015 5.000 1,105,000 0 1,800,000
4425741 NORTH RICHLAND HILLS, X 03/13/2015 4.450 2,200,000 0 3,425,000
4425755, HOUSTON X 05/07/2015 3.875 1,500,000 0 6,000,000
4425767, SAN ANTONIO. X 06/15/2015 4.394 3,400,000 0 6,400,000
4425774, RED OAK X 07/10/2015 4.250 1,350,000 0 2,660,000
4525744, SALT LAKE CITY. Ut 03/26/2015 4.250 1,800,000 0 3,780,000
4825759, RICHLAND. WA 05/21/2015 4.250 4,225,000 0 16,520,000
4825775, SILVERDALE WA 07/13/2015 4.300 3,000,000 0 5,000,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 70,375,000 0 139,415,000
0899999. Total - Mortgages in Good Standing 70,375,000 0 139,415,000
3399999. Totals 70,375,000 0 139,415,000
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Book Value/Recorded Current Year's Other-Than-| Total Change in Book Investment Excluding
Date Disposal Investment Excluding Unrealized Valuation Current Year's Temporary Impairment Capitalized Deferred Value Total Foreign Exchange Accrued Interest on Foreign Exchange Gain | Realized Gain (Loss) on Total Gain (Loss) on
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Mortgages Closed by
0024885...........ccoconeevvererirrnnnennn.. | BEAVERCREEK TWP .| 05/11/2000. | 06/02/2015. 715,839 0 0 0 0 0 0 682,211 682,211 0 0 0
0024893 ALBUQUERQUE .. 11/06/2000. | 07/29/2015. 923,385 0 0 0 0 0 0 794,023 794,023 0 0 0
0024905..........ccooevvemeveecrvicreneenneee | BATTLE CREEK oo .. 08/30/2001. | 06/29/2015. 857,972 0 0 0 0 0 0 625,143 625,143 0 0 0
0024906... .. | OLIVE TWP ..108/30/2001. | 06/29/2015. 414,718 0 0 0 0 0 0 302,133 302,133 0 0 0
0024907... .. [TOWNSEND TWP......cooviiriinriiniiiesiesiiens .| 08/30/2001. | 06/29/2015. 536,566 0 0 0 0 0 0 390,990 390,990 0 0 0
0024909... .. |KNOX COUNTY. .1 08/30/2001. { 06/29/2015. 188,246 0 0 0 0 0 0 91,014 91,014 0 0 0
0024910... . |ROWAN COUNTY.. .. 08/30/2001. | 06/29/2015. 428,986 0 0 0 0 0 0 312,572 312,572 0 0 0
0325153 GILBERT. ..|07/07/2005. | 07/29/2015. 933,999 0 0 0 0 0 0 912,165 912,165 0 0 0
0325372 SCOTTSDALE. ..|01/07/2008. | 04/13/2015. | .. ....1,006,842 0 0 0 0 0 0 998,234 998,234 0 0 0
0525142 FRESNO. .| 05/31/2005. { 09/01/2015. | .. 2,657,964 0 0 0 0 0 0 2,533,035 2,533,035 0 0 0
0525241... .. | SANTA ANNA ..| 06/07/2006. | 05/29/2015. | .. 0 0 0 0 0 0 850,821 850,821 0 0 0
0525291... . |LONG BEACH .. 12/27/2006. | 01/30/2015. 0 0 0 0 0 0 1,400,922 1,400,922 0 0 0
0625232 DENVER ..| 04/25/2006. | 05/08/2015. | .. . 0 0 0 0 0 0 1,143,898 1,143,898 0 0 0
1025381 ROCKLEDGE .| 01/31/2008. | 12/22/2015. | ....... 2,168,973 0 0 0 0 0 0 2,022,459 2,022,459 0 0 0
1425146...........ccoeevecvcricccricenneee. | KENILWORTH .| 06/08/2005. | 05/27/2015. 892,198 0 0 0 0 0 0 877,256 877,256 0 0 0
1525287... .. | BROWNSBURG......oomruririiriiciiieiicnine .| 12/20/2006. | 08/04/2015. | ..........coeveee.. 1,290,070 0 0 0 0 0 0 1,247,686 1,247,686 0 0 0
1825143... . [LEXINGTON ..| 05/31/2005. | 08/04/2015. 722,884 0 0 0 0 0 0 693,573 693,573 0 0 0
2725159 BOZEMAN .. 07/29/2005. | 01/09/2015. 675,903 0 0 0 0 0 0 665,869 665,869 0 0 0
2825251 LINCOLN ..| 07/13/2006. | 06/05/2015. 909,099 0 0 0 0 0 0 886,870 886,870 0 0 0
3125190 ELIZABETH .| 11/15/2005. [ 10/27/2015. | ......ccvvoene 1,277,627 0 0 0 0 0 0 1,232,536 1,232,536 0 0 0
3425202 DURHAM 01/19/2006. | 12/18/2015. | ......ccvveccreeee 1,259,568 0 0 0 0 0 0 1,212,102 1,212,102 0 0 0
3625185........coccovvvicerceinrcnnceeneee. | WASHINGTON TWP. .| 11/01/2005. | 11/02/2015. | ........ccouce. 4,629,175 0 0 0 0 0 0 4,483,608 4,483,608 0 0 0
3625189 COLUMBUS ..| 11/10/2005. | 09/01/2015. 820,790 0 0 0 0 0 0 784,245 784,245 0 0 0
3625197... .. [WASHINGTON TWP.. ..|12/16/2005. | 06/04/2015. | .. 0 0 0 0 0 0 1,400,646 1,400,646 0 0 0
4125118... . |MOUNT PLEASANT... ..|01/18/2005. | 10/30/2015. | .. 0 0 0 0 0 0 1,610,129 1,610,129 0 0 0
4125440 GREENVILLE 12/23/2009. | 12/30/2015. 0 0 0 0 0 0 1,569,320 1,569,320 0 0 0
4525162... < [ SALT LAKE CITY ..o ..|08/15/2005. | 06/02/2015. | ....... 2,131,846 0 0 0 0 0 0 2,074,133 2,074,133 0 0 0
4725204... . |POWHATAN ..| 01/30/2006. | 11/02/2015. 714,519 0 0 0 0 0 0 676,305 676,305 0 0 0
4725261 NORFOLK .| 08/30/2006. | 03/24/2015. | .. 1,176,512 0 0 0 0 0 0 1,166,852 1,166,852 0 0 0
4825435..............cccocvccevecienenanee. | GIG HARBOR .| 02/19/2009. | 09/23/2015. | .. ,460,531 0 0 0 0 0 0 1,433,588 1,433,588 0 0 0
5025364...........coccovenerincrrienerineenes | PRAIRIE DU CHIEN. ... 12/20/2007. | 04/06/2015. | .......cccvveveece 1,569,327 0 0 0 0 0 0 1,422,386 1,422,386 0 0 0
5325355 TOWNSEND TWP....ccooooiviiisicscisies 11/28/2007. | 06/29/2015. 795,808 0 0 0 0 0 0 577,918 577,918 0 0 0
0199999. Total - Mortgages Closed by Repayment 39,674,324 0 0 0 0 0 0 37,074,642 37,074,642 0 0 0
Mortgages With Partial
0024695...........coocvremereeereirerinneeee | COEUR D'ALENE ..o Do | 04/30/2001. [ coooovvecrires [ v 1,204,388 0 0 0 0 0 0 0 125,853 0 0 0
0024750........ccccvvviemmvecnnerereeneee | DOUGLASS TWP....oociccccae PA...| s 09/30/1997. 633,835 0 0 0 0 0 0 0 207,745 0 0 0
0024762... .. | SODDY-DAISY ..| 04/30/2001. 57,504 0 0 0 0 0 0 0 30,335 0 0 0
0024809... . |COLONIAL HGTS... .. 10/30/1998. 634,068 0 0 0 0 0 0 0 145,024 0 0 0
0024872 OAKWOOD, .. 10/22/1999. 319,474 0 0 0 0 0 0 0 56,411 0 0 0
0024881 ELKTON ..102/15/2000. | ...oovvvvrrians [ v 2,181,509 0 0 0 0 0 0 0 231,008 0 0 0
0024884 LOUISA ..| 04/28/2000. 977,833 0 0 0 0 0 0 0 139,914 0 0 0
0024885... .. |BEAVERCREEK TWP .. 05/11/2000. 715,839 0 0 0 0 0 0 0 33,627 0 0 0
0024893... . | ALBUQUERQUE ..|11/06/2000. 923,385 0 0 0 0 0 0 0 129,362 0 0 0
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0024902...........ccccevevvccrinricrinneeen. | HALLS CROSSROAD. 05/16/2001. 151,643 0 0 0 0 0 0 0 99,264 0 0 0
0024905... .. |[BATTLE CREEK.......ccooooeiiiricniicericrins .. 08/30/2001. 857,972 0 0 0 0 0 0 0 232,829 0 0 0
0024906 .. |OLIVE TWP .| 08/30/2001. 414,718 0 0 0 0 0 0 0 112,585 0 0 0
0024907... .. [ TOWNSEND TWP......cooviiiiiinriiniiesieneis ..108/30/2001. 536,566 0 0 0 0 0 0 0 145,576 0 0 0
0024909... .. |KNOX COUNTY. ..108/30/2001. 188,246 0 0 0 0 0 0 0 97,232 0 0 0
0024910... .. [ROWAN COUNTY.. .. 08/30/2001. 428,986 0 0 0 0 0 0 0 116,415 0 0 0
0024913.......coeivirvmrinrinrinrinrienne | KNOX COUNTY oo 1011212001, | oo [ e 1,141,670 0 0 0 0 0 0 0 129,849 0 0 0
0024917 MUSKOGEE .. 12/21/2001. 915,380 0 0 0 0 0 0 0 123,428 0 0 0
0024922..........cccocrcvemmriinreirnnenene.. | BIRMINGHAM | 04/09/2002. | ...oovvvvverins [ e 4,286,562 0 0 0 0 0 0 0 452,844 0 0 0
0024924 COLUMBUS ..|05/01/2002. | ... .1,050,018 0 0 0 0 0 0 0 52,733 0 0 0
0024926 EL PASO .| 05/17/2002. | ... 296,163 0 0 0 0 0 0 0 488,333 0 0 0
0125329... .. [MOUNTAIN BROOK........cooomrrecriisrriicriinnninas .| 06/21/2007. | ..oovvervians [ v 2,154,259 0 0 0 0 0 0 0 118,935 0 0 0
0125488... . | BIRMINGHAM ..103/09/2011. 834,059 0 0 0 0 0 0 0 139,743 0 0 0
0125523 FORT PAYNE [ 08/3072011. [ oo [ e 1,343,837 0 0 0 0 0 0 0 122,995 0 0 0
0125659 DAPHNE. ..110/30/2013. 757,009 0 0 0 0 0 0 0 70,603 0 0 0
0125745 HOOVER .. 03/26/2015. 0 0 0 0 0 0 0 0 68,859 0 0 0
0325153 GILBERT. ..|07/07/2005. 933,999 0 0 0 0 0 0 0 21,834 0 0 0
0325357 LAVEEN .. 11/30/2007. 737,319 0 0 0 0 0 0 0 47,924 0 0 0
0325372 SCOTTSDALE. | 01/07/2008. | ....oovovveries | e 1,006,842 0 0 0 0 0 0 0 8,608 0 0 0
0325431 TUCSON ..|12/05/2008. | ... 11,331,359 0 0 0 0 0 0 0 35,686 0 0 0
0325548 MESA ..103/20/2012. | ... 833,777 0 0 0 0 0 0 0 68,261 0 0 0
0325771 PHOENIX 06/30/2015. 0 0 0 0 0 0 0 0 21,653 0 0 0
0425231.......ccccevevivereerienreenriennenne. | LITTLE ROCK .| 04/25/2008. | ....ooovvverrres | e 2,332,970 0 0 0 0 0 0 0 256,842 0 0 0
0524994 TUSTIN. .| 04/17/2003. | ..o [ e 2,251,373 0 0 0 0 0 0 0 210,981 0 0 0
0525142 FRESNO .. 05/31/2005. 2,657,964 0 0 0 0 0 0 0 124,928 0 0 0
0525227 .......ccvoomvvvveerecncrinnreenene. | SAN DIEGO. ..| 04/03/2006. . 1,292,675 0 0 0 0 0 0 0 43,204 0 0 0
0525241........coocovvviennrinrcnnneeee. | SANTA ANNA 06/07/2008. | ....oovverererrre | cererrrrerinrinns 1,155,769 0 0 0 0 0 0 0 304,948 0 0 0
0525291.......ccccmerveevcriencnineneenenn. | LONG BEACH ..|12/27/2006. | ... 11,406,171 0 0 0 0 0 0 0 5,249 0 0 0
0525295 MISSION VIEJO.......ooriirrinriiniisriiseniis .| 12/28/2006. | ... .1,087,133 0 0 0 0 0 0 0 195,640 0 0 0
0525373 WINDSOR .| 01/15/2008. | ....cvvoocrrears [ e 3,163,560 0 0 0 0 0 0 0 98,749 0 0 0
0525396 MORGAN HILLS ..|06/22/2008. | .....oooovvvans | e 2,518,177 0 0 0 0 0 0 0 92,210 0 0 0
0525404 LOS ANGELES 07/09/2008. | ....ocvveorrrees [ eerriicriiienians 1,507,133 0 0 0 0 0 0 0 41,715 0 0 0
0525417 DEL MAR .. 09/30/2008. ..1,211,420 0 0 0 0 0 0 0 79,243 0 0 0
0525425 CHINO. ..|10/30/2008. 2,379,343 0 0 0 0 0 0 0 65,964 0 0 0
0525452 SUNNYVALE ..| 06/17/2010. 918,800 0 0 0 0 0 0 0 35,283 0 0 0
0525522 DANA POINT. [ 08M1972011. [ oo [ s 1,101,302 0 0 0 0 0 0 0 68,617 0 0 0
0525583 VICTORVILLE 1110212012, | v | e 1,006,138 0 0 0 0 0 0 0 125,890 0 0 0
0525630 LOS ANGELES ..| 06/19/2013. 3,237,404 0 0 0 0 0 0 0 192,767 0 0 0
062523 DENVER .| 04/25/2006. . e 1,166,479 0 0 0 0 0 0 0 22,582 0 0 0
0625722.......ccocmvvrvenerirereencrinenees | GREENWOOD....cviviiiiivie s 1211512014, [ oo [ s 1,000,000 0 0 0 0 0 0 0 75,966 0 0 0
0625761 GOLDEN .. 05/22/2015. 0 0 0 0 0 0 0 0 56,665 0 0 0
1025057 LAKELAND, | 0212712004, | ..o [ i 1,554,539 0 0 0 0 0 0 0 129,841 0 0 0
1025205..........cocevvveemnvesenicsnniieens | PORT ST LUCIE ..o 01/31/2006. 571,485 0 0 0 0 0 0 0 31,685 0 0 0
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1025264............cooovveceveeicereineneeee. | WEST PALM BEACH 09/07/2008. | .....cvvorveris | corirriicrinnians 1,503,166 0 0 0 0 0 0 0 32,125 0 0 0
1025286 FORT LAUDERDALE o[ 12/18/2008. | ...ocvvvovrrans [ v 2,078,568 0 0 0 0 0 0 0 69,821 0 0 0
1025325 PLANTATION .| 05/14/2007. 650,754 0 0 0 0 0 0 0 51,663 0 0 0
1025349........oocvvvvvccnviveriiecnceens | WINTER HAVEN. .o .| 09/28/2007. 571,314 0 0 0 0 0 0 0 68,482 0 0 0
1025363 CORAL SPRINGS........ccoovvriiririrnieiniins .| 1212012007, | ... ....1,440,626 0 0 0 0 0 0 0 104,061 0 0 0
1025381.......coevverrieccriiscniienenen. | ROCKLEDGE ..|01/31/2008. 2,168,973 0 0 0 0 0 0 0 146,514 0 0 0
1025398 TAMPA. .| 06/02/2008. 652,609 0 0 0 0 0 0 0 167,062 0 0 0
1025434 .. |POMPANO BEACH.... .. 02/17/2009. 609,244 0 0 0 0 0 0 0 47,075 0 0 0
1025473... . | JACKSONVILLE | T0172010. | oo [ e 1,512,241 0 0 0 0 0 0 0 105,789 0 0 0
1025485 GROVELAND 0172612011, [ oo [ e 2,070,762 0 0 0 0 0 0 0 98,244 0 0 0
1025486..........ccccrvvveerccriccricninnn. | GROVELAND ..|01/26/2011. 388,258 0 0 0 0 0 0 0 18,424 0 0 0
1025489 ORLANDO. ..|03/24/2011. 830,176 0 0 0 0 0 0 0 53,050 0 0 0
1025495 .. | ST PETERSBURG.. ..| 04/07/2011. 1,153,360 0 0 0 0 0 0 0 110,001 0 0 0
1025503... . | JACKSONVILLE ..|05/27/2011. | ... 11,295,239 0 0 0 0 0 0 0 82,463 0 0 0
1025515 KISSIMMEE | 0710772011, | oo ....1,014,357 0 0 0 0 0 0 0 62,950 0 0 0
1025519 DESTIN ..|07/27/2011. 2,698,407 0 0 0 0 0 0 0 101,772 0 0 0
1025528 ORLANDO. ..|09/29/2011. 851,447 0 0 0 0 0 0 0 52,534 0 0 0
1025565 TAMPA. | 07/03/2012. | ..oovvcens [ e 2,595,496 0 0 0 0 0 0 0 95,006 0 0 0
1025575 TITUSVILLE ..109/26/2012. 688,798 0 0 0 0 0 0 0 58,460 0 0 0
1025581 MARIANNA. ..|10/26/2012. | ... 1,434,474 0 0 0 0 0 0 0 75,456 0 0 0
1025622 BRADENTON ..|05/13/2013. | ... 160,240 0 0 0 0 0 0 0 63,387 0 0 0
1025647 OCOEE 08/29/2013. [ ..ooovecrines [ e 1,315,580 0 0 0 0 0 0 0 70,993 0 0 0
1025666... .. | MIRAMAR BEACH. 1200212013, | oo [ e 1,561,414 0 0 0 0 0 0 0 132,465 0 0 0
1025687... . | INDIAN HARBOUR BEACH ..|05/28/2014. 910,460 0 0 0 0 0 0 0 91,792 0 0 0
1025691 ORLANDO. | 0712312014, | oo [ e 1,285,156 0 0 0 0 0 0 0 36,898 0 0 0
1025695 NICEVILLE ..|08/08/2014. 969,346 0 0 0 0 0 0 0 23,343 0 0 0
1025698 OCALA 09/03/2014. | ..ooovrvies [ e 1,736,602 0 0 0 0 0 0 0 82,651 0 0 0
1025703 NAPLES [ 09/1972014. | oo [ e 1,538,280 0 0 0 0 0 0 0 72,359 0 0 0
1025736 LIVE OAK ..|01/20/2015. 0 0 0 0 0 0 0 0 71,966 0 0 0
1025740 DORAL ..|02/26/2015. 0 0 0 0 0 0 0 0 49,332 0 0 0
1025784..........cccovvvcvevveccnreinnneeen. | CLEARWATER ..| 08/18/2015. 0 0 0 0 0 0 0 0 26,648 0 0 0
1125112 TIFTON 11/29/2004. 265,018 0 0 0 0 0 0 0 46,565 0 0 0
1125183 OAKWOOD, ..|11/01/2005. | ... 1,746,732 0 0 0 0 0 0 0 139,697 0 0 0
1125258 DALTON, ..|08/21/2006. | ... 21,909,116 0 0 0 0 0 0 0 194,349 0 0 0
1125338 OAKWOOD, .. 08/13/2007. 437,381 0 0 0 0 0 0 0 24,995 0 0 0
1125362 SAVANNAH [ 1220/2007. [ c.ooovverines [ s 1,878,486 0 0 0 0 0 0 0 95,809 0 0 0
1125483 SAVANNAH 1212212010, | ccvvoovers | e 1,222,969 0 0 0 0 0 0 0 81,283 0 0 0
1125531 SAVANNAH, ..|10/20/2011. 632,902 0 0 0 0 0 0 0 83,783 0 0 0
1125597 MACON 20172212013, [ oo [ s 1,183,408 0 0 0 0 0 0 0 185,290 0 0 0
1125746 ADEL ..| 04/06/2015. 0 0 0 0 0 0 0 0 44,112 0 0 0
1325092 COEUR D'ALENE... .. 09/16/2004. 535,407 0 0 0 0 0 0 0 22,599 0 0 0
1325224........coocvvvcvevvcivciiccnnn. | COEUR D'ALENE.... ..| 03/30/2006. 404,419 0 0 0 0 0 0 0 14,729 0 0 0
1425146...........ccocvveevcricncvicnnnee. | KENILWORTH .| 06/08/2005. 892,198 0 0 0 0 0 0 0 14,942 0 0 0
1425236 MIDLOTHIAN. IL.... .| 05/15/2008. | .....coverrvennee e 1,091,808 0 0 0 0 0 0 0 39,955 0 0 0
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1425304.......c.ovvvvvccicciccncceeeeee. [ARLINGTON HEIGHTS.....cooooiiicricicenens [ L | e 02/01/2007. | ..o | e 1,642,053 0 0 0 0 0 0 0 92,969 0 0 0
1425382 EDWARDSVILLE .| 02/07/2008. | ....vvorverins | e 1,799,873 0 0 0 0 0 0 0 52,312 0 0 0
1425385... .. |BOURBONNAIS .. 02/28/2008. 864,844 0 0 0 0 0 0 0 26,938 0 0 0
1425429... . |[LINCOLNWOOD.........coovoviiriiieriisiiieriienns [ 12/01/2008. | ...oovverices [ e 1,521,761 0 0 0 0 0 0 0 68,446 0 0 0
1425458 CHICAGO. ..| 07/116/2010. 767,011 0 0 0 0 0 0 0 36,284 0 0 0
1425459 GURNEE ..|07/22/2010. 797,934 0 0 0 0 0 0 0 54,730 0 0 0
142559 CHICAGO .| 12/26/2012. 941,090 0 0 0 0 0 0 0 33,023 0 0 0
1425618 .. INORTHFIELD ..|05/03/2013. 1,238,494 0 0 0 0 0 0 0 108,083 0 0 0
1425631... . [FRANKLIN PARK........covvmiiriiniiniininisis .| 06/20/2013. | ... 0 0 0 0 0 0 0 62,633 0 0 0
1425632 CHICAGO ..| 06/20/2013. | ... 0 0 0 0 0 0 0 62,633 0 0 0
1425650 LAKE ZURICH ..|09/06/2013. | ... 0 0 0 0 0 0 0 58,636 0 0 0
1425673 CHICAGO ..|01/24/2014. | ... 0 0 0 0 0 0 0 36,858 0 0 0
1425697 ... . [NORTHBROOK.. ..|09/03/2014. | ... 1,194,062 0 0 0 0 0 0 0 36,657 0 0 0
1425704 CICERO ..|09/25/2014. 2,238,251 0 0 0 0 0 0 0 72,332 0 0 0
1425750... .. INORTHFIELD .| 04/30/2015. 0 0 0 0 0 0 0 0 9,762 0 0 0
1525229... .. | ST JOSEPH TWP ..| 04/07/2006. 790,764 0 0 0 0 0 0 0 48,446 0 0 0
1525287... .. | BROWNSBURG......oomruririiriiciiieiicnine | 1212012008 | ... [ e 1,290,070 0 0 0 0 0 0 0 42,384 0 0 0
1525331... . | INDIANAPOLIS ..| 06/26/2007. 309,820 0 0 0 0 0 0 0 118,311 0 0 0
1525332 MCCORDSVILLE | 06/28/2007. | ..o | e 1,589,353 0 0 0 0 0 0 0 68,248 0 0 0
1525371....cvvvvvcvsrrecscrisccvieneneenee. | INDIANAPOLIS 1212612007, | coooeveies [ e 1,651,628 0 0 0 0 0 0 0 83,013 0 0 0
1525491 FISHERS. ..| 04/06/2011. 834,165 0 0 0 0 0 0 0 52,848 0 0 0
1525499 CARMEL.......cooomvrvmmnrrnriincreeneninereseniencnens | INeeiis | e 04/28/2011. | .oooorvcriies [ e 1,078,925 0 0 0 0 0 0 0 54,506 0 0 0
1525573 GRIFFITH .| 09/111/2012. | ... 1,794,972 0 0 0 0 0 0 0 102,368 0 0 0
1525629........cccccmmrveeneriecreineneenen. | GREENFIELD, .| 06/14/2013. | ... 1,994,152 0 0 0 0 0 0 0 109,887 0 0 0
1525677 MOORESVILLE [ 02/18/2014. | oo [ s 1,403,040 0 0 0 0 0 0 0 183,179 0 0 0
152569%6..........cooccevveercriecereincnienes | BLOOMINGTON. ..o ..|08/21/2014. 790,663 0 0 0 0 0 0 0 38,431 0 0 0
1525707 FISHERS......coooirirvcniinneinreesnciennessnneens | N 10/10/2014. | oo | e 3,042,387 0 0 0 0 0 0 0 93,760 0 0 0
1525718 ZIONSVILLE L1204, | i [ e 1,040,000 0 0 0 0 0 0 0 86,331 0 0 0
1525783........ccccccvvvvecvnvecsreisnneeee | INDIANAPOLIS ..| 08/04/2015. 0 0 0 0 0 0 0 0 23,456 0 0 0
1625230... .. |DAVENPORT .| 04/24/2006. 237,079 0 0 0 0 0 0 0 64,238 0 0 0
1625278... . |ELLSWORTH. .. 11/28/2006. 692,825 0 0 0 0 0 0 0 50,861 0 0 0
1625419 DES MOINES........coooumeriemnrineneineniersnninennens [ WAt | e 10/09/2008. | ......ocvvvererrer | o 2,208,185 0 0 0 0 0 0 0 101,039 0 0 0
1825143... .. |[LEXINGTON .. 05/31/2005. 722,884 0 0 0 0 0 0 0 29,311 0 0 0
1825599... .. [MIDDLETOWN [ 0173072013, [ oo [ s 1,740,561 0 0 0 0 0 0 0 121,934 0 0 0
1825646............cccocvcevvveveriicnneeen. | LEXINGTON .| 08/22/2013. | ... 1,631,156 0 0 0 0 0 0 0 108,316 0 0 0
1825699 LOUISVILLE ..|09/05/2014. | ... ,483,723 0 0 0 0 0 0 0 99,981 0 0 0
R 7E T4 S———— | 1 =, {\ (€} [0\ 10/10/2014. | ..o | e 3,649,633 0 0 0 0 0 0 0 309,324 0 0 0
1825780........ccc0vvrveeeneviereriireninen. | LEXINGTON ..|07/28/2015. 0 0 0 0 0 0 0 0 19,098 0 0 0
1925658 BATON ROUGE ..110/30/2013. 647,553 0 0 0 0 0 0 0 60,404 0 0 0
2125621 ABERDEEN ..|05/10/2013. 745,499 0 0 0 0 0 0 0 45,479 0 0 0
2125749... . |DISTRICT HEIGHTS... ..| 04/30/2015. 0 0 0 0 0 0 0 0 35,176 0 0 0
2225506 BURLINGTON | 0B/0972011. | oo [ s 1,259,914 0 0 0 0 0 0 0 79,429 0 0 0
2325307......cvvivvrirenericeniisenieneees | PLYMOUTH TWP. e 03/01/2007. | oo | cereeerierineinns 1,439,612 0 0 0 0 0 0 0 161,687 0 0 0
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2325326 ROMULUS......ooveieveennnnneneneneniensnnnens | Ml [ 05/30/2007. 784,428 0 0 0 0 0 0 0 54,460 0 0 0
2325550 ROCHESTERHILLS... ..|04/04/2012. | ... 0 0 0 0 0 0 0 109,747 0 0 0
2325669... .. | ST CLAIR SHORES.... .| 12117/2013. 0 0 0 0 0 0 0 50,501 0 0 0
2325674... . | CLARKSTON ..|01/28/2014. | ... 0 0 0 0 0 0 0 52,681 0 0 0
2325679 WARREN .| 03/13/2014. | ... 0 0 0 0 0 0 0 49,733 0 0 0
2325683 AUBURN HILLS ..|04/17/2014. | ... 0 0 0 0 0 0 0 111,321 0 0 0
2325725... .. | MADISON HEIGHTS.. .| 12117/2014. 0 0 0 0 0 0 0 60,718 0 0 0
2325789 .. | SHELBY TOWNSHIP.. ..109/09/2015. 0 0 0 0 0 0 0 9,553 0 0 0
2425080... . [MINNETONKA .| 06/18/2004. | ....coocvvvves | e 6,297,881 0 0 0 0 0 0 0 287,087 0 0 0
2425368 ST PAUL .. 12/21/2007. 2,475,171 0 0 0 0 0 0 0 77,476 0 0 0
2425507 .......ocovvvverecnrineinnieneiens | GOLDEN VALLEY ..o .| 06/14/2011. . e 1,119,891 0 0 0 0 0 0 0 38,568 0 0 0
24255T2.......ccvccvvvvcveverivcriceneeicnene. | MAPLE GROVE.......iiiicicriccrcccccnies [ 090412012, | cooooriies [ e 1,350,760 0 0 0 0 0 0 0 49,356 0 0 0
2425585 EDEN PRAIRIE .| 11/29/2012. 769,663 0 0 0 0 0 0 0 49,514 0 0 0
2525738.......cccccovvivenericcriincninnnen. | RIDGELAND, ..| 02/05/2015. 0 0 0 0 0 0 0 0 49,020 0 0 0
2625165... .. | LEE'S SUMMIT ..| 08/22/2005. 653,079 0 0 0 0 0 0 0 91,446 0 0 0
2625179... . | JEFFERSON COUNT .| 10/06/2005. 671,618 0 0 0 0 0 0 0 26,163 0 0 0

625233 ST LOUIS .| 04/26/2006. 2,101,437 0 0 0 0 0 0 0 76,882 0 0 0
2625406... . |EARTH CITY. ..| 07/23/2008. 3,375,209 0 0 0 0 0 0 0 94,824 0 0 0
2725159 BOZEMAN .| 07/29/2005. 675,903 0 0 0 0 0 0 0 10,034 0 0 0
2725206 BOZEMAN .| 02/08/2008. | .....cvvevrreees [ eerriveriirenians 1,393,849 0 0 0 0 0 0 0 90,761 0 0 0
2725366 BOZEMAN .. 12/20/2007. 908,818 0 0 0 0 0 0 0 89,879 0 0 0
2725477 BOZEMAN 11/29/2010. 529,037 0 0 0 0 0 0 0 38,059 0 0 0
2825149 OMAHA .| 06/22/2005. 319,250 0 0 0 0 0 0 0 46,219 0 0 0
2825151 OMAHA ..| 06/29/2005. 476,778 0 0 0 0 0 0 0 74,406 0 0 0
2825251 LINCOLN ..| 07/13/2006. 909,099 0 0 0 0 0 0 0 22,229 0 0 0
2825293 OMAHA o[ 12/28/2008. | ....ocvverrviies [ e 1,619,901 0 0 0 0 0 0 0 187,230 0 0 0
2825496 PAPILLION 04/15/2011. 759,748 0 0 0 0 0 0 0 28,678 0 0 0
2925469 LAS VEGAS, 1072772010, | oo [ e 1,697,587 0 0 0 0 0 0 0 114,194 0 0 0

925600 LAS VEGAS ..|01/30/2013. 943,312 0 0 0 0 0 0 0 33,119 0 0 0
3025334..........ccccevvevericeriineniennn. | COLEBROOK .| 07/31/2007. 683,651 0 0 0 0 0 0 0 15,758 0 0 0
3125190 ELIZABETH [ 1512005 [ oo [ s 1,277,627 0 0 0 0 0 0 0 45,091 0 0 0
3225187......coccvcvvvvccvcricserieeneenenn. | ALBUQUERQUE 11/09/2005. | ...coovvveerri | e 1,718,761 0 0 0 0 0 0 0 246,714 0 0 0
3225235 ROSWELL ..105/04/2008. | ....cvvvries | e 2,006,806 0 0 0 0 0 0 0 247,943 0 0 0
3225664 SANTA FE L 1M812013. [ e [ e 2,707,393 0 0 0 0 0 0 0 96,447 0 0 0
3225728 ALBUQUERQUE L[ 12M1972014, [ e [ s 1,335,000 0 0 0 0 0 0 0 59,510 0 0 0
3325115 MORAVIA .. 12/22/2004. 704,414 0 0 0 0 0 0 0 49,942 0 0 0
3325129 AUBURN 03/22/2005. 647,841 0 0 0 0 0 0 0 50,279 0 0 0
3325171 PENFIELD ..|09/22/2005. | ... 11,130,765 0 0 0 0 0 0 0 45,746 0 0 0
3325194 MINEOLA .| 11/18/2005. | ... 1,778,609 0 0 0 0 0 0 0 179,645 0 0 0
3325269 BOHEMIA ..| 09/29/2006. | ... 0 0 0 0 0 0 0 166,586 0 0 0
3425202 DURHAM ..101/19/2006. 0 0 0 0 0 0 0 47,466 0 0 0
3425239........ccccvvivnriinriiniiiniiineienes | GREENSBORO......oiis .| 05/31/2006. | ... . 0 0 0 0 0 0 0 230,812 0 0 0
3425403... .. | GOLDSBORO ..| 06/24/2008. | ......oovvvrers | ceveeee 2,458,264 0 0 0 0 0 0 0 116,498 0 0 0
3425444... . |ROANOKE RAPIDS..........ccovvrirreireriineriieniens ..103/01/2010. 468,232 0 0 0 0 0 0 0 133,918 0 0 0
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3425457 .......cccovvivevcciccriccrineen. | CHARLOTTE. 07/13/2010. | ..o | e 1,274,781 0 0 0 0 0 0 0 87,199 0 0 0
3425475........oocovvicveverceniicienenenn. | HOLLY SPRINGS. .| 11/22/2010. | ... 1,151,622 0 0 0 0 0 0 0 43,256 0 0 0
3425487 ASHEVILLE .| 01/26/2011. | ... 11,646,127 0 0 0 0 0 0 0 104,610 0 0 0
3425582 MONROE .. 10/26/2012. 2,031,564 0 0 0 0 0 0 0 189,476 0 0 0
3425640 RALEIGH [ 08/01/2013. | oo [ e 2,239,431 0 0 0 0 0 0 0 361,043 0 0 0
3425753 GARNER ..|05/01/2015. 0 0 0 0 0 0 0 0 204,072 0 0 0
3625138 VANDALIA .| 05/10/2005. | ....ovoevveries | e 1,341,653 0 0 0 0 0 0 0 213,282 0 0 0
3625166 COLUMBUS .. 08/30/2005. 458,753 0 0 0 0 0 0 0 69,232 0 0 0
3625185........cccoveiverccrccriccricnee. | WASHINGTON TWP | THO1/2005. | oo [ i 4,629,175 0 0 0 0 0 0 0 145,567 0 0 0
3625189 COLUMBUS .. 11/10/2005. 820,790 0 0 0 0 0 0 0 36,545 0 0 0
3625192 GAHANNA .. 11/18/2005. 509,139 0 0 0 0 0 0 0 33,971 0 0 0
3625197... .. | WASHINGTON TWP .. 12/16/2005. | ... 11,427,809 0 0 0 0 0 0 0 27,164 0 0 0
3625240... . | BROOK PARK .| 06/06/2006. | ... 11,581,031 0 0 0 0 0 0 0 57,481 0 0 0
3625246 ELYRIA. ..| 06/27/2006. 942,665 0 0 0 0 0 0 0 56,714 0 0 0
3625256 HUBER HEIGHTS........cooviiiiiiveinis .| 08/08/2008. | .....cvovveries | e 1,682,159 0 0 0 0 0 0 0 165,135 0 0 0
3625274..........cocovcvenrvcncriicriinenn. | GROVE CITY. .| 10/31/2006. 816,870 0 0 0 0 0 0 0 88,170 0 0 0
3625280 CINCINNATI | 1112812006, | ..o [ e 1,082,130 0 0 0 0 0 0 0 36,059 0 0 0
3625283 BROOK PARK .| 12/05/2006. 757,824 0 0 0 0 0 0 0 87,118 0 0 0
3625290 FAIRFIELD .| 12/22/2006. 648,159 0 0 0 0 0 0 0 74,890 0 0 0
3625294..........ccoovvcveerrircrienenicnenes | WEST CHESTER....ccoiiiciiiicriisniisciisscieees | OHL ..|12/28/2006. | ... 1,168,119 0 0 0 0 0 0 0 134,786 0 0 0
3625335 COLUMBUS OH.... ..|07/31/2007. | ... 945,808 0 0 0 0 0 0 0 62,164 0 0 0
3625361........c.ccoevvveeerincnieenceinenee. | CINCINNATI OH.... [ croeeei 1211112007, | oo | e 1,363,976 0 0 0 0 0 0 0 190,260 0 0 0
3625388... .. | CARROLLTON OH.... .| 03/24/2008. | ... 0 0 0 0 0 0 0 137,133 0 0 0
3625534... <. [FOREST PARK ... OH.... ..|10/27/2011. | ... 0 0 0 0 0 0 0 50,663 0 0 0
3625568...........ccocoveervinriinninnnnnn. | PATASKALA OH.... ..|07/20/2012. | ... 0 0 0 0 0 0 0 194,697 0 0 0
3625569 COLUMBUS OH.... ..|07/20/2012. | ... 0 0 0 0 0 0 0 38,603 0 0 0
3625607.........occovvieemeecnrcinnriinnees | SPRINGBORO.....oorcns OH.... [ oo 03/18/2013. 868,381 0 0 0 0 0 0 0 89,608 0 0 0
3625615... .. | CLEVELAND OH.... .| 0473072013, | ..ooorriies [ e 1,068,488 0 0 0 0 0 0 0 58,363 0 0 0
3625616... . | CINCINNATI OH.... ..|05/01/2013. 600,356 0 0 0 0 0 0 0 100,145 0 0 0
3625627 CENTERVILLE OH.... .| 06/05/2013. | ....ccvverriinnee ....1,860,731 0 0 0 0 0 0 0 103,471 0 0 0
3625645............coccoooevveernriinneenee. | CINCINNATI OH.... .| 08/13/2013. 2,055,390 0 0 0 0 0 0 0 110,753 0 0 0
3625656 MEDINA. OH... [ oo 10/30/2013. 574,587 0 0 0 0 0 0 0 53,600 0 0 0
3625672... .. [SPRINGBORO.........oomriirriiininiinnisiiis OH.... ..101/09/2014. 780,434 0 0 0 0 0 0 0 24,607 0 0 0
3625694.... . |BEACHWOOD OH.... ..|08/05/2014. | ...ovvvorriars [ e 2,232,542 0 0 0 0 0 0 0 71,825 0 0 0
3625714 PAINESVILLE OH.... ..|10/29/2014. 996,747 0 0 0 0 0 0 0 40,013 0 0 0
3625726.........ccccccveveveccriciicninneen. | CINCINNATI OH.... 1211812014 | oo | 3,200,000 0 0 0 0 0 0 0 92,415 0 0 0
3625763.........covcvieeneenrennnieenes | WASHINGTON TWP....oooo OH.... [ oo 06/04/2015. 0 0 0 0 0 0 0 0 32,750 0 0 0
3625785 DAYTON ..|08/26/2015. 0 0 0 0 0 0 0 0 11,673 0 0 0
3725181 TULSA .. 10/31/2005. 225,460 0 0 0 0 0 0 0 110,539 0 0 0
3725225 TULSA .. 03/31/2006. 660,796 0 0 0 0 0 0 0 81,907 0 0 0
3725226 MUSKOGEE ..|03/31/2006. 389,776 0 0 0 0 0 0 0 48,203 0 0 0
3725532 TULSA 1072072011, | oo [ s 1,164,296 0 0 0 0 0 0 0 63,673 0 0 0
3825553.......ccccmeriserieniiieninnnne. | PORTLAND, 05/07/2012. 911,724 0 0 0 0 0 0 0 38,760 0 0 0
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3825732......cccvvnivvrinnicciccienne. | SPRINGFIELD, 12/29/2014. | oo | e 2,350,000 0 0 0 0 0 0 0 68,240 0 0 0
3925244... .. | CASTLE SHANNON BOROUGH ..| 06/15/2006. 463,640 0 0 0 0 0 0 0 27,955 0 0 0
3925248.. . | QUAKERTOWN.. .| 07/06/2008. | ......cevvvvrres | v 2,847,725 0 0 0 0 0 0 0 130,586 0 0 0
3925289 PITTSBURGH .. 12/21/2006. 648,856 0 0 0 0 0 0 0 74,882 0 0 0
3925551.......ccoooveriinnriienciseceeen. | PITTSBURGH .| 04/30/2012. 796,751 0 0 0 0 0 0 0 68,758 0 0 0
3925552 PITTSBURGH ..| 04/30/2012. 547,783 0 0 0 0 0 0 0 47,264 0 0 0
392568: Philadelphia .| 04/117/2014. | ... 0 0 0 0 0 0 0 114,657 0 0 0
4125118, .. [MOUNT PLEASANT... .| 01/18/2005. 0 0 0 0 0 0 0 58,943 0 0 0
4125271... . |[NORTH MYRTLE BEAC .| 09/29/2006. | ... . 0 0 0 0 0 0 0 47,067 0 0 0
4125272 CONWAY ..| 10/24/2008. | ........cocvveuuee ..1,177,854 0 0 0 0 0 0 0 137,496 0 0 0
4125365, GEORGETOWN.......ovviiriiiinieniinieninis .| 12/20/2007. . 2,647,680 0 0 0 0 0 0 0 137,090 0 0 0
4125440, GREENVILLE [ 12/23/2009. [ ..oooviriies [ e 1,689,677 0 0 0 0 0 0 0 120,356 0 0 0
4125449, GREENVILLE ..| 06/03/2010. 783,209 0 0 0 0 0 0 0 84,116 0 0 0
4125536, FORT MILL S 10B172011. [ s [ e 1,112,376 0 0 0 0 0 0 0 67,992 0 0 0
4125742 GAFFNEY ..| 03/17/2015. 0 0 0 0 0 0 0 0 56,086 0 0 0
4325167 COLLIERVILLE .. 08/30/2005. 906,255 0 0 0 0 0 0 0 136,883 0 0 0
4325374........ocoovvvvvvcrvcrncrceencene. |HENDERSONVILLE.......cooooiie .| 01/24/2008. 781,788 0 0 0 0 0 0 0 40,140 0 0 0
4325675, MEMPHIS ..|02/03/2014. 1,468,718 0 0 0 0 0 0 0 113,119 0 0 0
4325727 LAKELAND, .| 12119/2014. | ... .1,550,000 0 0 0 0 0 0 0 69,101 0 0 0
4325756, FRANKLIN ..| 05/11/2015. 0 0 0 0 0 0 0 0 19,786 0 0 0
4425058 ABILENE 10212712004, | ..o | e 3,657,604 0 0 0 0 0 0 0 205,567 0 0 0
4425107 DALLAS 11/16/2004. 746,767 0 0 0 0 0 0 0 131,589 0 0 0
4425120, LAREDO .| 01/25/2005. 948,129 0 0 0 0 0 0 0 128,829 0 0 0
4425161 EL PASO [ 08/10/2005. | ....ccvverrrires [ e 1,203,042 0 0 0 0 0 0 0 191,878 0 0 0
4425193 PASADENA .. 11/18/2005. 899,864 0 0 0 0 0 0 0 161,153 0 0 0
4425222 CONROE .. 03/28/2008. | .....cvvevrriees [ e 1,376,473 0 0 0 0 0 0 0 50,846 0 0 0
4425228 TEMPLE 04/06/2006. | ......cvvorvres [ correieriiinninas 1,211,219 0 0 0 0 0 0 0 75,540 0 0 0
4425250, DALLAS ..|07/12/2006. | ... 1,720,525 0 0 0 0 0 0 0 131,003 0 0 0
4425284 LEWISVILLE .| 12/12/2006. | ... 1,172,748 0 0 0 0 0 0 0 25,225 0 0 0
4425299 CONROE ..101/19/2007. 543,827 0 0 0 0 0 0 0 17,794 0 0 0
4425302 MCALLEN ..101/31/2007. 889,346 0 0 0 0 0 0 0 101,627 0 0 0
4425312 HOUSTON 03/29/2007. 837,558 0 0 0 0 0 0 0 27,557 0 0 0
4425316, ADDISON ..| 04/16/2007. | ... 1,132,783 0 0 0 0 0 0 0 62,578 0 0 0
4425333 HOUSTON ..| 06/29/2007. | ... 11,494,660 0 0 0 0 0 0 0 158,230 0 0 0
4425369... .. |SUGAR LAND .. 12/21/2007.. | ... 1,248,314 0 0 0 0 0 0 0 58,594 0 0 0
4425377... | SAN ANTONIO. ... ..|01/29/2008. | ... ,009,852 0 0 0 0 0 0 0 31,379 0 0 0
4425393 TEMPLE 05/12/2008. 924,631 0 0 0 0 0 0 0 44,019 0 0 0
4425415, HOUSTON ..| 09/26/2008. | ........coevveenee ...1,011,991 0 0 0 0 0 0 0 28,125 0 0 0
4425427 HOUSTON .. 11/21/2008. 2,873,519 0 0 0 0 0 0 0 130,207 0 0 0
4425462 HOUSTON ..|09/15/2010. | ... 21,002,560 0 0 0 0 0 0 0 68,717 0 0 0
4425493 DALLAS ..| 04/07/2011. ,221,036 0 0 0 0 0 0 0 88,506 0 0 0
442551 ... [ SANANTONIO. .. ..| 06/30/2011. 969,651 0 0 0 0 0 0 0 36,495 0 0 0
4425554..........ccooovevceevvcvcrie. | PORTLAND. ..|05/14/2012. | ... 1,537,473 0 0 0 0 0 0 0 92,319 0 0 0
4425571 EL PASO ..108/28/2012. | ... 1,276,767 0 0 0 0 0 0 0 59,490 0 0 0
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4425592 LYTLE. 12/20/2012. 967,641 0 0 0 0 0 0 0 101,562 0 0 0
4425602 CARROLLTON ..102/11/2013. 743,626 0 0 0 0 0 0 0 40,613 0 0 0
4425604 HOUSTON ..|03/01/2013. | ... 11,023,023 0 0 0 0 0 0 0 106,823 0 0 0
4425641 HOUSTON ..108/02/2013. 2,161,860 0 0 0 0 0 0 0 116,234 0 0 0
4425651 HUMBLE ..|09/20/2013. | ... 0 0 0 0 0 0 0 65,311 0 0 0
4425665, LAREDO .| 11/26/2013. | ... 0 0 0 0 0 0 0 104,299 0 0 0
4425685, San Antonio. ..| 05/23/2014. | ... 0 0 0 0 0 0 0 72,762 0 0 0
4425715 EL PASO ..|10/30/2014. 0 0 0 0 0 0 0 48,289 0 0 0
4425724...........ccccovvvecvevvcnanee... | FREDERICKSBURG .| 12116/2014. | ... 0 0 0 0 0 0 0 77,996 0 0 0
4425735.........oovvvevcveccnicnerienceees | SANAANTONIO .o ..|01/09/2015. 0 0 0 0 0 0 0 68,268 0 0 0
4425737 ADDISON ..|01/20/2015. 0 0 0 0 0 0 0 42,132 0 0 0
4425T41........oovvsvcvcvcricvericeenecee. [NORTH RICHLAND HILLS....cocri ..|03/13/2015. 0 0 0 0 0 0 0 46,202 0 0 0
4425755, HOUSTON ..105/07/2015. 0 0 0 0 0 0 0 80,769 0 0 0
4425767 ........oovvvvvrcrcccrrcncrieneeee. | SAN ANTONIO ..| 06/15/2015. 0 0 0 0 0 0 0 44,663 0 0 0
4425774, RED OAK. ..|07110/2015. 0 0 0 0 0 0 0 10,185 0 0 0
4525162........covvverereccricncrieeniens | SALT LAKE CITY oo .| 08/15/2005. | ....ccvoorrviars [ e 2,131,846 0 0 0 0 0 0 0 57,713 0 0 0
4525163, SANDY. .. 08/15/2005. 845,058 0 0 0 0 0 0 0 58,282 0 0 0
4525380, PROVO ..|01/31/2008. 2,232,374 0 0 0 0 0 0 0 142,502 0 0 0
4525637 ......vvvvvereecrecrecreeneenee | SALT LAKE CITY oo .| 06/27/2013. | cooone ....1,166,201 0 0 0 0 0 0 0 62,633 0 0 0
4525711 ROY. ..|10/21/2014. 994,918 0 0 0 0 0 0 0 62,665 0 0 0
4525T44..........coovvvvvvcvnvecncvecereees | SALT LAKE CITY oo .. 03/26/2015. 0 0 0 0 0 0 0 0 58,052 0 0 0
4625461 BARRE 08/26/2010. | ...oorvveeries | e 2,977,016 0 0 0 0 0 0 0 117,761 0 0 0
4725131 STERLING .. 03/30/2005. | ....ovvvovieens [ e 2,021,553 0 0 0 0 0 0 0 311,147 0 0 0
4725134........covvvciecvicvcricceciicneneee. | MIDLOTHIAN, ..| 04/28/2005. 569,060 0 0 0 0 0 0 0 92,019 0 0 0
4725204... .. [POWHATAN .. 01/30/2006. 714,519 0 0 0 0 0 0 0 38,215 0 0 0
4725237... . IMECHANICSVILLE........cocoviriiririrerirniirecens ..| 05/15/2006. 767,100 0 0 0 0 0 0 0 83,044 0 0 0
4725261 NORFOLK 08/30/2008. | ...coovvvrereeres | cererrererinrinns 1,176,512 0 0 0 0 0 0 0 9,660 0 0 0
4725450... < [VIRGINIA BEACH.........coocvimeriiniirriieriicees ..| 06/07/2010. 883,028 0 0 0 0 0 0 0 137,268 0 0 0
4725454... .. [MIDLOTHIAN .. 06/23/2010. 578,205 0 0 0 0 0 0 0 60,221 0 0 0
4725467 .........cocvvveeercecreesericneneen. |[PORTSMOUTH. .o ..|10/27/2010. | ... 11,066,989 0 0 0 0 0 0 0 71,144 0 0 0
4725546 ROANOKE ..102/27/2012. | ... 577,241 0 0 0 0 0 0 0 62,036 0 0 0
4725634.........cocvvvveevcvcrvcnericnnnecens | VIRGINIABEACH. ..., 06/26/2013. [ ...oovrvecrires [ e 1,323,133 0 0 0 0 0 0 0 131,207 0 0 0
4725706... .. |WOODBRIDGE, ..109/30/2014. 2,350,427 0 0 0 0 0 0 0 203,060 0 0 0
4725720... .. [MIDLOTHIAN .| 12/03/2014. | ...ovvvnee . vvr..1,050,000 0 0 0 0 0 0 0 29,910 0 0 0
4725721 | YORKTOWN 121072014, | oo [ 1,225,000 0 0 0 0 0 0 0 54,612 0 0 0
482526 TACOMA ..|09/01/2006. 875,717 0 0 0 0 0 0 0 51,988 0 0 0
4825435.............cccocvccevvcienene. | GIG HARBOR 02/19/2009. | ..covvevrrenes | cereeerrerinninns 1,460,531 0 0 0 0 0 0 0 26,942 0 0 0
4825719, TUKWILA W T2172014. [ s [ s 1,800,000 0 0 0 0 0 0 0 87,699 0 0 0
4825759 RICHLAND ..|05/21/2015. 0 0 0 0 0 0 0 0 67,795 0 0 0
4825775, SILVERDALE. ..|07/13/2015. 0 0 0 0 0 0 0 0 31,802 0 0 0
4925383 HEDGESVILLE ..|02/11/2008. | ... 1,852,842 0 0 0 0 0 0 0 177,313 0 0 0
5025364............cccccoeveerienninninnen. | PRAIRIE DU CHIEN .| 12/20/2007. | ... 1,569,327 0 0 0 0 0 0 0 146,941 0 0 0
5025416 MADISON 09/30/2008. | .....ccvvoveriees | e 2,010,494 0 0 0 0 0 0 0 90,384 0 0 0




8903

Annual Statement for the year 2015 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value/Recorded
Book Value/Recorded Current Year's Other-Than-| Total Change in Book Investment Excluding
Date Disposal Investment Excluding Unrealized Valuation Current Year's Temporary Impairment Capitalized Deferred Value Total Foreign Exchange Accrued Interest on Foreign Exchange Gain | Realized Gain (Loss) on Total Gain (Loss) on
Loan Number City State [Loan Type]  Acquired Date Accrued Interest Prior Year, Increase (Decrease) (Amortization) Accretion Recognized Interest and Other (8+9-10+11) Change in Book Value Disposal Consideration (Loss) on Disposal Disposal Disposal

5025447 MADISON Wi..... ..| 04/20/2010. 867,199 0 0 0 0 0 0 0 34,417 0 0 0
5325355 TOWNSEND TWP....ccoovsiiiiiisiisssisins OH.... .[11/28/2007. 795,808 0 0 0 0 0 0 0 217,891 0 0 0
0299999. Total - Mortgages With Partial Repayments. 378,230,226 0 0 0 0 0 0 0 28,007,095 0 0 0
0599999. Total Mortgage! 417,904,550 0 0 0 0 0 0 37,074,642 65,081,737 0 0 0
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Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

Location

6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 20
4 14 15 16
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted (Depreciation) or Temporary Capitalized
Desig- Originally | Type and Carrying Value Less (Amortization) / Impairment Deferred Interest Investment Percentage of
CUSIP Identification City Name of Vendor or General Partner nation Acquired Strategy Actual Cost Fair Value Encumbrances Accretion R i and Other Income Ownership
Joint Venture or Partnership Interests That Have L istics of Common Stocks - Unaffiliated
R.W. ALLSOP AND ASSOCIATES Il | CEDARRAPIDS ...... | VENTURE CAPITAL LP. | | 04/30/2001. |......... 1 127,559 127,559 127,559 0 0 0 0 0 0] 1.680
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. 127,559 127,559 127,559 0 0 0 0 0 XXX
4499999. Subtotal - Unaffiliated. 127,559 127,559 127,559 0 0 0 0 0 XXX
4699999. Totals 127,559 127,559 127,559 0 0 0 0 0 XXX
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1 2 Codes 6 Fair Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
o Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rateof | Rateof | Paid | Due & Accrued | During Year Acquired Date
us. - Issuer Obli
233244 AD 4 |US DEPT OF TRANSPORTATION 144A LEASE FXD.......ccooovvermmriiininricsisenssisisssssssssssssssssssssssnnss | soveees O [OOSR IR L1 [ 2,841,210 |...119.684 3,590,520 3,000,000 3,081,858 0 (11,375) 0 0f....6.001 |.. 5.524 [MON... | .cccooonennen. 12,002 | coovvvrne 180,030 | 12/08/2004. | 12/07/2021.
36235* AB 7 | CANTON LEASE FINANCE TRUST-GSA US GOVT L......cuiriiiriiieriiiniiiesiiseiissisenssisssssssissssssnnss | sveene | oo | sneeeens 2 || 3,079,548 |...109.236 3,363,965 3,079,548 3,079,548 0 0 0 0[...4730 |... 4777 [MON... | oo 6,474 | ........... 145,663 | 09/09/2010. | 06/15/2030.
831641 EM 3 |SMALL BUSINESS ADMIN 2008-10B 52,880 |...104.607 55,316 52,880 52,880 0 0 0 0]...5944 .. 5.944 | FMAN. 448 2,351 | 08/19/2008. | 08/10/2018.
912810 EJ 3 |USTREAS BOND L] LA131.891 | 2,354,254 | .....cccooouee 1,785,000 | .............. 1,789,976 0 (546) 0 0f...8125 |.... 8.055 [MN...... 03/23/1992. | 05/15/2021.
912810 EJ 3 [US TREAS BOND.......omtivurmrimmrierieisseissessse s sssss st sttt st st sssssssesesssesess | seveens . ...131.891 19,784 15,000 15,042 0 (5) 0 0]..8125 |... 8.055 |MN...... 03/23/1992. | 05/15/2021.
912810 EM 6 |US TREAS BOND SD.. |.. L A32313 | s 1,323,130 | oo 1,000,000 | .......cceee. 1,019,072 0 (2,208) 0 0 6.886 [FA....... 01/21/1999. | 08/15/2022.
912828 XB 1 |US TREASURY NOTES SD.. || e e 1| 124,141 |..... 98.727 125,000 124,154 0 14 0 0 2.205 [MN ... 11/03/2015. | 05/15/2025.
0199999. U.S. Government - Issuer Obligation 8,952,171 XXX 9,057,428 9,162,530 0 (14,120 0 0 XXX XXX XXX XXX
Us. Residenti gage-Backed o
3136AA 3R 4 |FANNIE MAE 2012-149 LV.....oiiiiiiiicrisciiesienensinsisssinsssssssssissssssssssssssssssssssssssssssssssnes | convis | oo | cvveeii | convveenn T [ 4,666,635 | ... 99.023 | ..o 4,485,487 | ....ccooouue 4,529,743 | ....cc.cceo.s 4,611,449 0 (14,888) 0 0f....3.000 |...... 2.525 |MON... 01/10/2013. | 03/25/2036.
3136AB P9 8 | FANNIE MAE 2013-6 VN ..103.418 2,068,360 2,000,000 2,103,723 0 (8,322) 0 0f....3.500 ... 2.934 [MON... 01/25/2013. | 01/25/2030.
3136AB  YJ 6 |FANNIE MAE 2013-1 VB.......civiiiiiciiinciieriiscnisesiiesisissiiessssesssesssssssssesssssssssssssssssssssssssensses | oenvee | oo | cvvveeri | evevevennn T [ iiiii5,131,250 [ L. 99.874 | .....occeeens 4,993,700 5,000,000 5,100,697 0 (10,700) 0 0f....3.000 |...... 2.737 |MON... 01/10/2013. | 02/25/2033.
3136AB  ZF 3 | FANNIE MAE 2013-1 VD....cossieiureereirereeeeiseeessensssesessessssssssssessssssssssssssssssssssesssssssssssssssssssnenssns | vevese | oo | cvveeril | ovevevenee | [ ivvirnnnnnnn 3,892,820 | ... 99.258 3,747,982 3,776,000 3,860,847 0 (12,024) 0 0f....3.000 ... 2.648 |MON... 01/24/2013. | 01/25/2033.
36202B U9 4 |GNMA Il SF POOL# 001508, ...110.405 441 399 399 0 0 0 0 ....10.146 | MON... 11/21/1990. | 11/20/2020.
36202B  UP 8 | GNMA [l SF POOL# 001490, ...110.301 770 698 695 0 0 0 0 ....10.165 | MON... 10/18/1990. | 10/20/2020.
36202B VT 9 |GNMA Il SF POOL# 001526, ...103.813 600 578 579 0 (1) 0 0 9.883 |MON... 12/20/1990. | 12/20/2020.
38373V PY 0 |GNMA 2002-64 ZH ...109.994 3,873,268 3,521,344 3,504,826 0 1,761 0 0]....6.000 |... 6.143 | MON... 11/25/2002. | 09/16/2032.
38377D KR 6 |GNMA 2010-101 GB ...107.339 2,146,780 2,000,000 2,049,424 0 (11,091) 0 0|.....4.000 |..... 3.381 [MON... 04/21/2014. | 04/20/2039.
38377G  S7 5 |GNMA 2010-89 PD. ..107.217 2,144,347 2,000,000 2,085,758 0 (16,511) 0 0f....4.000 |..... 3.070 | MON... 04/16/2014. | 07/20/2040.
38377T GE 5 [GNMA2011-2HG . ...106.601 5,330,069 5,000,000 5,366,651 0 (96,887) 0 0....4.000 |...... 2.423 |MON... 10/09/2012. | 01/20/2041.
38377T LL 3 |[GNMA2011-3QP RO I 2 1] . ..107.198 2,665,990 2,486,968 2,676,246 0 (31,380) 0 0]....4.000 |.... 2.684 |MON... 8,290 08/06/2012. | 06/20/2040.
383777 SC 6 | GNMA 2011-830 Bl ... | cenieas o I 2 | 1 4,066,108 |...105.828 | .............. 4,030,995 3,809,000 3,997,384 0 (45,676) 0 0]....4.000 |...... 2.678 [MON... | .coocccowuuues 12,697 06/13/2014. | 06/20/2040.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHES.............c.ciiriuiiiiisiiissississis s | connseanns 35,908,073 XXX [ s 35,488,789 | ............ 34,124,730 35,358,678 0 (245,719) 0 0 XXX XXX | v 107,706 XXX XXX
Us. .C i Backed iti
3132H3 7A 5 |FREDDIE MAC GOLD POOL U90889 .4,619,715 |...103.319 4471903 | o 4,328,235 | ...ccooouuc 4,603,469 0 (5,397) 0 0f....3.500 |...... 2.767 |MON... ..12,624 04/23/2013.| 03/01/2043.
3136AC  GJ 4 [FANNIE MAE-ACES 2013-MS A2 ..5,096,875 | ... 99.401 | ... ,970,050 5,000,000 5,069,640 0 (10,395) 0 0f....2.509 |...... 2.273 |MON... 0,452 04/25/2013. | 11/25/2022.
38373M  2F 6 [GNMA 2008-80 0........coerierriiiiriiciiiisiissiesiisnssieseissssisssssssssssssssssssssssssssssssssssssnsssssenssensssonens | anvinee | oo | 2hereeees [ eevvnenn T | i 327,361 |..... 10.541 499,651 0 310,391 0 (3,313) 0 0 ..(20.919) [MON... 11/17/2009. | 04/16/2050.
38373M 38 7 [GNMA 2008-86 10 52,216 2.304 41,313 0 51,364 0 (145) 0 0f....0431 ... 0.673 |MON... 11/19/2009. | 10/16/2048.
38373M 7D 6 [GNMA 2009-37 10......ccomiiriiriiriiiriiesiinnssiesiisssisssissssssssssssssssssssssssssssssesssssssssssssssssssssssensnsnnns | enviene | oo | 2heceiencs | eerveen T | i 36,781 |....... 3915 28,644 0 35,409 0 (441) 0 0 ...(0.932) [MON... 11/19/2009. | 05/16/2049.
38376G  2H 2 |GNMA 2011-92C ..1,961,875 | ...105.861 2,117,220 2,000,000 1,967,842 0 1,528 0 0f....3805 |.. 3.968 | MON... 07/20/2011.| 04/16/2052.
38376G  F4 7 |GNMA2011-16 C ..5,529,688 |...103.120 5,156,000 5,000,000 5,511,614 0 8,130 0 0....3738 |..... 2.153 |MON... 01/10/2013. | 09/16/2046.
38376G U2 4 |GNMA 2011-77 D..ooovviiriiiisiissisessisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssennes. | oones | oo | coveeeil | eovvveene | [ v 1,977,109 |...107.543 2,150,860 2,000,000 1,982,583 0 3,011 0 0f...4.306 ... 4.445 |MON... 06/09/2011. | 10/16/2045.
38376G  ZU 7 |GNMA 2011-9 C. . ...103.896 | ....ccocvvenee 7,792,200 | oo 7,500,000 8,006,613 0 6,137 0 0....3.597 |.. 2.456 |MON... 07/30/2014.| 09/16/2041.
38377G__T9 0 | GNMA 2010-89 BE ceen | v I | ..2,073,750 |...106.403 2,128,064 2,000,000 2,072,984 0 (314) 0 0]....4.000 |..... 2.581 [MON... 03/27/2014. | 05/20/2039.
0399999. U.S. Government - Commercial Mortgage-Backed Securities 29,705,058 XXX 29,355,905 ..27,828,235 29,611,909 0 (1,199) 0 0 XXX XXX XXX XXX
0599999, TOtal = U.S. GOVEIMIMENT. ... .rvvvuusrreeesiereeesseeesssseeeeses 8848818881 | nnnsisoas 74,565,302 XXX ..71,010,393 | ...ccoo..ce. 74,133,117 0 (261,038) 0 0 XXX XXX XXX XXX
All Other - Issuer Obli
46513G_ 8M 2 | STATE OF ISRAEL e ..1,000,000 |...103.761 1,000,000 0 0 0 0]....4.000 |...... 4.000 [MN..... 07/01/2014. | 07/01/2024.
0699999. All Other Governments - Issuer Obligation 1,000,000 | XXX | ... . . . .1,000,000 0 0 0 0 XXX XXX XXX XXX XXX
1099999. Total - All Other Government; 1,000,000 | XXX | o 1,037,608 | .............. 1,000,000 | ...cocccveee. 1,000,000 0 0 0 0] XXX XXX XXX XXX XXX
U.S. States, Territories & P i (Direct and d) - Issuer Obli

01170R EF 5 |ALASKA ST HSG FIN CORP MTG REV SERIES A [ LT it T AFE ] 1,961,320 |...102.610 2,052,200 2,000,000 1,964,440 0 967 0 0]...4125]....4251 [......| 6,875 82,500 | 051252012, | 12/01/2037.
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1 2 Codes 6 Fair Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

o Current Year's

r Unrealized Other-Than- Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rateof | Rateof | Paid | Due & Accrued | During Year Acquired Date
011770 2D 5 | STATE OF ALASKA......oiviirreirierreiisersesssesssssssessssssessssssessssssssssssssssssssssssssssssssssssssessssnsnnnes. | wovne | o | voneennd [ vvvees 1FE ..1,000,000 |...100.400 ..1,004,000 ....1,000,000 0 0 0 0 3.858 |..... 3.858 [FA....... 16,075 38,580 | 01/16/2013.| 08/01/2037.
040484  GP 6 |ARIZONA BOARD OF REGENTS UNIV ARIZONA SY.......covvvimmrriiinnnricissnssiiissnsssssssssssssessssssnssssnns | woies | | covneeei [ e TFE | iiiii0002..1,495,000 | ... 97.983 . ...1,495,000 | . . 0 0 0 0...3912 |..... 3.912 12/20/2012. | 06/01/2034.
040507 NB 7 |ARIZONA ST HLTH FACS AUTH BANN 402117 | e 1,021,170 | 1,000,000 | ..o 1,000,000 0 0 0 0]...4.162 | ... 4.162 10/18/2012. | 01/01/2030.
043000  AD 2 [ARTINSTITUTE OF CHICAGO.........cccouvviiimmmriirinnrricisnnsicisssssssisssnsssisssssssssssssssssssssssssessssossssssnses | connnee | oo | cvveesnennes | ceeen IFE | 000000.2..2,000,000 | ..... 98.981 | ... . 2,000,000 2,000,000 0 0 0 01...3782 | ... 3.782 10/11/2012. | 03/01/2027.
052414 NR 6 |AUSTIN TX ELEC UTILITY SYS REV......cocevvrimmmnrriismrreismnerssissssssisesssesssessessssssssssessssssessssnnens | wviee | oo | covneern [ TFE | 1i000000002.3,000,000 | ... 94.855 2,845,650 3,000,000 3,000,000 0 0 0 0/...3156 |.... 3.156 12/04/2012. | 11/15/2027.
052451 AP 6 |CITY OF AUSTIN CONRAC 2013, 104.653 .4,186,120 0 0 0 0{...5460 |.... 5.460 01/30/2013. | 11/15/2032.
072031 AR 8 |BAY AREAWATER TAXABLE........cooovoieimrriiisnssisinsssssssnssssssssssssssssssssssessssssssssssssssnsssssssnssssssssnsssns | svsies | oo | cvsseeri | woees TFE | vvvvvirrnnnn 4,886,688 | ..... 96.614 | ... 4,637,472 | .. . . 0 (2,432) 0 0]....3.99% | ... 3.862 02/20/2015. | 10/01/2034.
130333  CA 3 | CALIFORNIA HOUSING 2013 SERIES A........cvvrveurrrereienreeneeneerirsnsnerssssssssscsssssssssssssssssssssnessses | eovveee | oo | wonereeeed [ IFE | e 977,488 | ... 99.327 970,909 977,488 977,488 0 0 0 01.....2.900 |... 2.900 04/19/2013. | 02/01/2042.
14916R  AC 8 | CATHOLIC HEALTH INITIATIVE. ... iivorirerrerirreerneeesneessesesssesssssessssssssssssessssesssssssssssssssssssssnsssnnsssns | evsnee | oo | seeeesseneens | eeenne IFE | viriiinnnnn. 2,493,350 | ...... 97.601 2,440,025 2,500,000 2,495,250 0 618 0 0.....2.950 |.... 2.981 10/25/2012. | 11/01/2022.
16772P  AK 2 |CHICAGO ILLINOIS TRANSIT AUTH ...103.690 2,073,800 2,000,000 2,000,000 0 0 0 0....5.070 |.. 5.070 03/24/2010. | 12/01/2020.
199098 BS 2 |COLUMBUS FRANKLIN CNTY OH FIN AUTH RES & ...106.970 3,209,100 3,000,000 3,000,000 0 0 0 0]....4.982 |... 4.982 07/25/2013. | 02/15/2027.
207758 KL 6 |CONNECTICUT ST SPL TAX OBLIG ..109.388 | .coovvrennee 7,657,160 | .oooovvrernee 7,000,000 | covooveennee 7,000,000 0 0 0 01..4576 |... 4.576 10/28/2010. | 11/01/2022.
20775B  YZ 3 |CONNECTICUT ST HSG FIN PROGRAM 2012 SERI ...102.858 ,023,437 995,000 995,000 0 0 0 0/...4150 |..... 4.150 05/23/2012. | 05/15/2042.
230563 AS 7 |CUMBERLAND COUNTY NJ. ..109.375 | ... ..1,093,750 | .. ....1,000,000 | . .1,000,000 0 0 0 0[...509% ... 5.094 10/09/2009. | 04/15/2020.
234667 HV 8 |DALLAS COUNTY HOSPITAL DISTR .. 111107 555,535 500,000 500,000 0 0 0 0]...5.048 |... 5.048 08/26/2009. | 08/15/2021.
235036 D8 0 |DALLAS-FORT WORTH AIRPORT ...112.640 2,816,000 2,500,000 2,683,967 0 (27,863) 0 0].....5.000 |.... 3.590 09/10/2014. | 11/01/2030.
235036 XY 1 |DALLAS-FORT WORTH AIRPORT. . 110.766 | ...cccvveenn. 1,938,405 | ...ooovevrenes 1,750,000 | ..oooverreeee 1,825,407 0 (13,869) 0 0.....5.000 |...... 4.010 05/15/2014. | 11/01/2035.
246395 YC 5 |DELAWARE ST HSG AUTH REV 2013-1.....cccrviicrreiisncnriisncsriesnensissnensessssssssssssssssssssnssssssnsnsesens | woviee | o | covneerd [ TFE | eiiii002..1,825,000 | ... 99.810 ,821,533 ....1,825,000 825,000 0 0 0 0...2750 |..... 2.750 02/07/2013. | 12/01/2041.
246412 EC 0 |DELAWARE ST SOLID WASTE AUTH ...109.486 | ... ..1,094,860 | .. ....1,000,000 | . .1,000,000 0 0 0 0[...5120 |.... 5.120 06/11/2010. | 06/01/2020.
246412 ED 8 |DELAWARE ST SOLID WASTE AUTH ...109.391 2,187,820 2,000,000 2,000,000 0 0 0 0]...5270 |..... 5.270 06/11/2010. | 06/01/2021.
249174 SQ 7 |DENVER SCHOOL DIST NO 1 2012C.......cerrmvirrrrrrirmenresssessissessessesessesseeessssssessesssnessssssesssssnees | evene | | eveereesennes | oo TFE | viiiii0000.2,000,000 | ... 96.441 | .oocvvvreenn. 1,928,820 2,000,000 2,000,000 0 0 0 0]...3773 |..... 3.773 12/05/2012. | 12/01/2035.
249218 BA 5 |DENVER COLORADO PUBLIC SCHOOL DISTRICT C I ..2,200,000 |..... 99.711 2,193,642 2,200,000 2,200,000 0 0 0 0 3.598 |JD....... 3,518 79,156 | 04/18/2013. | 12/15/2027.
249218  BC 1 |DENVER COLORADO PUBLIC SCHOOL DISTRICT C....ccovovrmurvrermmrriermessessesssssessessssssessssessessnns | wevenns ] s 2 [ AFE | o 1,000,000 |..... 99.240 | .oocovvevrrrennne 992,400 | ..oovvvrveenne 1,000,000 | ..o 1,000,000 0 0 0 0...4242 |.. 4.242 |ID..cooes | v 1,885 | oo 42,420 | 04/18/2013. | 12/15/2037.
25477P  NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-A A.....cccvviireeiierreeiesnesssessssisssssssssssessessssssssssssssssssnnes | eoveeee | oo | weseneevsenes | connne 1FE ..1,952,455 |...103.561 0 0 0 0]....3.875 |..... 3.875 05/19/2014. | 06/15/2045.
29270C YV 1 |ENERGY NORTHWEST.......coommirruummmerreismmnesisssessssssmsessssssesssssssesssssssssssssssesssssssesssssenessssssnessssssnnenns | eovennn | oo | coveesessenne | coeeee 1FE ..1,000,000 |...101.649 0 0 0 0[....3.603 |... 3.603 08/15/2012. | 07/01/2027.
372546 AN 1 |GEORGE WASHINGTON UNIVERSITY.......cosvvveeiurreemmmrresiaersesssnemsssssmessssssssssssssssesssssnssssssssesssssen | eovsen | o | coneevessan | coveee 1FE ..1,000,000 |...107.698 0 0 0 0]...4452 | .. 4452 03/24/2011. | 09/15/2021.
372546 AQ 4 |GEORGE WASHINGTON UNIVERSITY. [SUSPTORN VR ISP I 1FE | ... ..1,000,000 |...101.132 | .... . . 0 0 0 0[...3485 |... 3.485 03/20/2012. | 09/15/2022.
372546 AS 0 | GEORGE WASHINGTON UNIVERSITY.......cvvvieurrerimmrmeiiamsseessnsssessssssssssssesssssssssssssssssssssessssss | wevenes JO0 [STURNY I AFE | oo 1,000,000 |...100.445 | ............. 1,004,450 | ...coveveres 1,000,000 | ..oocovernee 1,000,000 0 0 0 0]....4.363 | ... 4.363 02/05/2013. | 09/15/2043.
373384  J6 4 |STATE OF GEORGIA SEMES E......ooovvvevierrireiissecseseisssesesessssssssssssssssssesssssssssesssssssssssssssssssssensssss | avssies | or | soreneees 1] 1FE ..2,500,000 |...106.802 2,670,050 2,500,000 2,500,000 0 0 0 0f....4.280 |..... 4.280 06/28/2013. | 02/01/2030.
373384 RV 0 [STATE OF GEORGIA........ovcerreiiereiiisresisssssssssssssssssssssssssssssssssesssssssssssssssesssssssesssssssssssssnnes | wovene | o | coneesesss | covees 1FE ..4,000,000 |...106.726 | .............. 4,269,040 | ....covovven 4,000,000 | ......ooonen 4,000,000 0 0 0 0]....3720 |..... 3.720 10/13/2010. | 10/01/2023.
373539 MA 0 |GEORGIA ST HSG & FIN AUTH REV 2006 SERIE...........ccoovvvveenreriieseesieneessissssnssssssssssssssessssssssssens | evveee | | vesened [ v 1FE .220,816 |...100.303 220,667 220,000 220,000 0 (194) 0 0....4.900 |...... 4.800 08/31/2011.| 12/01/2031.
373539 QP 3 |GEORGIA ST HSG & FIN AUTH REV 2007 SERIE RO I A 1FE|. .856,950 |...100.885 877,700 870,000 858,197 0 293 0 0]....4.850 |.... 4.952 08/10/2011. | 12/01/2037.
432275 AP 0 [HILLBOROUGH CNTY FL AVIATION......coovuummrrrismmmemrismmessssssssssssssessessssssssssssesssssssesssssssssssssssessssssns | sevenns ] s 1] AFE | v 2,000,000 |...100.729 2,014,580 2,000,000 2,000,000 0 0 0 0...5170 |..... 5.170 08/19/2015. | 10/01/2035.
434682 AA 8 |HOKE CNTY NC LMTD OBLIG TXBL QUALIFIED S ..101.583 | ..cocovvrnenn. 1,015,830 | ..o 1,000,000 | ..ooooverneees 1,000,000 0 0 0 0]...4914 | ... 4914 06/21/2012. | 06/01/2032.
45201Y  YJ 0 |ILLINOIS ST HSG DEV AUTH REV 2012A..........ooureieriinriimnsniieseiessiessissesssesssssesssssssssssssssssssssssins | coeeens | e | cevioeeee 1. 1FE | ............3,518,586 | ..... 98.234 3,456,448 3,518,586 3,518,586 0 0 0 0 2.625 11/06/2012. | 12/01/2042.
452152 QV 6 [ILLINOIS ST GOV OBLIGATION........coosiviiiriiiinniiniiisiississssissssssssssssssssssssssssssssssssssssssssssns | eoeee | oo | coseesesnnens | weeenFE | i 1,000,000 | ... 92.114 .921,140 ....1,000,000 .1,000,000 0 0 0 0]....5.010 |.... 5.010 04/02/2013. | 04/01/2028.
452227 FN 6 |ILLINOIS ST SALES TAX REVENUE cevveen | or [ eeereereie [eeern AFE | .. 1,500,000 | ... 98.237 | ... 473,585 | .. 1,500,000 | . ,500,000 0 0 0 0f...3.081 |... 3.081 05/10/2012. | 06/15/2023.
452227  FP 1 [ILLINOIS ST SALES TAX REVENUE..........ooccmreeiirreesmsreessssesssassesssssssessssssssssssssessssssssssssssessens | sveenes e | oo AFE | i 770,000 .. 97.116 747,793 770,000 770,000 0 0 0 0]....3231 |..... 3.231 05/10/2012. | 06/15/2024.
45506D VD 4 |INDIANA FINANCE AUTHORITY SERIES C ...102.184 3,065,520 3,000,000 3,000,000 0 0 0 0f...4.807 |.. 4.807 07/02/2015. | 07/15/2035.
469466 EV 4 |JACKSONVILLE PORT AUTHORITY . ..108494 | ............ 1,084,940 | ...covevees 1,000,000 | ..ooovevneees 1,023,568 0 (2,931) 0 0]...4500 |..... 4.101 09/13/2012. | 11/01/2031.
472149 BE 2 |JACKSONVILLE ELECTRIC AUTHORIT........coourriimeriieriieniiseeissssissssisesesesssssessssssssesssesessssssssnenes | sevvons | oo | svoserssnens | ceeeee 1FE 250,000 |...108.942 272,355 250,000 250,000 0 0 0 0].....5.050 |... 5.050 03/19/2010. | 10/01/2021.
47770V AZ 3 |JOBS OHIO BEVERAGE SYSTEM ..5,000,000 |...106.165 5,308,250 5,000,000 5,000,000 0 0 0 0]...4532 |... 4532 113,300 01/29/2013. | 01/01/2035.
485429  Z3 1 |KANSAS ST DEV FIN AUTH REV. .1,277,100 |...101.014 | .......ccee.. 1,303,081 | ..covvrevnn 1,290,000 | ...covvnevne 1,277,326 0 226 0 0]...4191 |..... 4.295 11,413 08/13/2015. | 04/15/2028.




c¢ol3

Annual Statement for the year 2015 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

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

F

o Current Year's

r Unrealized Other-Than- Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rateof | Rateof | Paid | Due & Accrued | During Year Acquired Date
485429 75 6 |KANSAS ST DEV FIN AUTH REV.....ccoviirrriierrriierreiisenssissenssssesssssssssssssssessessssessssssesssssnnens | wveee | o | eveeveesonnes | eoeee TFE | viiiri0000.5,000,000 | ..... 98.719 | oo 4,935,950 5,000,000 5,000,000 0 0 0 0]....4391 |..... 4391 |AO .o | covvvrrrenns 46,349 08/13/2015. | 04/15/2030.
491189  FA 9 |KENTUCKY ASSET/LIABILITY COMMI ...105.956 2,119,120 2,000,000 2,000,000 0 0 0 0...4.104 |... 4.104 [AO...... 20,520 08/18/2010. | 04/01/2019.
49130T PQ 3 |KENTUCKY ST HSG CORP HSG REV 2012 SERIES ...103.570 823,382 795,000 795,000 0 0 0 0]...4.268 | ... 4.268 |JJ........ 16,965 06/06/2012. | 01/01/2028.
49130T PS 9 |KENTUCKY ST HSG CORP HSG REV 2013 SERIES ...100.058 2,156,250 2,155,000 2,155,000 0 0 0 0.....3.000 |... 3.000 [MON... 5,388 04/19/2013. | 11/01/2041.
49151E  7A 5 | COMMONWEALTH OF KENTUCKY 07477 | 1,074,770 | oo 1,000,000 | ..o 1,000,000 0 0 0 0]....4.403 | ... 4.403 10/26/2010. | 11/01/2020.
514136 AY 6 |LANCASTER COUNTY SCHOOL DISTR SERIES A ...100.447 1,511,727 0 0 0 0]..2463 | ... 2463 04/25/2013. | 12/01/2020.
544525 NV 6 |LOS ANGELES DEP WATER & POWER . ..113.792 ..1,137,920 . 0 0 0 01...5081 ... 5.081 11/20/2009. | 07/01/2021.
544587  C5 5 |LA CAMUNIIMPROVEMENT CORP 2015-A.......corruuuremmreereneeseesssesssseesssessssessssssssssssssssssssssssssssssns | eeveene | oo | weseeresnees | ceeees TFE | o 3,000,000 |...101.749 3,052,470 3,000,000 3,000,000 0 0 0 0 3.592 11/04/2015. | 11/01/2022.
544712 2E 1 |LOS ANGELES CNTY CALIF MET TRANSN AUTH S.....ocvviirrriiennrinnesnissssesssnessesssssssssssesssssens | eovenn | oo | coveevessens | covees 1FE 500,000 |...108.475 542,375 500,000 500,000 0 0 0 0/...4.280 |... 4.280 11/05/2010. | 06/01/2021.
544712 2F 8 |LOS ANGELES CNTY CALIF MET TRANSN AUTH S......ovueriimrrrieeriinnriersisrisnessssesssessssssssssssssenss | eeveee | oo | wvreeresenees | ceeees 1FE | e 1,000,000 |...110.523 | ...cccovvnneee 1,105,230 | .ocvvorecene 1,000,000 | ...cooonece 1,000,000 0 0 0 01...4530 |... 4530 11/05/2010. | 06/01/2022.
56052E 2H 0 |MAINE ST HSG AUTH MTG PUR 2011 SERIES C- .105.275 | e 1,752,829 | ..o 1,665,000 | ..oooverneeee 1,665,000 0 0 0 0]...4.875 | .. 4.875 08/18/2011. | 11/15/2041.
56052F BC 8 [MAINE HOUSING TAXABLE.........cccooosiiiieiireiiiesieiesssesssssssessssssssssessssssssssssssssssssssessssessssessssessssesssens | svenens | oo | eveevenee 1 [ e IFE | innnn..3,000,000 | ... 93.432 2,802,960 3,000,000 3,000,000 0 0 0 0]...3.589 |... 3.589 02/04/2015. | 11/15/2030.
57419P  MC 0 |MARYLAND ST CMNTY DEV ADMIN 2007 SERIES 103.266 | ..ovoooveees 1,399,254 | ..oooovevrenes 1,355,000 | ..o 1,356,636 0 (1,312) 0 0]....6.500 |..... 6.391 08/16/2011. | 03/01/2043.
57420P GS 9 |MARYLAND ST ECON DEV CORP LEASE REVENUE............coovvvmvvenrernnseensissnsssssssssssssnsssssnsssnnes | ovnnes | oo | eorveend e AFE | one.n..2,985,930 | ... 97.084 2,912,520 3,000,000 2,988,718 0 900 0 0f....3.150 ... 3.193 12/19/2012. | 06/01/2026.
574218 NU 3 |MARYLAND ST HLTH & HGR EDUCTNL FACS AUTH ..104.535 | ..occcvreenn. 1,045,350 | ..ooooeees 1,000,000 | ..o 1,027,079 0 (3,039) 0 0].....4.000 |..... 3.591 03/14/2013. | 08/15/2028.
574300 JN 0 |MARYLAND TRANS AUTHORITY BUILD AMERICA B. 112,145 560,725 500,000 500,000 0 0 0 0f...5164 |... 5.164 07/14/2010. | 07/01/2025.
57563R  JN 0 [MASSACHUSETTS EDL ING AUTH ED LN REV SER ..111.918 2,674,840 2,390,000 2,393,702 0 (563) 0 0[....5500 ... 5.467 07/21/2011.| 07/01/2026.
57563R  KE 8 |[MASSACHUSETTS EDL ING AUTH ED LN REV SER ...104.766 843,366 805,000 805,000 0 0 0 0f...4.800 |..... 4.800 19,320 | oovvrvevrnnen 38,640 | 06/01/2012.| 07/01/2027.
57563R  MX 4 [MASSACHUSETTS EDL ING AUTH 2015 SErES B........ccvvevrmerriiriereirineereisnensessneensesssensessssesssssnees | coneeee | oo | veeveieeed | IFE | 104,899,900 | ... 99.170 ..4,958,500 ....5,000,000 4,900,236 0 336 0 0]....4.700 |...... 4.925 20,236 0 [ 11/19/2015.| 01/01/2030.
57586P R4 0 |[MASSACHUSETTS ST HSG FIN AGY SERIES 157 105.544 163,593 155,000 155,000 0 0 0 0]....4.350 |..... 4.350 {JD.co | oo 562 | 6,743 | 03/08/2012. | 12/01/2027.
58506Y AP 7 [MEDSTAR HEALTH INC.....coovvurrirriirerriisesnsissensssssessssssssssssnesssssssssssesssssssssssessssssssssssssesssssns | vonseee | oo | evvenenseenes | coeee IFE | 1ii0000002..2,000,000 | ... 90.963 | ..ovverreerne 1,819,260 2,000,000 2,000,000 0 0 0 0 3.599 27,192 36,790 | 01/29/2015. | 08/15/2029.
59259Y BD 0 [METROPOLITAN TRANS AUTH NY. ...110.828 2,216,560 2,000,000 2,000,000 0 0 0 0]...5013 |... 5.013 12811 | o 100,260 | 10/07/2009. | 11/15/2020.
592647 AM 3 |METRO WASH AIRPORTS AUTH ...100.708 5,035,400 5,000,000 5,000,000 0 0 0 0]...4.963 | .. 4.963 62,038 52,387 | 07/01/2015. | 10/01/2035.
59334D HN 7 |MIAMI DADE CNTY FL WTR & SWR REV 2013 SE ...116.916 5,845,800 5,000,000 5,231,421 0 (24,665) 0 0]....5.000 |.... 4.291 62,500 250,000 |07/19/2013. | 10/01/2028.
594610 7A 9 |MICHIGAN STATE ...110.721 2,768,025 2,500,000 2,496,870 0 419 0 0]....4650 |... 4673 04/14/2011. | 04/15/2022.
594612  BK 8 [MICHIGAN ST ULT GO.....ccvvvvecrreinrerinseriissnesrisssssssssensessssesssssssssssssssesssssssssssssssessssssnesssssnees | woiee | oo | covneer] [ TFE | eiiiier2..4,000,000 | ... 98.396 ..3,935,840 0 0 0 0].....3.800 |... 3.800 04/30/2013. | 05/15/2033.
59465M C8 6 |MICHIGAN ST HSG DEV AUTH 2012 B-2 . . ...102.345 ,785,920 0 0 0 0...5372 |... 5.373 02/08/2012. | 10/01/2028.
59465M  C9 4 |MICHIGAN ST HSG DEV AUTH 2012 B-2......coveeeurrreeireiieeseerisesssissessssssssssssssssssssssessessssessssnns | coveeee | oo | convveeen 1] AFE | 658,350 |...100.786 670,227 665,000 658,926 0 193 0 0]...5622 |... 5.704 02/08/2012. | 10/01/2036.
597502 BF 9 |MIDLAND CNTY TEX HOSP DIST......ocmiirrermmrrmsmmesrismnesnsssessssssessesssssssssssessessssesssssssesssssssessesses. | sovee | o | coveesesnene | covees 1FE ..1,500,000 |...113.498 | ...ocovvverres 1,702,470 | oo 1,500,000 | ..ooooveces 1,500,000 0 0 0 0]....5.605 |... 5.605 08/18/2009. | 05/15/2020.
602245 ZA 3 |MILWAUKEE COUNTY G.O.....vviiireeiirresissrsessssssssssssssssssssssssssnssssssssssssssssssssssnsssssssonssssssnnens | wovene | | covneenns 1] 1FE ...100.003 2,000,060 2,000,000 2,000,000 0 0 0 0]....3.862 | ... 3.862 01/25/2013. | 12/01/2030.
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIES E.....coocrvvvrrrrriienerineessisssssssissssssssssessessssssssssesses | eoves | oo | wooneenes 1] 1FE ...106.155 | ..o 1,608,248 | ......ccceve. 1,515,000 [ .oooooverreens 1,515,000 0 0 0 0]...4.450 |.... 4.450 08/26/2011. | 07/01/2031.
605580 B 3 |STATE OF MISSISSIPPL.....ocouveieerreeiimrreiassresissesesssssessessssesssssssssssssssessssssssssssssssssssssssesssssnens | wovee | o | coneevessan | covees 1FE | ... . ...109.348 2,186,960 2,000,000 2,000,000 0 0 0 0]....3.931 | ... 3.931 10/21/2010. | 11/01/2021.
605581  FF 9 |STATE OF MISSISSIPPL.....ovoouurieemmmcrriisiessiessnsssssssesssssssessssssssssssssssssssssessesssssessssssesssssssessssnnens | wvvene | | wooneenes 2 [ AFE | o 7,000,000 |..... 97.236 | oovverrennns 6,806,520 | .....covvvne. 7,000,000 | ..oocrvvennne 7,000,000 0 0 0 0]...3.729 |..... 3.729 02/04/2015. | 10/01/2032.
60636Y HL 8 |MISSOURI ST HSG 2012 SERIES 1 650,000 |...100.333 652,165 650,000 650,000 0 0 0 0]...3723 |..... 3723 10/17/2012. | 07/01/2028.
60637B  CN 8 | MISSOURI HOUSING 2013 SERIES A........ccvvurriereireniieeeinensinessisssissssissssssssssssssssssssssssensssnssesns | coneees | oo | corveenn ] o IFE | ciiiii0000..1,205,000 | ...... 98.614 | ..o 1,188,299 | ..oooovevrees 1,205,000 | ..o 1,205,000 0 0 0 0....2.650 |... 2.650 01/18/2013. | 11/01/2040.
60637B  CP 3 [MISSOURI HOUSING 2013 SERIES B.........covcemerrreenrreriennrisnnnrisssssssssssssssssessssssssssssssesssssnnees | covneee | oo | eevveeeed | IFE | i, 1,375,000 | ... 98.941 | oo 1,360,439 | ...ocovevenes 1,375,000 | ..o 1,375,000 0 0 0 0]....2.650 |.... 2650 01/18/2013. | 11/01/2041.
644690 WP 2 | NEW HAMPSHIRE HOUSING........cocoomrrrirmnriinseneeiseensesssessssssessssssensssssssssssssssssssssssssssossessesns | eeeneen | oo | veeveseed [ eer IFE | 002,305,000 | ... 98.616 2,273,099 2,305,000 2,305,000 0 0 0 0]....3.855 |... 3.854 01/16/2015. | 07/01/2030.
646080 MV 0 |[NEW JERSEY ST HIGHER ED ASSIST 2011-1 112.333 | s 1,684,995 | ...cooevvenes 1,500,000 | ...ooverrees 1,490,926 0 772 0 0]...5375 |.... 5.462 06/08/2011. | 12/01/2024.
646108 QL 7 [NEW JERESEY HOUSING 2015 SERIES E.......ceeevvveererrrirennniinsesrissssssisssssssssssssessssessessnsessssnnees | wvine |0 | cvoveered [ TFE | iiiiii00002.995,000 | ... 98.425 | ..o 984,250 | ..o 1,000,000 995,182 0 182 0 0]...4272 |... 4316 08/11/2015. | 11/01/2030.
646136 XS 5 [NEW JERSEY ST TRANSPRTN TRUST ...104.356 3,130,680 3,000,000 3,146,341 0 (3,659) 0 0]...5754 |... 5.161 08/11/2015. | 12/15/2028.
647200 W8 3 |NEW MEXICO ST MTGE FIN AUTH 2012 B-3. ..102.054 | ....coovveenee 1,740,021 | ..ccovonece. 1,705,000 | ....ooonce. 1,705,000 0 0 0 0....3550 |... 3.550 08/15/2012. | 09/01/2032.
64763F QD 4 |NEW ORLEANS, LOUISIANA ...102.045 3,061,350 3,000,000 3,000,000 0 0 0 0...4242 |... 4.242 10/12/2012. | 09/01/2025.
64763H FJ 9 |NEW ORLEANS LA AVIATION BRD 112,069 | 4,992,674 | ...ooevvvnens 4,455,000 | ....covvunes 4,886,085 0 (30,671) 0 0....5.000 |..... 3.725 03/04/2015. | 01/01/2035.
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649902 S7 9 |THE DORMITORY AUTH OF STATE NY BUILD AME ...108.845 2,176,900 2,000,000 2,000,581 0 (79) 0 0....4750 |.... 4745 |MS...... 27,972 95,000 |07/14/2010. | 03/15/2022.
65819W AK 9 |NORTH CAROLINA ST ESTRN PWR ...102.927 2,058,540 2,000,000 2,000,000 0 0 0 0]...4.058 |... 4.058 |JJ........ 34,042 0 |07/16/2015. | 07/01/2025.
658289  B7 7 NORTH CAROLINA ST UNIVERSITY ....ccvvrvviurrrrernnrrrinsnsninsessessssessssssessssssssesssssssesssssessssssnennss. | wviee | o | conveeri | eeeee TFE | ciieiiiiinnnnn 500,000 | ... 98.077 490,385 500,000 500,000 0 0 0 0]....3.825 | ... 3.825 4781 .. 02/13/2013. | 10/01/2033.
67756D  FE 1 [UNIVERSITY OF DAYTON......coiiiirieinririeireieeeisnsessessnsissienensssssssssssssssssssssssesessessessesssssssssssssssessees | senvens | oo | conrenenn | oo IFE | riiiin..3,035,000 | ... 96.524 2,929,503 3,035,000 3,035,000 0 0 0 0]...4.335 | .. 4.335 03/04/2015. | 12/01/2035.
678553 AS 7 |OKLAHOMA CITY ECONOMIC DEV 2013A........covvmimviernenrisrnnnrnessnserissssensesssssssssssessessensesssssnseenees | wveree | o | conveerd [ TFE | riiii000021,000,000 | ..... 99.492 | oo 994,920 | ..ooovvrreenne 1,000,000 | ..o 1,000,000 0 0 0 0]....3.804 |... 3.804 03/27/2013. | 03/01/2027.
678553 AT 5 |OKLAHOMA CITY ECONOMIC DEV 2013A ...100.540 2,010,800 2,000,000 2,000,000 0 0 0 01...4.297 |... 4.297 03/27/2013. | 03/01/2032.
678553 AU 2 |OKLAHOMA CITY ECONOMIC DEV 2013A ..100.091 | oo 1,000,910 | covvoorenes 1,000,000 | ..o 1,000,000 0 0 0 0 3997 [MS...... 13,323 39,970 | 03/27/2013.| 03/01/2028.
678553 AV 0 |OKLAHOMA CITY ECONOMIC DEV 2013A 100671 | v 1,006,710 | .ovvvvrevene 1,000,000 | ...coovnece. 1,000,000 0 0 0 01...4.097 |... 4.097 03/27/2013. | 03/01/2029.
67910H NR 7 |OKLAHOMA ST MUNI PWR AUTH 2013 SERIES B ...117.083 2,341,660 2,000,000 2,114,701 0 (13,912) 0 0....5.000 |..... 4.051 07/24/2013. | 01/01/2026.
68608E MW 9 |OREGON HSG MULTIFAM 2012 SER B 101367 | e 1,459,685 | ............. 1,440,000 | .............. 1,440,000 0 0 0 0]...4125 |... 4.125 10/04/2012. | 07/01/2043.
686343 CQ 5 |ORLAND IL FIRE PROTECTION DIST. ...100.364 | ......coo..... 1,058,840 | ...oooouees 1,055,000 | ..ooooreces 1,042,022 0 1,049 0 0....3.750 |...... 3.900 12/20/2012. | 12/15/2025.
708796 P2 7 |PENNSYLVANIA HSG FIN AGY. ...102.188 3,065,640 3,000,000 3,000,000 0 0 0 0 3.950 02/12/2015. | 10/01/2033.
70914P PG 1 |PENNSYLVANIA (COMMONWEALTH OF) ...109.792 ..1,646,880 | ...cccvvevnn. 1,500,000 | ..o 1,500,000 0 0 0 0...4750 |..... 4.750 01/26/2011. | 07/15/2022.
70917S  QV 8 |PENNSYLVANIA ST HGR ED FACS AU......ovoereereeoereeseseessssssssesssssssssesssssssssssssssssnssssssssssnssssnnssss | vovenss | oo | evvssnveens | coeen IFE | eiiiinenn.8,020,000 | ...... 95.088 ,626,058 8,020,000 8,020,000 0 0 0 0...3677 |... 3.677 02/27/2015. | 10/01/2035.
717883 QY 1 |PHILADELPHIA SCH DIST TXBL 2015 SERIES E........oovvvrvirerriirinersensseenssssseensssseesssssensssssssessens | wevine | o | eveereesonnes | eeeeeFE | vviivinnnnnn 2,145,000 | ... 89.542 | ... ..1,920,676 2,145,000 2,145,000 0 0 0 0]...3.888 |... 3.888 03/26/2015. | 09/01/2024.
73358W TZ 7 |PORT AUTH OF NY &NJ ...101.693 3,050,790 3,000,000 3,027,403 0 (2,435) 0 0]...4426 |... 4.300 12/02/2014. | 10/15/2034.
73358W UG 7 |PORT AUTH OF NY &NJ ...103.410 2,792,070 2,700,000 2,700,000 0 0 0 0...3771 |... 377 10/29/2014. | 10/15/2027.
735000 QX 2 |PORT OF OAKLAND CA ...108.590 3,800,650 3,500,000 3,298,751 0 7,798 0 0]...4.500 |... 5.020 07/01/2013. | 05/01/2032.
736740 MS 7 |PORTLAND OREGON TAX REVENUE 2012 SERAJ ...102.118 2,042,360 2,000,000 2,008,080 0 (724) 0 0....3.250 |...... 3.200 04/13/2012. | 06/01/2025.
745190 TR 9 [PUERTO RICO HWY & TRANS AUTH......coovvvvirnrnirmnnnriisnesrisssessisssssessssesssssssssssssssssssssssesssssssnes | O0ee | | covvevr] [ cieBFE | i 255,618 | ... 23.267 | oo 255,937 | oo 1,100,000 255,618 0 12,854 269,074 0 ...12.276 . 03/16/2010. | 07/01/2030.
76221R  RB 1 |RHODE ISLAND HSG & MTG FIN COR SERIES 63 ...103.712 ..1,140,832 ....1,100,000 1,144,418 0 (6,918) 0 0 3.225 |AO...... 11,000 44,000 | 10/11/2012. | 10/01/2040.
76222R  HP 0 |RHODE ISLAND ST & PROVIDENCE PLANTATIONS I . . .. 109.712 | ... ,195,861 | .. ....1,090,000 | . 090,000 0 0 0 0]....4.863 | ... 4.863 |AO...... 13,252 53,007 | 05/13/2010.| 04/01/2022.
762315  MB 2 |RHODE ISLAND ST STUDENT LOAN 2012 A.....ccvvvummrriemmmrreismressissesssessessssssssssssssessssssssssssennens | sevenns [ [ 1] AFE | o 1,447,057 |..102.008 | .cccovvvvnnee 1,479,116 | oo 1,450,000 | ..oooverreees 1,447,732 0 208 0 0|.....4.000 |...... 4.021 {ID.cco | o 4,833 | oo 58,000 |02/09/2012. | 12/01/2024.
762315 MC 0 |RHODE ISLAND ST STUDENT LOAN 2012 A......ccvvoummrreiimnmnneiarsnseeissessssnssssssssesssssssessssssesssssnnes | wovne | o | wovnnenne 1] 1FE 870,804 |...101.968 897,318 880,000 872,822 0 576 0 0]....4.000 |.... 4.101 |JD....... 2,933 35,200 | 02/09/2012. | 12/01/2025.
783186 NF 2 |RUTGERS ST UNIV NJ ...104.888 | ......coo..... 1,048,880 | ....ooovues 1,000,000 | ..o 1,000,000 0 0 0 0]...4126 |... 4.126 11/04/2010. | 05/01/2021.
792905 DW 8 |HEALTH PARTNERS. ...102.658 3,079,740 3,000,000 3,000,000 0 0 0 0]...4.189 | ... 4.189 05/29/2015. | 07/01/2027.
796246  AK 2 | SAN ANTONIO CFC 2105 TAXABLE, JRVPPTORN DV IOV 1 . ...103.611 2,072,220 2,000,000 2,000,000 0 0 0 0[...5053 |... 5.053 07/15/2015. | 07/01/2029.
796246 AM 8 | SAN ANTONIO CFC 2015 TAXABLE..........cooooorrierirressisseesssessesssssssesssssssssssssssssssssssssssssssssssnens | wevenes ] s 1] AFE | i 4,000,000 |...104.334 | ............. 4,173,360 | ovvvvvrnene 4,000,000 | ....ooooonene 4,000,000 0 0 0 0]...5670 |... 5.670 07/15/2015. | 07/01/2035.
79742G AF 8 | SAN DIEGO COUNTY CA AIRPORT AUTHORITY SE.......ccovvvumrrirrreerinneessreseneesnsessssssesssssssssesssssnnes | envve | oo | ceeeneed | oeries 1FE ..2,000,000 |...108.272 2,165,440 2,000,000 2,000,000 0 0 0 0f...55% .. 5.594 02/06/2014. | 07/01/2043.
797669 UQ 9 |SAN FRANCISCO CA BAY AREA 2012 SER B (R......cvvuirirriinriiinriisneiisrcisnsisnsissnessssssssnsssssis | eevies | oo | coveene | 1FE ...100.281 2,005,620 2,000,000 2,000,000 0 0 0 0]...4.287 |..... 4.287 09/21/2012. | 07/01/2042.
798186  YY 2 |SANJOSE CA UNIFIED SCHOOL DIS ELECTION......covuumuerierrmerrismerseesmnensessesessessesessssseneessssssenees | weveee | o | cooneenee 1] 1FE | .............3,000,000 |..... 99.937 2,998,110 3,000,000 3,000,000 0 0 0 0...4.469 |.... 4.469 01/17/2013.| 08/01/2034.
799017  KY 3 |SAN MATEO CA UNION HS DISTRICT [SVSSTORN VR DUURRROONY I 1FE | ... ..1,000,000 |..... 99.324 | oo 993,240 | ..ooovvvreene. 1,000,000 | ..oocovernee 1,000,000 0 0 0 0 3.220 10/25/2012. | 09/01/2024.
83712T DA 6 |SOUTH CAROLINA ST HOUSING FIN 2013-1......ocoumrrvvmmmmrreismensiesessssssssssssssssssssesssssssesssssssssesss | sevenns ] s 1] AFE | v 2,095,000 |..... 99.416 2,082,765 2,095,000 2,095,000 0 0 0 0]....2.950 |... 2.950 04/12/2013. | 01/01/2041.
843146 3Q 2 | SOUTHERN ILLINOIS UNIV 2012B-2.........cccooriiiiiiriieiisssiississssssissessssessssssssssssssssssssssssssssssssnns | eevees | oo | wossmsssnnes | coveee 2FE 2,365,000 | ..... 93.358 2,207,917 2,365,000 2,365,000 0 0 0 0]....4.400 |..... 4.400 12/06/2012. | 04/01/2035.
843375 ZM 1 |SOUTHERN MINNESOTA MUNICIPAL POWER AGENC.........cvvcuumrreeircreismensesssssssssssessessssessennns | eevene | oo | coveevesnenes | cvvens 1FE|. .935,000 |...102.145 955,056 935,000 935,000 0 0 0 0]...4324 |... 4.324 SRR 10/14/2010. | 01/01/2023.
850593 AE 4 |SPRINGFIELD ILL METRO SAN DIST.......ocmrrmeemmmrmmieimmmnsssnsesssssnesssssssssssssessesssssssssssessssssssessssses. | wovenn | oo | coveevessenns | covees 1FE 500,000 |...106.675 533,375 500,000 500,000 0 0 0 0]...5.161 |..... 5161 [JJ....c. 12,903 25,805 | 04/09/2010.| 01/01/2018.
86768M AS 1 |SUNRISE FL SPL ASSMNT JERSSOORN O EOSR 1] 2FE | oo 2,660,000 |..... 99.916 2,657,766 2,660,000 2,660,000 0 0 0 0f....5.300 |...... 5298 [MN...... | coocvveenene 23,497 | oo 89,679 |02/26/2015. | 05/01/2037.
875301  FH 1 |TAMPA-HILLSBOROUGH CNTY FL EXP.......covorrrrimmmrinismesiesisssessssesssssssssssssssesssssssessssssssssssssnes | evvenes [ [ 1] AFE | oo 1,000,000 |...101.731 | cccovvverranee 1,017,310 | oo 1,000,000 | ..ooooverrees 1,000,000 0 0 0 01....3.790 |..... 3.790 12/13/2012. | 07/01/2025.
875301 FJ 7 |TAMPA-HILLSBOROUGH CNTY FL EXP ..101.903 | oo 1,019,030 | covvvvrrnnns 1,000,000 | ..oooorecens 1,000,000 0 0 0 0]....3.840 |...... 3.840 12/13/2012. | 07/01/2026.
876387 EG 4 |TARRANT CNTY EDU FACS FIN CORP.......ccevvvverirricrerrirssesnisnseesessnsessssssssssssssesssssssssssssnsenssssns | evviee | o | covneeri | weeed TFE | i 500,000 | ..... 98.826 494,130 500,000 500,000 0 0 0 0].....4.366 |... 4.366 09/27/2012. | 11/15/2047.
88271H  FL 8 | TEXAS ST AFFORDABLE HSG CORP 2013A.........cccoommriiiimmreciisnnneeissnnssiessnnsssssssnsssssssssssssessssssnness | covneee | oo | oeeveee |l IFE | iini0.1,430,000 ... 98.253 | ..cccoevreenn. 1,405,018 | ........ccc.. 1,430,000 | .......ecc. 1,430,000 0 0 0 0....2.700 |...... 2.700 02/01/2013. | 09/01/2041.
882722 JX 0 |TEXAS STATE ...112.365 561,825 500,000 500,000 0 0 0 0]..513 ... 5.113 08/12/2009. | 10/01/2020.
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882722 VK 4 |TEXAS TRANSPORTATION COMMISSIO ...107.928 2,158,560 2,000,000 2,000,000 0 0 0 0]....3.823 |.... 3.823 09/22/2010. | 04/01/2023.
91412G QL 2 |UNIVERSITY OF CALIFORNIA ...102.200 3,755,850 3,675,000 3,691,731 0 (121) 0 0f...4.062 |... 3.990 12/03/2015. | 05/15/2033.
91417K N3 1 [UNIV OF COLORADO CO ENTERPRISE..........oocosmereeeererreeersnsesseisssessesmsssssssssessssssssssssssssssssssnsssssns | cvvneee | or | evevvceeed | eeeeAFE | triiinnnnnnn2,500,000 | ...... 96.479 2,411,975 2,500,000 2,500,000 0 0 0 0 3.039 3.039 01/16/2015. | 06/01/2027.
91523N MY 9 [UNIVERSITY OF WASHINGTON.........coiriiirierierinineireieieiensenssssssesensensesesssssssssssssssessessessessensensssssnses | aveniee | oo | svvneeend [ IFE | iiinn.5,577,866 | ... 95.079 5,376,717 5,655,000 5,579,948 0 2,082 0 01...3.404 | ... 3.501 02/03/2015. | 12/01/2034.
92428C JD 7 |VERMONT STUDENT ASSISTANCE COR .. 103.542 | e 1,760,214 | .............. 1,700,000 | ........cc.... 1,682,241 0 1,985 0 0f...3625 |.. 3.757 05/29/2014. | 06/15/2025.
928077 HS 8 |VIRGINIA PORT AUTHORITY ....cooomirirrrimcrirnrineresseseseresnenssssessenssesessssesssssssssssssssssssssssssssssasssnnes | eosnee | oo | seseessenens | eveee IFE | viiiii0002.2,000,000 | ... 99.194 ..1,983,880 2,000,000 2,000,000 0 0 0 0...3515 ... 3.515 03/05/2015. | 07/01/2027.
92812U Q4 3 |VIRGINIA HOUSING DEV AUTH 2014-A A ..100.117 | ... 4,333,927 | oo 4,328,862 | ........cc0.c 4,328,862 0 0 0 0f....3.500 |...... 3.495 11/21/2014. | 10/25/2037.
92817Q KR 2 |VIRGINIA RES AUTH INF REV BND SERIES 20 ...102.563 138,460 135,000 134,982 0 21 0 0...4470 |.... 4.487 06/09/2009. | 11/01/2016.
92817Q Q6 2 |VIRGINIA RES AUTH INF REV BND SERIES 20 ...107.982 809,865 750,000 750,000 0 0 0 0f...4130 |... 4.130 11/05/2010. | 11/01/2022.
928181  GY 6 |VIRGINIARES AUTH WTR & SEWER........oniiiirricrirnrrinerireesiressssenssnssssensssnessssssssssssssesssssssssssnss | eoenee | oo | cveneeeni | e IFE | riiii0222.2,000,000 | ... 96.440 | ...oooonee. 1,928,800 2,000,000 2,000,000 0 0 0 0f....3.820 ... 3.820 11/07/2012. | 11/01/2029.
93265P BT 5 |WALNUT ENERGY CENTER AUTHORITY 110.144 21,101,440 | e 1,000,000 | .......ccee.. 1,004,370 0 (750) 0 0f....5200 |...... 5.100 05/21/2010.| 01/01/2021.
935187 HJ 6 |WARREN COUNTY SCHOOL DISTRICT QZAB 2012........cvvvvernrrierrennerissnnsessssessssssssssssssssessssssssens | weesne | | eonereernnes | o TFE | viiirir00022.2,000,000 | ..... 99.901 ,998,020 2,000,000 2,000,000 0 0 0 0f...4185 |.. 4.185 [MN......| v 10,695 10/25/2012. | 11/15/2033.
93978P KP 1 |WASHINGTON ST HSG FIN COMMN SERIES 2011A ...107.447 ....1,545,000 11,553,231 0 (1,286) 0 0...4750 |..... 4.639 08/12/2011.| 07/01/2029.
93978P LL 9 [WASHINGTON ST HSG FIN COMMN SERIES 2012 ...106.003 ....1,325,000 | . 11,325,000 0 0 0 01....3.700 |.... 3.700 05/31/2012. | 07/01/2030.
93978P ML 8 |WASHINGTON ST HSG FIN COMMN SERIES 2012 ...101.866 2,000,000 2,000,000 0 0 0 01....3500 |.... 3.500 11/07/2012. | 07/01/2030.
93978X EM 8 |WASHINGTON ST HSG FIN COMMN 2011 SERIES ...106.563 0 0 0 0f...4.600 |..... 4,600 [AO...... | cervrrerrere 16,675 08/24/2011. | 10/01/2033.
940858 L4 3 |WASHOE COUNTY NEVADA SCH DIST ...110.884 . 0 0 0 0[....5220 |.... 5.220 |JD....... 4,350 52,200 | 10/28/2009. | 06/01/2019.
956704 YL 8 |WEST VIRGINIA ST UNIV REVENUES TXBL-REF& o2 |l AFE .. 2,000,000 99.313 2,000,000 2,000,000 0 0 0 0]...4338 |.... 4.338 |AO...... cernnenenn 21,690 01/30/2013. | 10/01/2042.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 296,198,063 XXX 302,456,569 295,922,391 295,995,555 0. .(105,944) 269,074 0 XXX XXX [ s 3,121,058 XXX XXX
U.S. States, Territories & F i (Direct and - Other Loan-Backed and Structured
54627R _ AH 3 |LOUISIANA LOC GOVT ENVRNMNTL 2014-EGSL A | ....... ‘ ‘ AAAAAAAAA 2 | AAAAAA 1FE | e 2,385,668 |...102.384 2,443,153 2,386,264 2,386,112 0 480 0 0]....2.860 |...... 2.861 07/29/2014. | 08/01/2028.
1499999. U.S. States, Territories - Other Loan-Backed and Structured Securities. 2,385,668 XXX 2,443,153 2,386,264 2,386,112 0 480 0 0 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 298,583,731 XXX | 304,899,722 298,308,655 298,381,667 0 s (105,464) 269,074 0 XXX XXX XXX XXX
U.S. Political ivisi of States, Territories & F i (Direct and d) - Issuer Obli
004284 B6 1 |ACALANES CA UNION HIGH SCH DIS........ociiiiiiiriiiniiciissiiseiie s ssssnenss | cesiens JO 1] 1FE | 2,355,000 | ..... 95.596 2,251,286 2,355,000 2,355,000 0 0 0 0....2931 |... 2.931 05/03/2013. | 08/01/2024.
213248 BB 2 [COOK CNTY IL SALES TAX REV......ciiiiriiieriiriiieseisssissesisssiisesssissssssssssssssssssssssssssssssssssssnnss | svvsns | oo | coeneees 1] 1FE 1,445,000 |...102.853 | .............. 1,486,226 | ............. 1,445,000 | ............. 1,445,000 0 0 0 0f...535 |... 5.354 07/12/2013.| 11/15/2035.
623040 HH 8 [MT SAN ANTONIO CA CMNTY CLG DI 2013 SERI [SUSPTORN VR ISP I 1FE .750,000 |...108.135 811,013 750,000 750,000 0 0 0 0]...4.103 |...... 4.103 07/10/2013. | 08/01/2023.
736688 FN 7 |PORTLAND COMMUNITY COLLEGE DIS.........cocosiviiiriiriciiisciisssisecisseisssissessssssnssssssssnnieans | ceveeas [ 2 | 1FE | 2,169,000 |...109.064 2,181,280 2,000,000 2,139,674 0 (15,647) 0 0f...4810 |... 3.744 01/30/2014. | 06/01/2027.
890125 WX 1 |TOMS RIVER NJ BOARD OF EDU.......ciiiiuiiiiiiiiiiissiiissnsissnissssessssssssssssssssssssssss s ssssssssesssssnies| soniens o I 1] 1FE | e 2,380,000 | ..... 99.051 2,357,414 2,380,000 2,380,000 0 0 0 0]...3122 |..... 3.122 05/01/2013. | 07/15/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 9,099,000 XXX 9,087,219 8,930,000 9,069,674 0 (15,647) 0 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 9,099,000 XXX 9,087,219 8,930,000 9,069,674 0 (15,647) 0 0| XXX XXX XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Agencies and Authorities of and Their U.S. Political Subdivisions - Issuer Obli
05914F  JL 5 |BALTIMORE COUNTY MARYLAND.......coccosiiiumriimriimsnisneniieesiasesissesessesissssssessssessssessssssssssesssssssenns | sesiens . 104547 | 4,181,880 | ..coovrvenen 4,000,000 3,999,134 0 93 0 0f...3810 |... 3.813 11/09/2010. | 11/01/2023.
076523 AA 7 |CITY OF BEDFORD VIRGINIA LESSEE - APPALA..........coocviiriinriisniiinsiiississssisssssssisensssssssssninss. | evvies | e | covneees 2. ..100.026 | .............. 1,610,419 | oo 1,610,000 | .............. 1,610,000 0 0 0 0f...7.810 |..... 7.811 06/07/1996. | 05/01/2026.
313373 KN 1 |FEDERAL HOME LOAN BANK ...113.831 3,414,930 3,000,000 3,079,798 0 (6,110) 0 0]...4375 |... 4.057 06/22/2011. | 04/28/2026.
33803W AA 7 |FISHERS LANE ASSOC LLC US GOVT LEASE BAC.........coouiiiiiinniniiseiisisiississssisensssssissnesns | conniee | oo | cevvea 2 ...100.208 5,010,400 5,000,000 5,083,085 0 (8,518) 0 0f....3.666 ... 3.460 12/16/2014. | 08/05/2030.
452024 HF 2 |ILLINOIS MUNICIPAL ELEC AGENCY. JUO I 110,967 | e 1,109,670 | ..ccovenecen 1,000,000 | ...coooneve 1,000,000 0 0 0 0 5.599 5.599 |FA....... 23,329 55,990 | 11/19/2010.| 02/01/2021.
452151 LD 3 |ILLINOIS STATE. ... ssssssssss s ssssssssssssssassoses. | seveeas . . 101.956 | e 1,019,560 | .............. 1,000,000 985,032 0 5,691 0 0f...4350 ... 5.016 [JD..occs | v 3,625 | oo 43,500 |03/16/2010. [ 06/01/2018.
593334  LC 3 |MIAMI-DADE CNTY EDU FACS AUTH......ccooomiriimrrieriineniisesiesesiisenieessisssssssssssessssssssssssisssssssssinns | onenes | oo | eevssereens | coeee IFE | ciiii0000..1,500,000 | ...... 97.688 ....1,500,000 .1,500,000 0 0 0 0]....2.958 | .. 2.958 11/29/2012. | 04/01/2021.
658203 V7 6 |NORTH CAROLINA ST MUNI PWR AGY #1 CATAWB.........c.coovviinniiininniiisnsisnniisssssssisssnisssesnnins | eoviene | oo | coneviesnnens | e IFE | aiiinnn22.1,090,000 | ... 97.404 | ... . . ....1,090,000 | . .1,090,000 0 0 0 0...3742 |... 3.742 11/30/2012. | 01/01/2029.
677521  HN 9 [STATE OF OHIO ULT GO. ..110.623 5,531,150 5,000,000 5,000,000 0 0 0 0...4.461 |... 4.461 11/23/2010. | 08/01/2022.
74529)  NX 9 |PUERTO RICO SALES TAX FIN CORP.........coovuurrimriiierieneiinnisseississsssssssnssssssssessssssssssssssenns | coenens | oo | ceveveenn ] | eeeOFE | ciii0..620,070 | ... 56.644 | ... .566,440 | .. ...1,000,000 |. 566,440 2,993 280,911 0 6.020 21,875 52,500 | 08/20/2013. | 08/01/2040.
841215 AA 4 |SOUTHAVEN CMBD CYCLE GEN LLC ...103.918 2,817,228 2,711,011 2,711,011 0 0 0]...3.846 |... 3.846 |FA......| coovrrrennene 39,389 | .o 104,265 | 08/06/2013. | 08/15/2033.
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880591 CU 4 |TENN VALLEY AUTH SERIES E POWER BONDS ...109.642 82,232 75,000 76,532 (727) 0 0f...6250 ... 5.137 11/30/2004. | 12/15/2017.
977100 CU 8 |WISCONSIN STATE . 101.363 | oo 1,657,285 | ....ccocvvenes 1,635,000 | ...ccooerree 1,635,000 0 0 0f....3.939 |.. 3.939 11/06/2012. | 05/01/2030.
977100 CV__ 6 [WISCONSIN STATE ..101.110 ....1,000,000 0 0 0]...4.019 |.... 4.019 ..40,190 | 11/06/2012. | 05/01/2031.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation XXX ..29,621,011 (6,578) 280,911 0 XXX XXX ..1,266,435 XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Oblig and Autt Backed
31340Y 4Z 9 |FHLMC REMIC 93 H ...102.653 5,716 5,568 5,562 0 (10) 0 0]....8500 |.... 8.162 04/14/1993. | 11/15/2020.
31358P HV 2 |FNMA REMIC G92-35 EB ..110.109 33,233 30,182 30,078 0 (10) 0 0f....7.500 |..... 7.553 05/07/1993. | 07/25/2022.
31358Q EU 5 |FNMAREMIC 1992-162 D 112,184 159,454 142,136 140,748 0 290 0 01....7.000 |... 7.349 03/04/1996. | 09/25/2022.
3136A1 NZ 4 | FANNIE MAE 2011-96 NB ...106.254 2,762,604 2,600,000 2,652,538 0 (12,952) 0 0f....4.000 |..... 3.494 02/07/2014. | 09/25/2040.
3136A6 P9 9 |FNR2012-76 VG 107457 | e 1,919,682 | ....ccccoeon. 1,786,466 | .............. 1,900,558 0 (22,837) 0 0 2.536 09/02/2014. | 03/25/2029.
3136A6 TH 7 |FNR2012-63 MW. ...106.580 8,948,457 8,396,000 9,195,934 0 (82,383) 0 0 .....4.000 |...... 2.762 08/03/2012. | 05/24/2034.
3136A8 DP 2 |FANNIE MAE 2012-104 V. ..101.971 6,841,033 6,708,802 7,061,359 0 (44,827) 0 0].....3.500 |..... 2.396 08/06/2012. | 02/25/2038.
3136A9  2W 7 |FNR2012-118 VB......oooiiiiiiriicciiceiecieseiesinsisssisssssssssssssssesssssssssssssaesssssssssesssnssssssssnsnnes | onenes | oo | conveeni | wovnereens | 005,200,000 | .o 98.135 | oo 4,906,750 5,000,000 5,153,161 0 (15,267 0 0f....3.000 |...... 2.621 10/15/2012. | 10/25/2032.
3136A9 LC 0 |FNR2012-114VG ...102.636 3,079,080 3,000,000 3,163,709 0 (20,930 0 0].....3.500 |..... 2.762 10/17/2012. | 09/25/2029.
3136A9 V7 0 |FNR2012-124 VM ...102.034 3,539,559 3,469,000 3,690,933 0 (16,720 0 0f....3.500 |...... 2.839 12/18/2012. | 10/25/2029.
3136AG HV 7 |FANNIE MAE 2013-94 CV ...104.167 2,382,911 2,287,587 2,276,222 0 1,344 0 0[....3500 |...... 3.508 08/14/2013. | 07/25/2033.
3136AJ PY 6 |FANNIE MAE 2014-19 VK ..109.712 2,194,240 2,000,000 2,129,351 0 (14,214) 0 0f...4.500 |.... 3.579 04/17/2014. | 04/25/2034.
3136AJ W7 7 [FANNIE MAE 2014-29 VG......cooovrvernrecrerrecsnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssens | sveine | o0 | vvnneer | weessneend | cvvvrernnnnnn 1,678,593 | ... 94.939 ..1,690,864 0 6,005 0 01.....3.000 |... 3.606 05/15/2014. | 02/25/2033.
3137AG  DP 2 [FHR 3947 PB L1977 ,526,337 0 (4,114) 0 0f...4.500 |..... 4.058 03/14/2012.| 10/15/2041.
3137AR WS 1 [FHR4073HC ...100.526 .4,625,700 | .. . . 0 (46,401) 0 0f....3.500 |...... 2.240 08/06/2012. | 03/15/2035.
3137B1  KJ 0 |FHLMC MULTIFAM STRU PASS THRU 4194 VM 2,357,242 2,402,000 2,293,868 0 6,967 0 0.....3.000 |... 3475 05/19/2014. | 02/15/2030.
3137B3  4W 5 |[FHR4215LV 2,732,609 2,726,090 2,716,286 0 599 0 0f....3.500 |...... 3.560 08/21/2013. | 04/15/2033.
3137BC  UR 7 [FREDDIE MAC 4376 VD.......ccoooiiriiiiriiiniiiinciiinsiisceiissiissssssssissssssssssssssssssssssssssssssssssssnssssnsssnesoses | coveeee [ oo | connneni | evveennees | eriiiiennnnn 2,634,965 | ... 99.283 2,652,551 2,671,701 2,638,046 0 2,332 0 0{....3.000 ... 3.145 08/27/2014.| 09/15/2027.
31392D 2B 7 |FNMA2002-59 ZB .. 113.736 3,243,614 2,851,880 2,806,686 0 (4,245) 0 0f.....6.000 |...... 6.407 08/27/2002. | 09/25/2032.
31392R  WT 4 |FHLMC 24927 2110662 | e 1443134 | .............. 1,304,096 | .............. 1,261,427 0 1,241 0 0f....5500 |...... 6.498 08/19/2002. | 08/15/2032.
31393A 5P 8 |FNMA 2003-43 PE .. 109.248 | ... 1,777,068 | .............. 1,626,636 | ............. 1,614,461 0 3,366 0 0{....5500 |...... 5.708 09/19/2003. | 05/25/2033.
31393N  4A 4 |FHLMC 2589 GM ..110.779 3,144,541 2,838,580 2,828,709 0 1,087 0 0....5.500 |...... 5.620 04/11/2003. | 03/15/2033.
31398Q  TQ 0 |FREDDIE MAC 3747 HX ...100.447 5,472,326 5,000,000 5,218,595 0 (33,185) 0 0f...4500 |.... 3.724 225,000 | 11/01/2013. | 11/15/2039.
31398Q UG 0 |FREDDIE MAC 3747 PW. ...104.873 2,097,468 2,000,000 2,046,827 0 (6,800) 0 0 ....4.000 |...... 3.599 |MON... | .ccooreeerne8,667 | oo 80,000 | 12/18/2013. | 10/15/2039.
31405W QT 5 |FNMA POOL 801566 ...103.543 45,610 44,049 44,030 0 (30) 0 0]....5.000 |...... 4.904 08/25/2005. | 01/01/2020.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX | s 69,481,783 | ............ 66,536,854 68,699,340 0 (301,694) 0 0 XXX 2,620,865 XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obli and Authoriti ial Mortgage-Backed
05490R  AA 4 |BANC OF AMERICA MERRILL LYNCH 2015-ASTR ...102.537 3,076,110 3,000,000 3,084,742 0 (2,294) 0 0 3.533 38,190 | 07/24/2015. | 07/14/2037.
3136AE  TT 4 |FANNIE MAE 2013-54 BA .. 100.957 | oo 4,238,130 | ..ocvvvennc 4,197,955 | ...ccoooucc 4,314,644 0 (9,799) 0 0f....3.000 |...... 2.643 04/26/2013. | 06/25/2043.
3137B1 U7 5 [FHLMC MULTIFAM STRU PASS THRU KSOT A2.......covvumrrriisnnriesssrisssssssssessesssssssssssesssssnsens | ovvseee | oo | veeveinni | vnneerenT | 3,059,937 | ... 99.465 2,983,950 3,000,000 3,042,538 0 (6,734) 0 0...2522 |.... 2.270 05/02/2013. | 01/25/2023.
3137B2 PC 8 |FHR4212CB ...108.033 2,160,663 2,000,000 2,086,592 0 (11,267) 0 0 3.322 05/21/2014. | 02/15/2039.
3138L4 EQ 2 |FANNIE MAE AM3742 ...101.072 2,021,449 2,000,000 1,899,959 0 11,217 0 0].....3.150 |..... 3.967 08/15/2013. | 09/01/2025.
3138L4 J3 8 |FANNIE MAE AM3881 .. 106.239 | ... 2,124,553 | .oocoevvennne 1,999,787 | .............. 1,976,607 0 2,911 0 0f....3.830 ... 4.047 09/05/2013. | 08/01/2025.
3138L4 S2 0 |FANNIE MAE AM4136, ...103.309 2,066,177 2,000,000 1,943,230 0 6,333 0 0[....3.370 |..... 4.109 09/05/2013. | 08/01/2023.
36230T B2 7 |GN 758157, ..114.514 6,851,805 5,983,399 6,631,079 0 (25,453) 0 0]....4550 |... 3.494 01/12/2015. | 05/15/2038.
38378N  3J 0 |[GNMA 2014-67 DE ...102.826 5,141,300 5,000,000 4,970,377 0 2,398 0 0....3.700 |...... 3.780 05/21/2014. | 11/16/2046.
38378X SU 6 |GNMA 2014-150 C ...102.960 5,148,000 5,000,000 5,146,684 0 (18,941) 0 0f.....3.400 |...... 2917 03/26/2015. | 12/16/2049.
43232E  CU 1 |HSG FIN AUTH OF HILLSBOROUGH.........ccccimmmriiiinnniiiissnsiiisssnsissssssssssssssssssssssssssssssssssssssssssssnses | svvveee | oo | soeeneed [ oo IFE | 1100000000..2,000,000 | ... 99.872 | oo 1,997,440 2,000,000 2,000,000 0 0 0 0].....3.600 |... 3.600 12/19/2012. | 12/01/2032.
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914692 X6 0 |UNIV OF NEW MEXICO HOSPITAL 98.548 2,463,700 2,500,000 2,500,000 0 0 0 0 3.532 2,698 52,980 | 05/07/2015. | 06/20/2032.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities XXX s 40,273,277 | ............ 38,681,141 39,596,452 0 (51,629) 0 XXX | XXX [ s 107,670 | ......... 1,216,475 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: XXX | s 140,294,378 | .......... 134,839,006 | .......... 137,631,824 | ............. (55,781) (359,901) 280,911 XXX | XXX | e 635213 | ......... 5,103,775 XXX XXX
Industrial & Miscell; (Unaffiliated) - Issuer Obli
00003# AB 9 |AS&E TELEVISION NETWORKS LLC ...101.158 2,023,160 2,000,000 2,000,000 0 0 0 0f....3630 |.. 3.630 [FA.....| oo 26,015 | oo 72,600 | 08/22/2012. | 08/22/2022.
00037B  AB 8 |ABB FINANCE USA INC 98.908 | ..cccovvreene. 1,978,160 | ..o 2,000,000 | ...cvveveeeee 1,976,290 0 3,327 0 0f....2875 |... 3.082 [MN...oo. | o 8,465 | ..orrvvrnnn 57,500 | 05/04/2012. | 05/08/2022.
00101J  AF 3 |ADT CORP. 90.285 2,527,980 2,800,000 2,753,309 0 5957 0 0....3.500 |.... 3.783 45,189 98,000 |06/25/2013. | 07/15/2022.
00103y  AF 8 |AES RED OAK SENIOR SECURED BONDS ...107.500 5,375,000 5,000,000 5,000,000 0 0 0 01....9.200 |.... 9.306 |FMAN. | ....ccccevees 39,611 | oo 460,000 | 09/26/2000. | 11/30/2029.
001055 AJ 1 |AFLACINC ..105.583 | ... ..1,055,830 | .. ....1,000,000 11,017,271 0 (2,473) 0 0 40,000 |04/16/2012. | 02/15/2022.
001055 AL 6 |AFLACINC ...103.168 3,095,040 3,000,000 3,085,367 0 (9,993) 0 0]....3625 |......3.193 [JD...cc. | oovvvvreenn 4,833 | 108,750 | 08/29/2014. | 06/15/2023.
001192 AG 8 |AGL CAPITAL CORP. ...107.368 3,221,040 3,000,000 3,014,579 0 (3,580) 0 0 .157,500 | 08/28/2009. | 08/15/2019.
00139P  AA 6 |AIG SUNAMERICA GLOBAL FIN IX 144A ..128.175 96,131 75,000 83,590 0 (312) 0 0 5,175 | 11/30/2004. | 03/15/2032.
00228# AA 0 |AV CINGULAR LLC CINGULAR WIRELESS LLC ...115.826 2,837,307 2,449,637 2,502,362 0 (7,641) 0 0....7.450 |.....6.873 |[MON... | oo 8,111 | 182,498 | 12/16/2005. | 08/15/2021.
00287Y AQ 2 [ABBVIEINC 98.860 1,977,200 | .. ....2,000,000 .1,996,686 0 186 0 0 36,000 | 05/05/2015. | 05/14/2025.
00440E  AC 1 |ACE INAHOLDINGS INC . 142.344 L ..7,117,200 5,000,000 5,609,649 0 (25,202) 0 0 06/05/2002. | 08/15/2029.
00751Y  AC 0 |ADVANCE AUTO PARTS INC 201977 | e 1,019,770 | oovvverecn. 1,000,000 | ...covvnevne 1,017,625 0 (1,903) 0 0 01/29/2014. | 12/01/2023.
008252 AM 0 |AFFILIATED MANAGERS GROUP INC ...101.542 2,030,840 2,000,000 2,003,143 0 (318) 0 0 02/07/2014. | 02/15/2024.
008548  AE 9 |AGUA CALIENTE BAND OF CAHUILLA INDIANS 1 99.221 137,917 139,000 139,000 0 0 0 0 11/15/2006. | 10/01/2016.
00912X  A# 1 |AIRLEASE CORPORATION SENIOR UNSEC NOTES ...102.360 3,070,788 3,000,000 3,000,000 0 0 0 0 10/01/2013. | 01/15/2019.
009363 AQ 5 |AIRGASINC 98.590 | ..o 1,971,800 | ........cc... 2,000,000 | ..oocovvveenee 1,996,658 0 334 0 0 06/12/2014.| 07/15/2024.
013078 AA 8 |ALBERTO-CULVER COMPANY 110.822 ..1,108,220 ....1,000,000 999,803 0 39 0 0 |.....5.150 |.....5.155 [UDuvves | vevvrrerrreni,292 | v 51,500 | 05/18/2010. | 06/01/2020.
015271 AG 4 |ALEXANDRIA REAL ESTATE EQUITIE 98.548 | ... ,970,960 | .. ....2,000,000 | .....c.c.ccc. 1,998,396 0 90 0 0 37,750 93,000 |07/09/2014. | 07/30/2029.
018522 E# 5 |ALLETEINC 91.832 [ oo 918,320 | ..ccoon. 1,000,000 | ........cc... 1,000,000 0 0 0 0 14,756 32,000 | 07/02/2012. | 07/15/2026.
018522  J* 4 |ALLETEINC 92.108 | ... 1,842,160 2,000,000 2,000,000 0 0 0 0 22,024 | ......cccc. 74,592 | 09/16/2014. | 09/15/2029.
018522  K* 2 |ALLETE INC FIRST MRTGE BONDS, 98.990 2,969,685 3,000,000 3,000,000 0 0 0 0 31,202 0 | 09/24/2015. | 09/16/2030.
01885@ AB 2 |ALLIANCE RESOURCE OPERATING PARTNERS LP ...108.830 ..1,088,299 0 0 0 0 ...933 06/26/2008. | 06/26/2018.
02005N AV 2 |ALLY FINANCIAL INC. ..102.375 | ... ,535,625 | .. . 0 2,266 0 0 . 9,432 09/24/2014. | 09/30/2024.
023770  AA 8 |AMERICAN AIRLINE 15-1 B PTT 2015-1 A 96.934 | ............. 1,899,482 | .............. 1,959,562 | .............. 1,959,562 0 0 0 0....3375 |... 3373 [MN......| oo 11,023 03/02/2015. | 05/01/2027.
023770 AB 6 |AMERICAN AIRLINE 15-1 B PTT 2015-1 B. 97.331 933,479 959,077 959,077 0 0 0 0 ..22,179 | 03/02/2015. | 05/01/2023.
02377A  AA 6 |AMERICAN AIRLINES 2014-1 A PT TRUST. 99.697 3,286,398 3,296,386 3,296,386 0 0 0 0 127,048 | 09/02/2014. | 10/01/2026.
02377B  AB 2 |AMERICAN AIRLINES 2015-2 AA ..101.000 | oo 1,010,000 | ....oouece. 1,000,000 | ... 1,000,000 0 0 0 0 0 | 09/10/2015. | 03/22/2029.
02401@ AA 7 |AMERICAN ASSETS TRUST LP SNR UNSEC NOTES 99.105 2,973,144 3,000,000 3,000,000 0 0 0 0 .040 |JAJO...| ...ccec.e.. 20,537 | . 121,200 | 10/31/2014. | 10/31/2021.
025816  AX 7 |AMERICAN EXPRESS ..107.144 2,142,880 2,000,000 2,000,311 0 (174) 0 0f....5.150 ... 6.140 [FA ..o | v 42,025 | ..o 123,000 | 08/23/2007. | 08/28/2017.
025816  BJ 7 |AMERICAN EXPRESS 98.375 .983,750 .1,000,000 0 0 0 0 6,644 11/05/2014. | 01/01/9999.
025816 BL 2 |AMERICAN EXPRESS 95.000 | .... .950,000 | .. .1,000,000 0 0 0 0 02/25/2015. | 01/01/9999.
02581F YE 3 |AMERICAN EXPRESS CENTURION BK ..107.158 2,143,160 2,000,000 1,998,951 0 570 0 0 09/10/2007. | 09/13/2017.
025932 40 1 |AMERICAN FINANCIAL GROUP ...104.240 2,084,800 2,000,000 2,000,000 0 0 0 0 06/07/2012. | 06/12/2042.
026074 AA 2 | AMERICAN FINANCIAL GROUP. LA21375 | s 1,213,750 | .cvvvenecen. 1,000,000 | .............. 1,000,000 0 0 0 0 06/10/2009. | 06/15/2019.
026609 AC 1 |WYETH DEBENTURES ..125.794 94,346 75,000 78,924 0 (421) 0 0 11/30/2004. | 03/01/2023.
029163 AD 4 |MUNICH RE AMERICAN CORP SENIOR NOTES SER ...128.359 96,269 75,000 78,064 0 (182) 0 0 11/30/2004. | 12/15/2026.
03027W  AJ 1 |AMERICAN TOWER TRUST | 144A 97.348 | ..............1,654,916 | .............. 1,700,000 | ...coooneee 1,700,000 0 0 0 0 03/06/2013. | 03/15/2023.
03040W AB 1 |AMERICAN WATER CAP CORP. ...107.105 3,850,000 3,850,678 0 (349) 0 0 06/18/2008. | 10/15/2017.
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03040W AL 9 | AMERICAN WATER CAP CORP........comsirrrierrrrismenressissssessmsessssssesssssssessssssnessssssnssssssssssssssssessenns | ooeeene | oo | cvveenee] [ oeeeee 1FE ..1,993,340 |...101.580 2,031,600 2,000,000 1,993,595 0 255 0 0]....3.400 |...... 3.441 08/10/2015. | 03/01/2025.
03073E  AJ 4 |AMERISOURCEBERGEN CORPORATION.........cooumiiimiirriiinnninnissississississississississssssssssssessnnss | oenees oo | coveeeee e 1FE ..2,068,340 |...101.968 2,039,360 2,000,000 2,042,646 0 (6,833) 0 0....3.500 |...... 3.084 01/19/2012. | 11/15/2021.
03076C  AE 6 |AMERIPRISE FINANCIAL INC.......oocoorrriemmrreiemsrressssssssssseesssssssesssssessssssssssssssssssssssesssssssessssnes | oeeeene | oo | weseseeseeses | ceeeee 1FE 1,261,243 | .. 111.052 | oo 1,388,150 | covvoves 1,250,000 | ..o 1,255,426 0 (1,128) 0 0].....5.300 |..... 5.184 03/09/2010. | 03/15/2020.
03076C  AF 3 | AMERIPRISE FINANCIAL INC.......cooviiiiiiiiiiieiieiiciiceieniesiesiesiesiesiessesssssessessisssssssssssssssisssnnss. | oeviens | oo | cossinnins | covees 1FE | .... ..3,664,007 |...104.108 3,799,942 3,650,000 3,662,154 0 (1,346) 0 01...4.000 |...... 3.949 02/05/2014. | 10/15/2023.
031162 AX 8 [AMGEN INC.....oooueirieiirrciicreeiiseseiissssssssse s ssssssessssssnennes | sovenne | oo | coveesessnnns | coveee 2FE 998,280 |...109.640 | .....oceeeves 1,096,400 | ..o 1,000,000 999,492 0 190 0 0]....6.150 |...... 6.173 05/20/2008. | 06/01/2018.
031162 BG4 |AMGEN INC......oooveeieeereerceeeie e ssssssssssssssssssnssssssssssssesssssssssnsesssnsins | ovvenne | oo | senreereed | eviens 2FE 2,002,140 |...105.191 2,103,820 2,000,000 2,001,261 0 (202) 0 01....4.100 |...... 4.087 06/28/2011. | 06/15/2021.
037411 AW 5 [APACHE CORP........cmmirrriiirniisirrsrisssssssssessss st sssssssesssssssssssssssesssssssessssssessssssesssssssssessens | wovene | o | cvoneeend [ cvveee 2FE 841,160 |..... 84.572 676,576 800,000 837,862 0 (820) 0 01....5.100 |...... 4.768 08/25/2011. | 09/01/2040.
038222 AF 2 [APPLIED MATERIALS INC......cviuiiiiiiiieiienieiesieissise s sessesssessessessensensenssssssnsannies | wenee | oo | eevseeesnenns | weees 1FE ..1,003,580 |...106.941 | .............. 1,069,410 | coovvveennne 1,000,000 | ..ooovvenenne 1,002,170 0 (347) 0 0]....4.300 |.... 4.255 06/30/2011. | 06/15/2021.
038222 AJ 4 |APPLIED MATERIALS INC.....covrrverirrrriirneerisnsessisessessssssesssssssssssesssssssessssssnessssssnessssssnesssssnens | eovene | o | vvneennd [ cvvees 1FE ,992,760 |...100.433 2,008,660 2,000,000 1,992,923 0 163 0 0].....3.900 |.... 3.944 09/21/2015. | 10/01/2025.
039483 AT 9 [ARCHER-DANIELS-MIDLAND..........ceooiiiiiiiiiiiiisiisisssiississiiesiesssssssssesssessessssssssesssssassiensiansies | woenees | oo | sevisessnnees | weees 1FE | .... .5,111,644 | ..118.776 5,938,800 5,000,000 5,088,055 0 (3,054) 0 0]....5.935 |..... 5.770 12/16/2005. | 10/01/2032.
040555 CM 4 |ARIZONA PUBLIC SERV CO......corvrvirmmmirismmrsiisnessesssesssssmesssssssessesssssssssssesssssssessesssneesssssnnessssses | wovene | | wooneeres 1] AFE | o 2,009,160 |...111.540 2,230,800 2,000,000 2,008,515 0 (166) 0 0].....5.050 |... 5.020 08/22/2011. | 09/01/2041.
04317@ AF 5 |ARTHUR J GALLAGHER & CO SERIES H 2 4,000,000 |..... 98.230 | .coovvrinnns 3,929,200 | ..cvvrinnn 4,000,000 | ...cccoeues 4,000,000 0 0 0 0]...4.580 |... 4.580 02/27/2014. | 02/27/2024.
046003 JU 4 |ASSOCIATES CORP OF N AMERICA DEBENTURES 2112296 | s 8,506,422 | .....covvenn. 7,575,000 | ..ooervvennne 7,909,507 | oovvvvernrriiriend (V) I (106,811) 0 0].....6.950 |.... 5.251 04/03/2003. | 11/01/2018.
04621W  AC 4 |ASSURED GUARANTY ..104.978 2,624,450 2,500,000 2,514,470 0 (1,349) 0 01....5.000 |...... 4.916 06/17/2014. 07/01/2024.
05279%% AH 2 |AUTOLIV ASP INC SER D GTD SRNT ..101.500 3,045,000 3,000,000 3,000,000 0 0 0 01...4.240 |...... 4.240 04/23/2014. | 04/23/2026.
05279%# AJ 8 |AUTOLIV ASP INC SERE GTD SRNT ...100.185 2,504,625 2,500,000 2,500,000 0 0 0 0]..4.440 |.... 4.440 04/23/2014. | 04/23/2029.
05330K AA 3 [AUTO METRO PUERTO RICO AUTOPISTAS LLC 14......crvierrrrrirecnrissnessisnssssssssessessssessessneenees | coneeee [ oo | ceevvenns 2 ..3,000,000 |..... 83.113 2,493,390 3,000,000 3,000,000 0 0 0 0]....6.750 |..... 6.807 08/02/2013. | 06/30/2035.
053611 AF 6 [AVERY DENNISON CORP........coviririiriiiiieeieiieeieeiesiesiesiesiessessesiessessessenssssssesssesssesssesssesssens | wenees | oo | eeeseessneens | woees 2FE | e 1,002,230 |...107.716 | ...cccovevene 1,077,160 | .coovvennne 1,000,000 | ..ooovvenenne 1,001,101 0 (223) 0 0]...5375 |.... 5.346 04/08/2010. | 04/15/2020.
053611 AG 4 |AVERY DENNISON CORP.........ccooviiriiriiieriiesiieniiiesiissisesisssssisesssssssse s ssssssssssssssssssensssns | ceniis | oo | sooeerssnnns | coveee 2FE 599,388 |..... 97.496 584,976 600,000 599,538 0 55 0 01...3.350 |...... 3.362 04/03/2013. | 04/15/2023.
05366# AG 8 |AVIATION CAPITAL GROUP CORP SERIES B 2 1,000,000 |...105.335 | ......cccceoee 1,053,350 | ..o 1,000,000 | ...covevneee 1,000,000 0 0 0 0]....6.540 |...... 6.540 04/08/2010. | 04/08/2017.
05366# AH 6 |AVIATION CAPITAL GROUP CORP SERIES C 2 1,000,000 |...110.000 | .....c.cccoon. 1,100,000 | ...cccovevene 1,000,000 | ..ocovvennane 1,000,000 0 0 0 0....7.200 |...... 7.200 04/08/2010. | 04/08/2020.
05379B AN 7 |AVISTA CORP. [EVSSTORN VR DUURRROONY I AFE | oo 1,993,320 |...109.195 2,183,900 2,000,000 1,998,140 0 696 0 0 5.992 |JD....... 9,917 03/27/2008. | 06/01/2018.
054937  AF 4 |BB&T CORPORATION SUB NOTES.........cocooiiiiriiriiieriisssiieseissssiisssiesssssssisssssssssssssssssssssssess | ceviens O [T R LL51= [ 72,862 |...109.325 81,994 75,000 74,277 0 165 0 0 5.533 11/30/2004. | 11/01/2019.
05523U  AK 6 |BAE SYSTEMS HOLDINGS INC 144A...........coosimvrinneieirneniesisssessisssssssssssssssssssesssssssssssssssssssssnsesss | eoveeee | oo | weseneevseses | coeeee 2FE ..3,996,940 |...100.033 ....4,000,000 3,997,496 0 439 0 0]....3.800 |... 3.808 06/15/2015. | 10/07/2024.
057224  AZ 0 |BAKER HUGHES INC.......ccoooiiiiiitiiiriiiiisies i ssssssssssssesssssesssnnsies. | ceniis | oo | svssenssnens | cenees 1FE | ... ..1,071,080 |..... 99.715 | ................997,150 | ..............1,000,000 | .............. 1,065,521 0 (1,386) 0 0]....5.125 |...... 4.675 08/30/2011. | 09/15/2040.
059438  AH 4 |BANK ONE CORP SUB DEBENTURES..........cosmmriemimrreiimmrresimssrsssssssnesssssessessssssssssssnesssssssesssssnens | wovee | o | coveevessan | coveee 2FE 89,419 |..127.214 75,000 84,384 0 (602) 0 0]...7625 | ... 6.030 11/30/2004. | 10/15/2026.
060505 DH 4 |BANK OF AMERICA CORP JRVOPORN IO OO IO 2FE | o 1,995,500 |...106.387 2,127,740 2,000,000 1,999,065 0 518 0 0.....6.000 |...... 6.030 08/20/2007. | 09/01/2017.
06051G  FS 3 |BANK OF AMERICA.........ovviiurriceireeisseseesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnnns | seveees O SPURSIRN I 2FE | oo 1,018,000 |...101.682 | ...cooevvenee 1,016,820 | ..oocovevees 1,000,000 | ..oocovernee 1,017,723 0 (277) 0 0]....3.875 | ... 3.654 10/14/2015. | 08/01/2025.
064058 AD 2 |BANK OF NEW YORK MELLON.......ccooomiiuiriinniieiiissiiesiisssisessisesssssssssssssesssnsssssesssssssssssssnennes. | eenvene | oo | covenenn ] | v 2FE | ..............2,000,000 |..... 98.834 .1,976,680 2,000,000 2,000,000 0 0 0 0]...4.950 |... 4.950 04/23/2015. | 01/01/9999.
06406H CQ 0 [BANK OF NEW YORK MELLON........commmvvieirrriirnnniisrnnssssssnessssssssssssssessesssssssssssssssssssensssssnsnssess | oonneee | oo | cvveenned [ ornine 1FE ..105.019 | ... ..1,680,304 | .............. 1,600,000 | ...cocevnee 1,621,987 0 (1,819) 0 0]....3.950 |... 3.781 01/24/2014. | 11/18/2025.
06406H CX 5 |BANK OF NEW YORK MELLON........ccoovuimiiiiiriiiiiisiinssiis et sssessssesssssssssssssssesssssssssesssnsssenens | oneees | oo | cevsenenisnns | ceeee 1FE ...100.260 3,509,100 3,500,000 3,489,228 0 1,053 0 0]....3.250 |...... 3.291 09/04/2014.| 09/11/2024.
070101 G@ 3 |BASIN ELECTRIC POWER COOP 2015 SERIES A JUVSOOORN VR DUUSRPRPION PO 12| ... . ...107.886 5,394,305 5,000,000 5,000,000 0 0 0 0]...4740 |..... 4.740 07/07/2015. | 07/15/2044.
O7177M  AA 1 [BAXALTAINC T44A. .. ...ttt bbb | ceiini IO 1. 2FE | o 3,476,340 |..... 99.492 3,482,220 3,500,000 3,477,358 0 1,018 0 0.....4.000 |...... 4.083 06/18/2015. | 06/23/2025.
07274E  AG 8 [BAYER US FINANCE LLC T44A........ooovieiriineniesressisssesssssessessssssssssssssssssssssssssesssssssssssssssneens | soeeees U0 [SPURNN I 1FE | ... ..1,980,220 |...100.754 2,015,080 2,000,000 1,982,306 0 1,696 0 0]....3375 |..... 3493 10/01/2014. | 10/08/2024.
075896 AA 8 |BED BATH & BEYOND INC. [ES 00 IO 1. 2FE | ... ..3,952,349 | ... 97.868 3,874,594 3,959,000 3,953,245 0 578 0 0]....3.749 |...... 3.769 07/30/2014. | 08/01/2024.
075896  AA 8 |BED BATH & BEYOND INC......covvveermriiererisiensessnessssssesssssssesssssssessssssssnsssssessssssssssssssnssssssans | woveee | o | covneenes 1] WL = I 40,931 |..... 97.868 40,126 41,000 40,940 0 6 0 0]....3.749 | ... 3.769 07/30/2014. | 08/01/2024.
078167 BA 0 |BELL TELEPHONE CO PENNSYLVANIA DEBENTURE RO [ R I 1FE 96,683 |...122.478 91,859 75,000 91,720 0 (606) 0 0]....8.750 |...... 6.462 11/30/2004. | 08/15/2031.
080555 AE 5 |BELO CORPORATION DEBENTURES..........ccimmmrviiimmerismessesssssesssasessssssessssssessssssssessssssssessssssssenss | wevenes U0 [SPURROOIRN I 3FE 84,939 |...107.510 80,633 75,000 81,776 0 (387) 0 0]...7.750 |...... 6.610 11/30/2004. | 06/01/2027.
084423 40 9 |BERKLEY (WR) CORPORATION ..101.680 80,022 78,700 78,700 0 0 0 0 5.625 04/25/2013. | 04/30/2053.
084423 40 9 |BERKLEY (WR) CORPORATION ...101.680 | ..cccovvrvenn. 1,953,578 | ..o 1,921,300 | oo 1,921,300 0 0 0 0]...5625 |.. 5.625 04/25/2013. | 04/30/2053.
09247X  AC 5 |BLACKROCK INC. ...107.988 5,399,400 5,000,000 4,991,261 0 4,711 0 0]....6.250 |...... 6.360 09/12/2007. | 09/15/2017.
09256B AA 5 |BLACKSTONE HOLDINGS 144A ...114.002 2,280,040 2,000,000 1,997,627 0 561 0 0]....6.625 | ... 6.662 08/13/2009. | 08/15/2019.
096629 AA 8 |BOARDWALK PIPELINES LLC. ..102.191 255,478 250,000 249,904 0 84 0 0 5.537 13,750 | 09/15/2005. | 02/01/2017.
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099738 AA 4 |BORGER ENERGY ASSOCIATED LP 1,940,867 |...101.873 | ..cccooeuuee 1,977,220 | ... 1,940,867 | .............. 1,940,867 0 0 0 0f...7.260 |.... 7.259 06/11/1998. | 12/31/2022.
10112R AU 8 |BOSTON PROPERTIES LP. ...102.443 819,544 800,000 798,724 0 154 0 0].....3.850 |.... 3.876 05/31/2012. | 02/01/2023.
10510K AA 5 |BRAMBLES USA INC 144A ...109.041 3,271,230 3,000,000 3,004,963 0 (1,016) 0 0].....5.350 |..... 5.306 03/25/2010. | 04/01/2020.
10623 AA 4 |BRAZOS SANDY CREEK ELEC COOP. ...110.000 2,947,083 2,679,167 2,679,167 0 0 0 0]....6.540 |.... 6.541 11/04/2009. | 06/30/2024.
110122 AA 6 |BRISTOL-MYERS SQUIBB DEBENTURES. .. 126.821 | ... 18,864,624 | ............ 14,875,000 | ............ 15,681,116 0 (82,727) 0 0...7.150 |... 6.230 12/18/2002. | 06/15/2023.
111320  AH 0 [BROADCOM CORP-CL A.......cccovviimnrniiinninriisnssiisnsssissssessssssssssssisssssssssssssssssssssssnssssssssssssssssnss | covenee | oo | oevveees | icee IFE | 100000000..2,992,300 | ... 99.961 2,998,830 3,000,000 2,993,239 0 664 0 0].....3.500 |... 3.531 08/05/2014. | 08/01/2024.
11133T AA 1 |BROADRIDGE FINANCIAL SOLUTIONS. ..105.620 | oo 1,056,200 | .............. 1,000,000 | .......cceee. 1,000,000 0 0 0 0f...6125 |.... 6.125 10/14/2009. | 06/01/2017.
116663 AC 9 |BRUCE MANSFIELD ...100.096 | .............. 1,502,983 | .....cccoeooe. 1,501,541 | ...ccocevvees 1,501,541 0 0 0 0]...6.850 |.. 6.850 10/03/2007. | 06/01/2034.
118230 AH 4 |BUCKEYE PARTNERS LP ...102.181 3,065,430 3,000,000 3,004,344 0 (1,067) 0 0f....5500 |...... 5.455 06/10/2010. | 08/15/2019.
120569 AA 6 [BUNGE NA FINANCE LP 104372 | 1,409,022 | .....cccoco.e. 1,350,000 | ...ccoeeree. 1,349,761 0 179 0 01.....5.900 |... 5915 03/19/2007. | 04/01/2017.
12189L AT 8 |BURLINGTON NORTHERN SANTA FE ...100.109 3,003,270 3,000,000 2,993,966 0 605 0 0....3.400 ... 3.427 08/11/2014.| 09/01/2024.
124857  AM 5 [CBS CORP.......ocovsirriirreisnriisesisnsssisssssisnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | covenee | oo | eonvvees ] | i 2FE | 1n0.4,988,000 | ... 97.862 | ..ooovvreenns 4,893,100 | ...covvvvvene 5,000,000 | ...covvveene: 4,989,377 0 1,023 0 01....3.700 |.... 3.729 08/11/2014. | 08/15/2024.
12527G  AC 7 |CF INDUSTRIES INC........oviiioriiiiriiniiieniicniieseiiesiieseisssiisssssssissssssssssssssssssssensssssssssssssnsssnsnss | onenes | oo [ eevssereens | oeenni2FE | 1,399,785 | L 93.406 ,401,090 ....1,500,000 0 8,956 0 01....3.450 |.... 4.295 08/27/2013. | 06/01/2023.
12542R  B* 0 |CHSINC ...104.419 ,670,704 1,600,000 0 0 0 0]....6.180 |..... 6.180 10/04/2007. | 10/04/2017.
125509 BM 0 | CIGNA CORP ...109.526 ..1,095,260 ....1,000,000 . 0 (679) 0 0]...5125 |.... 5.037 05/12/2010. | 06/15/2020.
12572Q  AE 5 |[CME GROUP INC ...100.999 3,029,970 3,000,000 2,993,498 0 861 0 01.....3.000 |... 3.036 09/05/2012. | 09/15/2022.
126117  AH 3 |CNA FINANCIAL CORP. ...108.834 81,626 75,000 75,837 0 (373) 0 0].....6.950 |.... 6.358 11/30/2004. | 01/15/2018.
12673P AE 5 |CAINC .. 102422 | e 1,024,220 | ...cooevees 1,000,000 996,304 0 397 0 01....4500 |.... 4.558 08/13/2013. | 08/15/2023.
127097 B# 9 |CABOT OIL & GAS CORP. 3,000,000 |...110.000 3,300,000 3,000,000 3,000,000 0 0 0 0....5.440 |..... 6.440 07/16/2008. | 07/16/2018.
127097 D* 1 |CABOT OIL & GAS CORP. 1,000,000 |...110.000 | ....ccoovuuce 1,100,000 | .......occe. 1,000,000 | .............. 1,000,000 0 0 0 0f...5420 |.... 5.420 12/30/2010. { 01/15/2021.
13052@ AA 6 [CALIFORNIA PACIFIC ELECTRIC CO.....cooviurieiriieniieniiseniieseisesiisssssesisessssssssssssssssssssssssssssssenns | eoenee | oo | ceersvenenies | eoeeee2FE | i 1,000,000 |...107.653 ..1,076,533 ...1,000,000 | ..ccoveence 1,000,000 0 0 0 0[....5190 |..... 5.190 12/29/2010. | 12/29/2020.
13342B  AC 9 |CAMERON INTL CORP 998,990 |...108.364 | .... ,083,640 | .. ....1,000,000 999,700 0 106 0 0f...8375 |... 6.388 06/23/2008. | 07/15/2018.
134429  BA 6 | CAMPBELL SOUP COMPANY........cooriimiriiiriiieniinniiesiiiessiensissssiiesssisssssssssssssssssssssssssnssssensssnenens | eoveeee | oo | onerees ] [ 2FE | iiiii00001...998,650 | ... 98.782 | .ovvrrerinnnd 987,820 | ..o 1,000,000 998,741 0 91 0 0f....3.300 |...... 3.316 03/16/2015. | 03/19/2025.
14040H BH 7 |CAPITAL ONE FINANCIAL CORP 100.399 1,003,990 ...1,000,000 | ..........c... 1,000,000 0 0 0 0f....3.800 |..... 3.800 [MN......| cccvvvrene 34,996 | ..coooounes 30,371 | 05/11/2015. | 01/01/9999.
14040H BJ 3 |CAPITAL ONE FINANCIAL CORP........cocoiriireriiiriieniiseniienesssiissssissssissssssssesssssssssssssssssssssssssssnnnes | covenee | oo | wvenenens ] [ een2FE | iii0000001..999,920 | .....! 99.003 .990,030 999,921 0 1 0 0....4.200 |...... 4.201 7,233 0 | 10/26/2015. | 10/29/2025.
141781  AE 4 |CARGILL INC 144A SENIOR NOTES, ..132.7171 485,942 452,847 0 (6,223) 0 0....7.500 |...... 4.639 9,150 08/06/2014. | 09/01/2026.
14428T BA 8 |CARPENTER TECHNOLOGY MTN SERIES B ...79,459 |...107.509 80,632 75,000 76,054 0 (413) 0 0f....6.990 |...... 6.324 1,107 11/30/2004. | 04/20/2018.
149123 BF 7 |CATERPILLARINC 84,359 |...124.397 93,298 75,000 81,435 0 (345) 0 0f...6.625 |.. 5.660 11/30/2004. | 07/15/2028.
14912L  5X 5 |CATERPILLAR FINL SERV CORP. 649,467 |...104.486 679,159 650,000 649,562 0 47 0 0....3.750 |..... 3.760 11/19/2013. | 11/24/2023.
149162 B@ 7 |CATHOLIC HEALTHCARE WEST SERIES C. ,000,000 |...110.000 2,200,000 2,000,000 2,000,000 0 0 0 0f...6.450 |.. 6.451 05/28/2008. | 05/15/2018.
151020 AE 4 |CELGENE CORP. 255,706 |...104.275 265,901 255,000 255,372 0 (70) 0 0.....3.950 |.... 3.916 10/05/2010. | 10/15/2020.
151020  AE 4 [CELGENE CORP........cooosiiiriiicincisciseisssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssins | woinne | oo | convesoneenes | eoiees@F E | coviinniiis 1,248,449 |..104.275 | .............. 1,298,224 | ............. 1,245,000 | .............. 1,246,818 0 (339) 0 0....3.950 ... 3.916 10/05/2010. | 10/15/2020.
151020  AH 7 [CELGENE CORP.......ccooiriviriiiiiiesiieneiiesissiissiississsssssssssssss s sssssssssssssssssssssssnssssnssssnesssenss | svnens | oo | eerssnenions | eeene2F B | coevvireriiinenns 999,490 |.....99.4% | .................994,960 | .............. 1,000,000 999,648 0 47 0 0f....3250 ... 3.256 |FA....... 12,278 08/06/2012. | 08/15/2022.
151020 AS 3 |CELGENE CORP. ..1,733,095 ....1,750,000 11,733,635 0 540 0 0 3.993 |FA...... 26,183 0 | 08/03/2015. | 08/15/2025.
15133K  AC 7 |CENTEL CAPITAL CORP 4137177 |...116.640 | ... . . . 4,059,451 0 (7,383) 0 0.....9.000 |.... 8.730 |AO..... | covvrecreens 76,475 | ............ 362,250 |12/27/1991.| 10/15/2019.
151895 B@ 7 |CENTERPOINT PROPERTIES TRUST. 4,000,000 |...101.658 | .............. 4,066,304 | .............. 4,000,000 | ...ccooouee 4,000,000 0 0 0 0 6.320 [JD....... 11,236 252,800 | 06/15/2006. | 06/15/2016.
156686  AJ 6 | CENTURYTEL INC SENIOR NOTES SERIES D........ccocvvvrerreiinnreciinnnsiiienssisssensisssssssssssssssssonsenss | coneees | oo | eossesseneees | ceeeni3FE [ i, 3,235,406 |...101.798 3,181,188 3,125,000 3,196,021 0 (4,860) 0 0....7.200 |...... 6.880 [JD....... | covveeriinnne 18,750 | ..oovvvvene 225,000 |08/18/2004. | 12/01/2025.
161175  AM 6 |CCO SAFARIITLLC 144A.........ooorircercnrsresssesnsissssssnssensssssssssessssssssssssssssnssssnssonns | eovene | oo | conneees ] [ FE | i 2,500,000 |...100.095 2,502,375 2,500,000 2,500,000 0 0 0 0f...4908 ... 4.908 [JJ........ 53,852 0 | 07/09/2015. | 07/23/2025.
165087 AN 7 |VERIZON VIRGINIA INC FORMERLY BELL ATLAN 7,740,013 |...120.643 8,294,206 6,875,000 7,289,645 0 (54,222) 0 0[...7.875 |... 6.646 249648 | ... 541,406 |07/27/2004. | 01/15/2022.
165167 CQ 8 |CHESAPEAKE ENERGY CORP. 485,000 |..... 28.500 | ..cooorerinnnnn 285,000 | .......ccc.... 1,000,000 485,713 0 713 0 0 ...23.279 1,778 0 [ 12/23/2015. | 12/15/2022.
171232 AE 1 |CHUBB CORP DEBENTURES 82,216 |...127.272 75,000 80,526 0 (203) 0 0].....6.800 |..... 6.070 11/30/2004. | 11/15/2031.
171232 AR 2 |CHUBB CORP. 991,060 |...109.178 ....1,000,000 997,404 0 993 0 0...5750 ... 5.869 05/01/2008. | 05/15/2018.
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172062 AF 8 |CINCINNATI FINANCIAL CORP DEBENTURES ...80,924 |...123.898 92,924 75,000 79,171 0 (218) 0 0]....6.920 |.... 6.267 ...663 05/09/2005. | 05/15/2028.
17252M  AH 3 | CINTAS CORPORATION NO 2 ,824,003 |...107.974 6,208,505 5,750,000 5,767,949 0 (8,602) 0 0]....6.125 | ... 5.950 9,349 01/09/2008. | 12/01/2017.
172967  HV 6 |[CITIGROUP INC SUB NOTES......covvuermrrreemmrmerismmnessssneesisssessssssssssssssesssssssessssssseessssssnesssssssnsssses. | covneee | oo | eevessseeres | oo 2FE ..1,496,820 |..... 99.673 | ovvvvrreenne 1,495,095 | ...ocovevenes 1,500,000 | ..o 1,497,194 0 273 0 0].....4.000 |..... 4.026 |FA.......| oo 24,333 07/29/2014. | 08/05/2024.
172967  IM 4 |[CITIGROUP INC SERIES P........ccovirrriiienriiiierneiisnsiisssssissssssssssssssssssssssssssssssssssssssssssssssssenses. | coveeee | on | coveesnsenns | o 3FE| .. ..2,500,000 |..... 96.250 2,406,250 2,500,000 2,500,000 0 0 0 0 5.950 . 19,007 83,052 | 04/20/2015. | 01/01/9999.
18055%# AM 4 | CLARION LION PROPERITES FUND. 2 2,000,000 |...105.083 2,101,668 2,000,000 2,000,000 0 0 0 0].....4.600 |..... 4.600 |FA....... 35,011 92,000 | 02/14/2014. | 02/14/2024.
184692 C# 6 |CLEARBRIDGE ENERGY MLP FUND INC......ovuiiiiiriiirieiinsisissisisisieisensenssssssssssssssssessessessesssssssssesses | eoveene | oo | vensensensens | wenes 1FE ..3,000,000 |...100.648 3,019,452 3,000,000 3,000,000 0 0 0 0]....3.460 |...... 3.460 06/11/2015. | 06/11/2025.
185508  AF 5 [CLECO POWER LLC......crreeuemrreemmsnrreissmensesssssssssssssssssssssssssssssssssssssssessssssssesssssansssssssessssssnens | covneee | oo | covesseneeres | coone 2FE | ... ..1,992,860 |...109.370 2,187,400 2,000,000 1,997,821 0 792 0 0 6.699 05/28/2008. | 06/15/2018.
19075Q  AB 8 |COBANKACB 144A ...t ssssssssnnin | oevions | oo | eoerennions | coveen AFE | oo 2,804,300 |..112.182 3,085,005 2,750,000 2,766,207 0 (6,266) 0 0]...7.875 |.... 7.589 04/25/2008. | 04/16/2018.
195869 AG 7 |COLONIAL PIPELINE CO 144A SENIOR NOTES.........ccimmirivirerriemenressmsssesssesssssssessesssnensssssnessssens | coveeee | oo | eeveesoneeres | coonee 1FE 94,292 |...126.535 94,901 75,000 89,758 0 (535) 0 01....7.630 |.. 5.753 11/30/2004. | 04/15/2032.
198280 AE 9 |COLUMBIA PIPELINE GROUP 144A.........c.cooooiiiiiiiniiniineisciiseiisenissississisnississississsesssssensensennns | LS [ | e 1. 2FE [ oo 998,470 |..... 92.408 | ..o 924,080 | ...cocvenene 1,000,000 998,557 0 87 0 0.....4.500 |...... 4.519 05/19/2015. | 06/01/2025.
199575 AW 1 | COLUMBUS SOUTHN PWR CO.....oooumrrrirmmrreirmnmeeesmsesssssmsssissssssssssssssssesssssssssssssssssssssesssssns. | coneeee | oo | eevesseeeres | oo 2FE 997,740 |..108.514 | ...ocoveverres 1,085,140 | ..ooooeees 1,000,000 999,335 0 258 0 0]....6.050 |.... 6.081 05/13/2008. | 05/01/2018.
20030N  BL 4 [COMCAST CORP.....covvrririreirnireiinisissieiesese s sssssssssssssssssessessessessssssssssssessessensensenssnss | ooeneee | oo | eovervens T [ eves 1FE | oo 2,997,360 |...101.227 3,036,810 3,000,000 2,997,664 0 217 0 01...3.375 | ... 3.385 08/05/2014. | 02/15/2025.
20030N BN 0 |COMCAST CORP.........ccoovvirrieriiriiiesiiseiissiessisssiisssssssissssssssssssssssssssssssssssssssssnssssensssonessensees | LS [ oo | e | 1FE 699,125 |...101.448 710,136 700,000 699,147 0 22 0 0 3.390 05/19/2015. | 08/15/2025.
20030N BN 0 |COMCAST CORP.........covirriiieriirsnesrisssssssssssssesssssssssssessssssssssssssessssssssssssssessssssssssssssenssssnnes | eoveere | o | coennennd [ cvviee 1FE ,298,375 |...101.448 ..1,318,824 ....1,300,000 11,298,416 0 4 0 01....3.375 |..... 3.390 05/19/2015. | 08/15/2025.
200340  AQ 0 [COMERICA INC.......oiiiiiiiiiiciiiesiesesiieseisse s ssssesseenssieniis | ceniins | oo | svseenssnens | ceeees 1FE ..2,998,760 |..... 97.909 2,937,270 3,000,000 2,998,883 0 85 0 01....3.800 |...... 3.804 07/18/2014. | 07/22/2026.
202795  HU 7 [ COMMONWEALTH EDISON........ccitiuiiiiiiiiiiniiiienieniisissesississssssessessesssssessessssssssssssssssssnsssnssens | soeneee | oo | sesseessneees | weees 1FE .2,994,240 |...108.767 3,263,010 3,000,000 2,998,410 0 658 0 0]....5.800 |.... 5.826 03/19/2008. | 03/15/2018.
207597 DY 8 |CONNECTICUT LT & PWR CO.....cccourimuiiimriiiiiiereiiesiiessisesesssssessssssssesssssssssssssssssssssssssssensses | eenves | oo | wvesesssnens | cevees 1FE ..2,992,920 |...106.679 3,200,370 3,000,000 2,998,501 0 834 0 0...5.750 |...... 5.782 09/10/2007. | 09/01/2017.
209111 ET 6 |CONSOLIDATED EDISON CO NY INC....ovvurriiririrereceeieisseeseeseesessssssssssessessssssssssssssssssssssssssssssnsinss | ovenne | oo | serveesensens | cvees 1FE ..2,001,800 |...108.702 2,174,040 2,000,000 2,000,501 0 (203) 0 01...5850 |.. 5.838 04/03/2008. | 04/01/2018.
209115 A* 5 |CONSOLIDATED EDISON INC. ,612,425 | ...129.256 4,669,290 3,612,425 3,612,425 0 0 0 01....8.710 |...... 8.710 06/27/2008. | 06/30/2022.
210518 CT 1 |CONSUMERS ENERGY CO . ..1,506,095 |...100.589 ..1,508,835 | .............. 1,500,000 | ...ocovevneee 1,504,020 0 (591) 0 0].....2.850 |.... 2.802 05/01/2012. | 05/15/2022.
210795 QB 9 [CONTINENTAL AIRLINES 2012-2 A EETC.......oiiiieieineinneineiieiseesessssssssssssssssssssssssssssssssssnnes | eeeee | oo | evvnesens 2 | 1FE ..3,323,053 |...102.541 3,357,135 3,273,944 3,317,273 0 (3,367) 0 0]....4.000 |..... 3.770 02/05/2014. | 04/29/2026.
216831  AE 7 |COOPER TIRE & RUBBER CO........ccovvviiiviiiiniisrnessisnsesssssessssssessssssessssssssssssssssesssssssesssssasesnes | wovse | o | conevvessanes | covees 4FE | ... ..5,574,950 |...111.500 5,575,000 5,000,000 5,197,956 0 (42,269) 0 0].....8.000 |... 6.840 01/22/2003. | 12/15/2019.
219023 AF 5 | CORN PRODUCTS INTERNATIONAL........coovueriiiiriiiiiiiriinniieseiisssisssssesssssssssssssssssssessssnssssnsnnes. | eenies | oo | sooeesisnens | ceeees 2FE | o 1,007,480 |...105.851 | ...........c.. 1,058,510 | ..ccovenuce. 1,000,000 | ........cc... 1,004,039 0 (732) 0 0]....4625 .. 4.531 09/15/2010. | 11/01/2020.
222372 AJ 3 |COUNTRYWIDE FINANCIAL CORP.........ccosvvverumreeimmrreiinensessssssessssessssssssssssssnssssssssssssssssssssssnnes | wovee | o | conevvessnns | coveee 2FE ..5,098,450 |...101.635 5,081,750 5,000,000 5,005,095 0 (13,239) 0 0]....6.250 |...... 5.967 03/05/2007. | 05/15/2016.
224044 CA 3 |COX COMMUNICATIONS INC 144A.........oooriiiiieriiieniiieseisesissesiesiissssisssissssssessssssssesssssssssssssons | cnvins | oo | soveeeees 1. 2FE 1,647,773 | ... 88.259 | ..o 1,456,274 | .............. 1,650,000 | ...ccooeenane 1,648,353 0 194 0 0....2.950 |...... 2.965 04/26/2013. | 06/30/2023.
22541L  AE 3 |CREDIT SUISSE FB USA INC......ccvveeireeeummrreiiamsneeisssesisssessssssssssssssessessssssssssssesssssssessessssessssens | wovenn | o | conevvessanns | covees 1FE 87,554 |...131.015 98,261 75,000 84,703 0 (340) 0 0]...7125 | ... 5.890 11/30/2004. | 07/15/2032.
226829 AA 7 |CROCKET COGENERATION 144A.........ccooiiiiiiininiiieississsiisssissssisssissssssssssssssssssssssssssssssssssenies | enviens | oe | seveneees 2 | 2FE [ oo 509,254 |...104.720 533,291 509,254 509,254 0 0 0 0]....5869 |... 5912 03/10/2005. | 03/30/2025.
22822R  AX 8 |CROWN CASTLE TOWERS LLC SERIES 2010-5 CL.......oooerrerrnnreiricnresssreesssessesssseessssseenssssenne | eovee | oo | coeeeeee 1] AFE | oo 1,507,920 |...102.085 | ......cccceoee 1,531,275 | oo 1,500,000 | ..oocovereee 1,502,041 0 (1,193) 0 0..4174 |..... 4122 07/29/2010. | 08/15/2037.
22822R  BD 1 |CROWN CASTLE TOWERS LLC 144A.........cooiriieriineriietiisesieesisesiissssiessissssisssssssssssssssssssissnses. | oveeees | o | ceviveees 1 1FE | ... ..1,500,000 |..... 97.091 ..1,456,365 ....1,500,000 .1,500,000 0 0 0 0]....3.663 |... 3.663 32,051 | 04/30/2015. | 05/15/2045.
22845#  AC 3 |CROWN PINE PARENT LP TIMBER LP........coocinririerninriinneieisnnessessssssssssssssessssssssssssssssssssssssesssnnns | evvsee | o | consvessannes | covssnnenes 3. .4,027,897 |..102.716 | .... .4,108,640 | .. ....4,000,000 | . 4,010,252 0 (4,706) 0 0]...6.730 |..... 5.841 260,256 | 10/26/2011. | 12/14/2017.
22970  AA 8 |BGS BNSF Series 2015-1 CTL PT.....cuiiuiriiiiiiiiiieciiisniiesesiessissssiessssessssssssssssssssesssssssssssssssssssness | sveene | oo | soneeions 2 | 1FE | o 6,940,290 |...102.146 | .............. 7,089,194 | ............ 6,940,290 | .............. 6,940,290 0 0 0 0.....4.070 |...... 4.105 03/12/2015. | 05/15/2034.
23157# AG 4 |CURTISS-WRIGHT CORPORATION 2 2,000,000 95.835 1,916,694 2,000,000 2,000,000 0 0 0 0].....3.850 |... 3.850 02/26/2013. | 02/26/2025.
23314# AG 4 |DCT IND OPERATING PARTNERSHIP CLASS K......cociiiiuiiimriiriiieriisesiseseisesisesessesssesssssessssesnses | coneees 2 2,000,000 |...103.339 2,066,784 2,000,000 2,000,000 0 0 0 0]....4.690 ... 4.690 08/01/2011.| 08/01/2018.
23317TH  AD 4 | DDR CORP......orreiiereceireseisssesssssssssssssssssnessssssssssssesssssssssssssesssssssssssssssesssssnssssssssssnssssssns | eoveene | oo | coevneend [ cvveee 2FE 1,985,200 |..... 95.363 | ..............1,907,260 | ..............2,000,000 | .....ccccene. 1,986,385 0 1,185 0 0]....3625 | .. 3.714 |FA...... 30,208 01/12/2015. | 02/01/2025.
23331A° BG 3 |DRHORTON INC.......oorrriuriieriisiieesieseieenessesssesissesssessssessssesssssssssesssssssssssssssssssssssssssssssssnnns | coveees | oo | ceveenee | e 3FE|. .976,250 |...101.750 . 978,807 0 2,461 0 0]...4750 |... 5.109 12/16/2014. | 02/15/2023.
233326 C* 6 |DST SYSTEMSINC 2 2,000,000 |...107.556 2,151,120 2,000,000 2,000,000 0 0 0 0]....5420 |..... 5.420 08/09/2010. | 08/09/2020.
23338V AC 0 |DTE ELECTRIC CO....ccevuuiiiiiiiiiiriisisisiisii it ssasssssssas | evveene | o | sveeniens 1 AFE | e 1,997,220 |...102.639 2,052,780 2,000,000 1,997,660 0 265 0 01]....3.375 |..... 3.390 5 06/23/2014. 03/01/2025.
233835 AQ 0 [DAIMLER FINANCE NA LLC......cevvviermrrermnnreisisrresssssssssssssssssssssssssssesssssssesssssssssssssssssssnsssssssns | wveee | | evevvsssnees | woees TFE | v 11,272,750 |..145.548 | ............ 14,554,800 | ............ 10,000,000 | ............ 10,969,687 0 (34,197) 0 0]....8500 |... 7419 [U........ 384,861 850,000 | 08/05/2002. | 01/18/2031.
235851 AM 4 | DANAHER CORP........costiiiiiriiiiniisisis st sssesesssssssasenssnenss | ervine | oe | seveneees 1 .999,750 |...106.543 | .............. 1,065,430 | ..oocvvnnne 1,000,000 999,851 0 24 0 0....3.900 |...... 3.903 | D [ e 867 | ..o 39,000 | 06/20/2011. | 06/23/2021.
24422E QR 3 |JOHN DEERE CAPITAL CORP SERIES D. .249,235 |..108.248 270,620 250,000 249,791 0 85 0 0 5390 [AO...... 3,269 13,375 | 03/31/2008. | 04/03/2018.
24422E  QV 4 | JOHN DEERE CAPITAL CORP. ..110.438 2,208,760 2,000,000 1,997,695 0 770 0 0....5.750 |..... 5.797 09/03/2008. | 09/10/2018.
24715@ AD 6 |DELOITTE LLP SERIES B, ...110.000 5,500,000 5,000,000 5,000,000 0 0 0 0].....6.290 |..... 6.290 09/17/2009. | 09/17/2019.
24736X  AA 6 |DELTA AIR LINES 2015-1 AA 2015-1 AA.......ooiiiiiiiieiseieicsiesiesiesiesiesiessesiesississsssssssiis | evveene | oo | sveenian 2 201761 | 1,017,610 | oo 1,000,000 | ...ccoooeveaee 1,000,000 0 0 0 0]...3.625 |.... 3.625 08/10/2015. | 01/30/2029.
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24736Y AA 4 |DELTAAIR LINES 2015-1 A 2015-1 A 2101221 | s 1,012,210 | oo 1,000,000 | ..o 1,000,000 0 0 0 0]....3.875 | ... 3.875 08/10/2015. | 07/30/2027.
24821V AA 6 | DENALI BORROWER/FIN CORP 144A ...105.500 2,637,500 2,500,000 2,645,091 0 (32,409) 0 0]...5625 |.. 3.420 05/04/2015. | 10/15/2020.
249030 AC 1 |DENTSPLY INTERNATIONAL ...102.516 ..1,025,160 ....1,000,000 997,866 0 330 0 0]...4125 |.... 4.168 08/16/2011. | 08/15/2021.
250847 H* 4 |DETROIT EDISON COMPANY 2011 SERIES D ...104.106 | ... .4,164,240 | .. ....4,000,000 | . .4,000,000 0 0 0 0f...4310 |.... 4310 09/01/2011. { 09/01/2023.
25087  AB 9 [DETROIT INTL BRIDGE COMPANY SERIES C ...104.135 2,373,482 2,279,227 2,279,227 0 0 0 0]....6.280 |...... 6.363 . 09/14/2009. | 09/02/2017.
25179M AL 7 [DEVON ENERGY CORPORATION........ccceirrmrrirerrimrrererissesssesessssssesssessssssesssesesssesssessssesssssenssns | eoinee | oo | cvneeeeesd [ eeen2FE | 2,107,500 | ... 75.831 ..1,516,620 2,000,000 2,100,061 0 (1,903) 0 0f....5.600 ... 5.239 51,644 | ..o 112,000 | 08/24/2011.| 07/15/2041.
25389) AL 0 |DIGITAL REALTY TRUST LP ..1,488,540 |..... 99.461 | ... 1,491,915 | . 1,500,000 | ..o 1,489,298 0 758 0 0....3.950 |..... 4.076 30,942 0 | 06/18/2015.| 07/01/2022.
25400  AC 0 |DIGITAL DELTAHOLDINGS 144A..........cooommirmrrimnnrnciennssisesssssssssssssssssessssssssssssssssssessssssesssesssss | sensene | oo | vevvmeeee | eeen2FE [ v 1,000,000 |...101.565 | ...cocovnnee 1,015,650 | ..covvnecen. 1,000,000 | ...coovnece. 1,000,000 0 0 0 01...4750 |... 4.750 11,875 0 |09/23/2015. | 10/01/2025.
25468P CB 0 [WALT DISNEY COMPANY MTN SERIES B 257,225 |...109.174 272,935 250,000 251,370 0 (646) 0 0]...5875 |... 5.575 14,688 | 12/08/2003. | 12/15/2017.
254709  AD 0 |DISCOVER FINANICAL SVS.......vvierrrrermnereesmmesresssessssssessssssesssssssssssssssssssssssssssssssssssssesssssnss | nnnee | oo [ eenvsessseens | reeeFE | vovviissennes 5,009,702 |...106.038 5,301,900 5,000,000 5,001,974 0 (1,264) 0 0f....6.450 ... 6.421 322,500 |06/02/2008. | 06/12/2017.
25470D AE 9 |DISCOVERY COMMUNICATIONS ...102.784 2,055,680 2,000,000 1,996,347 0 580 0 01...4375 |.... 4413 {ID.cs | v 3,889 | 87,500 |06/13/2011. | 06/15/2021.
257375 AH 8 |DOMINION GAS HLDGS LLC.......covmrrirmmerrersinneesssnnssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnens | seeiee | oo | vonseer] [ TFE | v 1,994,480 | ... 99.280 | ..ocovvrnent 1,985,600 | ....oovec. 2,000,000 | covorreennee 1,994,989 0 485 0 0 3.633 73,400 | 12/03/2014. | 12/15/2024.
260543 BA 0 |DOW CHEMICAL CO. . 127.747 95,810 75,000 84,139 0 (1,430) 0 0.....9.000 |.... 6.241 11/30/2004. | 04/01/2021.
263534 CE 7 |E|DUPONT DE NEMOURS ..106.354 | ... .1,276,248 | .. ....1,200,000 | . 11,198,437 0 260 0 0[...4250 |.... 4278 03/24/2011. | 04/01/2021.
263534 CE 7 |E|DUPONT DE NEMOURS ...106.354 2,977,912 2,800,000 2,796,354 0 607 0 0...4.250 |..... 4278 03/24/2011.| 04/01/2021.
26439R  AK 2 | SPECTRA ENERGY CAPITAL SENIOR NOTES. ...104.042 5,202,100 5,000,000 4,786,951 0 6,837 0 0]...6.750 |.. 7.201 06/12/2002. | 02/15/2032.
26441C  AD 7 |DUKE ENERGY CORP ...109.030 2,180,600 2,000,000 1,998,199 0 431 0 0].....5.050 |... 5.077 ..29,739 10/15/2009. | 09/15/2019.
268648 AN 2 [EMC CORP.......coovvrivrinrriisncsriissnseissssssisisssssssssesssssssssssssssssssssssssssssessssonsesssssssssssonsessesssesees | ESu | | covvee [t TFE | 0000 189,321 ] L. 81.033 159,635 197,000 190,927 0 695 0 0 3.857 554 08/19/2013. | 06/01/2023.
268648 AN 2 [EMC CORP....oooorrrriicrriinnesrisessesssessesssessssssessessessssssssssssssssssssssssssssnsssssssssssesssssssessensess. | wvnee |0 | cvoneere] [ TFE | cvveviiiineecnn 771,699 | onnc 81.033 650,695 803,000 778,246 0 2,832 0 01....3.375 |..... 3.857 2,258 08/19/2013. | 06/01/2023.
26875P  AA 9 |EOG RESOURCES INC ...106.604 3,198,120 3,000,000 3,000,942 0 (511) 0 0]...5875 |... 5.855 09/05/2007. | 09/15/2017.
26875P AC 5 |EOG RESOURCES INC ..111.182 833,865 750,000 748,614 0 443 0 0]...6.875 |..... 6.950 09/25/2008. | 10/01/2018.
26882P BB 7 |ERAC USA FINANCE CO 144A ,000,040 |...107.539 | ....ovvvvvenc 4,301,560 | ...oovvvnen 4,000,000 | .....ooovnen 4,000,004 0 (2) 0 0]...6.375 | ... 6.375 10/11/2007. | 10/15/2017.
26884T AL 6 |ERAC USA FINANCE COMPANY 144A..........oconmmirriimmnnnriimnnnneinsessesnssesssssssssessnsessessnssssssssesseseneens | LSt [ oo | vovvens [ eeeie2FE | i 804,273 |...100.621 803,962 799,000 803,635 0 (444) 0 0].....3.850 |..... 377 06/30/2014. | 11/15/2024.
26884T AL 6 |ERAC USA FINANCE COMPANY 144A .202,327 |...100.621 202,248 201,000 202,166 0 (112) 0 0]....3.850 |.... 377 06/30/2014. | 11/15/2024.
26885B  AA 8 |EQT MIDSTREAM PARTNERS ,982,660 |..... 82.899 2,486,970 3,000,000 2,984,712 0 1,461 0 0|.....4.000 |..... 4.071 07/29/2014. | 08/01/2024.
27430 AG 8 |EAST PENN MANUFACTURING CO 2 3,000,000 |...103.663 3,109,890 3,000,000 3,000,000 0 0 0 0]...5.940 |..... 5.940 04/12/2006. | 04/12/2016.
27430*  AK 9 |EAST PENN MANUFACTURING CO SERIES B o 2 2,000,000 |...110.000 2,200,000 2,000,000 2,000,000 0 0 0 0f...7.260 |.... 7.260 . 05/22/2008. | 05/22/2018.
277432 AN 0 |EASTMAN CHEMICAL CO.....couurvveemmreeeimreeiisnesesssnssssssssesssssssssssssssssssssssssssssssessssssssssssssesssssssens | wevenes O SPURSIRN I 2FE | oo 2,787,032 |..... 99.909 2,797,452 2,800,000 2,791,209 0 1,153 0 0].....3.600 |... 3654 [FA.....| coevrenen38,080 | oo 100,800 | 05/30/2012. | 08/15/2022.
277432 AR 1 |EASTMAN CHEMICAL CO....coirriimmmrriimasnseisssessessssssssssssessssssessssssssssssssssssssssssssssssssssssssssssssnnens | sovss | o | coveesessene | coeeee 2FE 995,060 |..... 97.078 | oo 970,780 | v.ovevvrennne 1,000,000 995,468 0 377 0 0.....3.800 |... 3.859 31,139 | 11/10/2014. | 03/15/2025.
278058 AM 4 |EATON CORP DEBENTURES.........ccosmmreiiirreeiinriesssnisssssnsessssssssssssssssssssssessssssssssssssessssssssssssssns. | wovee | o | conevvessnnns | coveee 2FE 94,793 |...126.679 95,009 75,000 84,766 0 (1,183) 0 0].....8.100 |...... 5711 11/30/2004. | 08/15/2022.
278265 AC 7 |EATON VANCE CORP ...107.065 3,211,950 3,000,000 3,006,689 0 (3,502) 0 0f....6.500 |..... 6.363 10/01/2007. | 10/02/2017.
29078E  AB 1 |EMBARQ CORP RO I ...101.864 6,111,840 6,000,000 6,003,815 0 (8,780) 0 0f...7.082 |.. 6.924 01/25/2007. | 06/01/2016.
292480  AH 3 |ENABLE MIDSTREAM PARTNER........osiirritrerrismmessisssssssisssssssssssessessessssssssesssssssesssssssesssssssessssssns | sevenns | et [ 2FE | 995,002 | 78459 | oo 784,590 | ..ovvvvrvenne. 1,000,000 995,018 0 16 0 0.....3.900 |... 3.970 12/22/2015. | 05/15/2024.
29273R  BD 0 |ENERGY TRANSFER PARTNERS.......ccoovvvinrrrrirnerreimnensessssssssssensssssssssssssensssssnsssssssnsssssssnessssns | evvnees | oo | vvvveeneed [ oo FE | 999,180 | ..o 83.122 831,220 ....1,000,000 999,238 0 58 0 0]....4.050 |... 4.060 11,925 03/05/2015. | 03/15/2025.
29273R  BG 3 |ENERGY TRANSFER PARTNERS..........coovviirriireiinriineisensisnssssnssssnsssnssssnsssssssssssssnsssssssssnssssnnss | envsne | oo | svvvennic] | eerii2FE [ 1,489,125 | ... 86.500 | ... ,297,500 | .. 1,500,000 | ...coooneve 1,489,592 0 467 0 0[...4750 |.... 4838 [JJ........ 37,208 0 | 06/18/2015. | 01/15/2026.
29348Q AB 8 |ENOGEX LLC 144A ...108.487 | ....ccco..... 1,084,870 | ..o 1,000,000 | ..ooooverneeee 1,017,721 0 (3,624) 0 0].....6.250 |...... 5769 [MS...... 18,403 62,500 | 05/13/2010. | 03/15/2020.
29364D AJ 9 |ENTERGY ARKANSAS INC FIRST MORTGAGE JUO I ...100.652 3,019,560 3,000,000 2,992,768 0 232 0 0....5.900 |.... 5.922 [JD..coces | covvrrinene 14,750 | oo 177,000 | 01/23/2004. | 06/01/2033.
29364L AL 6 |ENTERGY GULF STATES FIRST MORTGAGE..........ccevvvvermerierersesmessssssessessssssessssessssssssnsssssnes | evvenes . ..100.937 | .ocovernenn. 1,514,085 | ..ocovevees 1,500,000 | ...ooverrees 1,500,077 0 77 0 0].....6.200 |...... 5319 [ 46,500 93,000 | 02/02/2005. | 07/01/2033.
29379V AP 8 |ENTERPRISE PRODUCTS OPERATING.........oesvrrevrmurressmeressimessessesessssssesssssssesssssesessssssssesssssssessess | soneees . ...104.908 | ...ccccvvennn. 1,049,080 | ..ooooveves 1,000,000 998,404 0 294 0 0 5239 [MS...... 17,333 52,000 | 05/11/2010.| 09/01/2020.
29379V BE 2 |ENTERPRISE PRODUCTS OPERATING LSe o] veen? [ 2FE | e 928,993 | . 91.650 845,008 921,995 928,257 0 (596) 0 01....3.750 |...... 3.660 [FA....... 13,062 28,908 | 10/10/2014. | 02/15/2025.
29379V BE 2 |ENTERPRISE PRODUCTS OPERATING.........ccocvomrvimerirrnirereisssinnesssnssssessssesssnssssesssssssssesssssssnes | oneees | oo | corveees ] [ oeen2FE | i 78,697 [ 91.650 71,492 78,005 78,535 0 (50) 0 0]....3.750 |...... 3.660 10/10/2014. | 02/15/2025.
29379V BH 5 |ENTERPRISE PRODUCTS OPERATING........cocovvvverremrerrnerresimenssismensessssensssssesssssssensssssnessssssennses | coneeee | oo | eevveies] | eeeen2FE | 1,992,700 | ..o 89.950 ....2,000,000 | . 11,992,983 0 283 0 0].....3.700 |..... 3.742 05/04/2015. | 02/15/2026.
29717P AP 2 |ESSEX PORTFOLIO LP.....cviiirieriirreiieniiessiessisssssssisssisssssssssssssssssessssssssssssssssssssssssssssssesssnens | voneees | oo | cvvreees ] | eeen2FE | i 997,470 | .o 96.574 ....1,000,000 997,651 0 181 0 0]....3.500 |... 3.530 03/10/2015. | 04/01/2025.
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30161M  AH 6 [EXELON GENERATION CO LLC.......orvveecreeeereeseeessseessseesesseessssseesssnsessessanssssesssssssssnsssssesssnsssnnes | evienne | oo | conereeesd | corenn . ...102.970 ..1,029,700 0 (194) 0 0].....4.000 |.... 3.976 09/28/2010. | 10/01/2020.
30212P  AJ 4 [EXPEDIAINC......oiiiiiciceeiessnissisisissessenssssssississssssssessessesssssssssessessessessessesssnssssssssensenenens | avnniee | o | seveeeen T [ e FE | 4,972,200 | 0000 96.250 ..4,812,500 0 2,286 0 0.....4.500 |...... 4.570 08/13/2014. | 08/15/2024.
302491  AQ 8 |FMC CORPORATION 106.099 ,060,990 . 0 (1,027) 0 0].....5.200 |...... 5.070 11/24/12009. | 12/15/2019.
302491 AR 6 [FMC CORPORATION.......cocciiuriuiiuiiiriisiieiieiieiiseiesiesiesiesiesiesisssssisssisssssssssssssssssssssessssssesssennse | onneee | oo | eovvsniennees | cereelFE | 1,038,230 ... 99.223 | ... .992,230 | .. 1,000,000 | . . 0 (3,689) 0 01....3.950 |...... 3.483 04/25/2012. | 02/01/2022.
30251B  AB 4 |FMRLLC 144A ..123.374 2,467,480 2,000,000 2,082,513 0 (1,500) 0 0].....6.450 |..... 6.119 08/26/2011. | 11/15/2039.
30251B AD 0 |FMRLLC 144A ...105.997 3,932,489 3,710,000 3,741,979 0 (1,182) 0 0...4.950 |.... 4.875 01/31/2013. 02/01/2033.
30256Y AA 1 |FPLENERGY MARCUS HOOK LP 144A ...106.500 925,240 868,770 868,770 0 0 0 01....7.590 |...... 7.591 07/01/2008. | 07/10/2018.
303250 C@ 1 [FAIRISAAC CORPORATION.......cccoiuuuiririrerircrierireriserinsesssssssssssesssesssssssssssesssesssesssesssnsssnsinsinnien | connee | oo | evvvsresneens | oreeencll | wvernnnnnn 1,000,000 .0 98.920 989,195 | ..oovvvenee 1,000,000 | ..ooovvenenne 1,000,000 0 0 0 0]....5420 |..... 5.420 07/14/2010. | 07/14/2019.
30571# AA 0 |FAIRVIEW HEALTH SERVICES TAXABLE BNDS SE........coooimmmmivirerrinnrnseesensessnensessensssssnessssses | evviee | | covveer | eevenveend | evvirirnnnnn8,000,000 | ...c 89.083 ,126,640 8,000,000 8,000,000 0 0 0 0]....4.160 |...... 4.160 09/02/2015. | 11/15/2043.
313747 AU 1 |FEDERAL REALTY INVS TRST. ..103.767 | .... 341707 | e 1,293,000 | ..oovvenenne 1,282,543 0 1,080 0 0.....3.950 |...... 4.069 12/04/2013. | 01/15/2024.
313747 AU 1 |FEDERAL REALTY INVS TRST ...103.767 474,215 457,000 453,304 0 382 0 01....3.950 |... 4.069 12/04/2013. | 01/15/2024.
31620M  AM 8 |FIDELITY NATIONAL INFORMATION.......ccormirrrrrrieieieienrnninnissieisensssnsssssssssssssssssssensssssssssssssssssessense | snvense oo | vovnnene] [eern2FE | 1ii00000.2,990,300 | ... 96.641 2,899,230 3,000,000 2,991,600 0 827 0 01....3875 |.... 3.914 06/03/2014. | 06/05/2024.
316773 AD 2 |FIFTH THIRD BANCORP SUB NOTES ...105.425 263,563 250,000 246,343 0 1,387 0 0]....4500 |.... 5.152 12/16/2003. | 06/01/2018.
316773 CP 3 |FIFTH THIRD BANCORP ..102.474 1,690,821 1,650,000 1,660,986 0 (1,136) 0 0]....4.300 |.... 4.201 02/03/2014.| 01/16/2024.
31953 AL 6 | BNSF RAILWAY COMPANY SERIES A ..110.000 | .... 1,120,462 | .. ...1,018,601 | . 1,018,601 0 0 0 0 5.959 60,709 | 10/16/2007. | 10/15/2027.
31953 AM 4 | BNSF RAILWAY COMPANY SERIES B ...110.000 112,602 102,366 102,366 0 0 0 0 5.959 6,101 | 10/16/2007. | 10/15/2027.
31953 AN 2 | BNSF RAILWAY COMPANY SERIES C ...110.000 712,564 647,786 647,786 0 0 0 0 5.959 38,608 | 10/16/2007. | 10/15/2027.
31953 AP 7 |BNSF RAILWAY COMPANY SERIES D ...110.000 288,578 262,344 262,344 0 0 0 0 5.959 15,636 | 10/16/2007. | 10/15/2027.
31953  AQ 5 |BNSF RAILWAY COMPANY SERIES E WA ...110.000 382,794 347,994 347,994 0 0 0 0 5.959 20,740 | 10/16/2007. | 10/15/2027.
32055R AN 7 [FIRST INDUSTRIAL LP REITS........cesvvvuirmmreemmerreiamessesssssssssssessssssnsssssssessssssssssssssssssssssnssssssssssssss | eoveens | oo | wesenesseses | coeeee ,491,325 |...100.570 2,514,250 2,500,000 2,499,957 0 1,100 0 0]...5750 |.... 5.796 [JJuooorre| v 66,285 | ............ 143,750 | 01/05/20086. | 01/15/2016.
32055T AG 8 |FIRST INDUSTRIAL REALTY REIT MTN.....coiiiiiiiiiiiciiissiineniisesiiessissessssssssesssssssssessssesssnssssenss | eeniens | oo | sossesssnens | coeeee 2FE 84,039 |...108.906 81,680 75,000 76,815 0 (867) 0 0]....7.500 |...... 6.141 |JD....... 469 5,625 | 11/30/2004. | 12/01/2017.
33582V AB 4 |FIRST NIAGRA FINANCIAL GROUP. [EVSSTORN VR VPPN IO 2FE | oo 1,565,437 | .. 114817 | cccovvvne 1,722,255 | ..o 1,500,000 | ...oovernee 1,532,888 0 (6,652) 0 0]...6.750 |..... 6.151 [MS...... | cevveeeerrn 28,688 | oo 101,250 | 06/10/2010. | 03/19/2020.
337358 BD 6 |FIRST UNION CORP (WACHOVIA) SUB DEBENTUR.........coooriiiiiiiriiisiiseiissiisssicssssssisessiienes | cenieas O [T R 1FE 82,202 |...128.285 96,214 75,000 80,903 0 (155) 0 0]....6.550 |..... 5.872 |AO...... | coorrreeen 1,037 | 4,913 | 11/30/2004. | 10/15/2035.
337738 AP 3 [FISERV INC.....iiiirriiisnnriiisesreissssesssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssssosssssssonsessssonnes | wovene | | ovsnennd [ evveee 2FE ..1,998,660 |...100.115 2,002,300 2,000,000 1,998,746 0 86 0 0]....3.850 |.... 3.858 [JD...coo | coovrrrreeenn 8417 | 40,425 | 05/19/2015. | 06/01/2025.
340711 AW 0 |FLORIDA GAS TRANSMISSION 144A............coomiiiriircriirniieniisssisessissssisssssssssissssssssisssssssssssssssens | eeniens | oo | coveneen T | e 2FE | ... ..1,995,500 |..... 95.883 | .coooovvis 1,917,660 | ..oocvvvvve 2,000,000 | ..ccoovernnnee 1,995,668 0 168 0 0]....4.350 |..... 4.378 . 0 | 07/07/2015. | 07/15/2025.
341099 CG 2 |FLORIDA POWER CORP.........cccimmrmrriiriereimmneesisssssssssessssssessssssssssssssssessassssssssssssssssssesssssssnsssssons | wovsne | o | covevvessas | covees 1FE 997,310 |...107.267 ..1,072,670 ....1,000,000 999,425 0 312 0 0].....5.800 |.... 5.836 [MS...... 17,078 58,000 |09/13/2007.| 09/15/2017.
343412 AB 8 [FLUOR CORP. JRUOPORN IO OO I 1FE | oo 1,014,940 |..101.662 | .... ,016,620 | .. ...1,000,000 | ..occvvnne 1,009,367 0 (1,473) 0 0....3.375 |..... 3194 [MS..oo. | e 9,938 | .o 33,750 | 01/04/2012. | 09/15/2021.
34354P  AC 9 |FLOWSERVE CORPORATION........covvveeuumireesemmnressasnnsessssessessssesssssssssssssssssssssssesssssssssssssssssssssnnens | coeeees O SPURSIRN I 2FE 996,150 |..... 97.338 | oo 973,380 | ovevvrreenne 1,000,000 997,278 0 353 0 0]....3.500 |... 3.546 09/06/2012. | 09/15/2022.
345397  WB 5 |FORD MOTOR CREDIT 20111t ssssss s ssssesssesessnenses. | sevvons . ..100.869 | ..ccooviinnne 1,008,690 | .....cceevnee 1,000,000 | ..ocovvenee 1,000,000 0 0 0 0...4.207 |...... 4.207 09/21/2012. | 04/15/2016.
345397 WF 6 |FORD MOTOR CREDIT CO LLC LS. .. ...102.673 513,365 500,000 496,800 0 401 0 0]....4.250 |..... 4.361 09/20/2012. | 09/20/2022.
345397 WW 9 |FORD MOTOR CREDIT. LS. | oo | eooverieens | e 2FE | c.........549,000 | ... 97.586 535,747 549,000 549,000 0 0 0 0]....3.664 |... 3.664 09/03/2014. | 09/08/2024.
345397 WW 9 |FORD MOTOR CREDIT.......covuumurveermmarresimmsressissssessssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssnns. | wevenes o || e 2FE | .co....5,951,000 ... 97.586 5,807,343 5,951,000 5,951,000 0 0 0 0]....3664 | ... 3.664 09/03/2014. | 09/08/2024.
354613 AG 6 |FRANKLIN RESOURCES INC........coiiiuriiiiieriinieiieseisesises s sissssss s sssssssnns | sevions OO [T R 1FE 998,890 |...108.194 | .............. 1,081,940 | .coocvvennne 1,000,000 999,450 0 m 0 0]....4625 |.... 4.639 05/17/2010. | 05/20/2020.
35671D BL 8 |FREEPORT-MCMORAN COPPER & GOLD LSe [ | e [ 2FE 1,998,100 |..... 58.659 1,173,180 +.2,000,000 | ..o 1,998,275 0 155 0 0]....4550 |.. 4.562 11/10/2014. | 11/14/2024.
361448 AW 3 | GATX CAPITAL CORPORATION.......ccoiruumiruimriireeiiesisiesieses i ssssse s sssse s ssese s sssesssessseseies | seniens . I 2FE | . .989,370 |..... 93.031 | ... .930,310 | .. 1,000,000 990,228 0 858 0 0]....3.250 |...... 3.374 02/03/2015. | 03/30/2025.
36164N  FG 5 | GE CAPITAL INTL FUNDING.........comiveeeemrreiammerreisssssessssesessssssesssssssssssssssssssssssessssssssssssesssssssssesssns | coveees JO0 [SSURSNN I AFE | o 2,245,000 |...101.750 2,284,288 2,245,000 2,245,000 0 0 0 0]....3373 |..... 3.373 10/26/2015. | 11/15/2025.
362338 AQ 8 |GTE SOUTHWEST INC 1ST MORTGAGE [RS OO0 D OO IO 1FE 94,388 |...118.561 88,921 75,000 90,030 0 (531) 0 0]...8500 |... 6.462 11/30/2004. | 11/15/2031.
369550 AR 9 |GENERAL DYNAMICS.......oveeuumreiemmieeiiseesesssessssssessssssessssssssssssssssssssssssssssesssssssssssssssessssssnns | wveenes [ [ 1] AFE | 998,350 |...105.831 | .covoovuvves 1,058,310 | .oovooes 1,000,000 999,011 0 157 0 0 3.895 07/05/2011. | 07/15/2021.
369622 42 8 | GENERAL ELECTRIC CAPITAL CORP.......ocovivimiiiniiiiisiissiisesissssisessssssssssssssssssssssesssssssssaenses | eevine | oo | seveneees 1 1FE | oo 2,000,000 |...102.720 2,054,400 2,000,000 2,000,000 0 0 0 0...4.875 .. 4.875 10/02/2012. | 10/15/2052.
36962G 6F 6 | GENERAL ELECTRIC CAPITAL CORP.......covsvvvvirmirririenrisinessessesssssssssssssssessssssessssssssssssssensssssnnes | eovennn | oo | coveevessenns | covees 1FE 857,754 |...102.456 880,097 859,000 858,125 0 116 0 0]....3.150 |..... 3.167 09/04/2012. | 09/07/2022.
375558 AW 3 [ GILEAD SCIENCES..........coooiiiiiiiiiciiiiciissicnissi s sssssssssssssssssinsies | envee | oo | evvensies 1 1FE .1,036,240 |...102.403 | .............. 1,024,030 | ..ocoovnnne 1,000,000 | ...covveeeeee 1,032,295 0 (3,409) 0 0 3.239 10/28/2014. | 04/01/2024.
375558 AZ 6 |GILEAD SCIENCES ,003,840 |...101.331 2,026,620 2,000,000 2,003,637 0 (134) 0 0].....3.500 |.... 3.476 11/13/2014. | 02/01/2025.
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378272 AH 1 |GLENCORE FUNDING LLC 144A.........ooovvviiimirrinnnrriinssssesnessessssessesssesssssssessssssessssssssssssssnsssesses. | wveiee | | eveeveesonnes | oeeinlFE | cvviviiennnn 3,986,840 | .oee 72102 | oo 2,884,080 | ....ccvvveenns 4,000,000 3,988,645 0 1,092 0 0]...4625 |... 4.667 04/22/2014. | 04/29/2024.
BB141E €2 3 [GOLDMAN SACHS......oivvirirrisminesrisisssssisessessssesssssssssssssssssssssssssssssssssssssssssssssssssssssessessonsenses. | vovseee | oo | soeseenns 1 ...102.310 2,813,525 2,750,000 2,804,602 0 (728) 0 0f....3.850 ... 3.571 11/04/2015. | 07/08/2024.
38141G  CU 6 |GOLDMAN SACHS GROUP INC 118128 | e 11,665,140 9,875,000 9,881,196 0 (201) 0 0]....6.125 |..... 6.119 02/10/2003. | 02/15/2033.
39121J  A* 1 |GREAT RIVER ENERGY 2009B ...109.105 2,435,826 2,232,558 2,232,558 0 0 0 0f...5810 |.. 5.810 09/02/2009. | 07/01/2021.
39121  AE 0 |GREAT RIVER ENERGY 144A . 905,700 |[..117.236 | ccovvvvevrnnee 1,172,360 | ..o 1,000,000 914,929 0 1,525 0 0]...6.254 |.. 7.011 08/12/2008. | 07/01/2038.
A041AL AN 9 [HCP INC..ooovoeivvrieresisessessssessssssessesssssssesssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessees | avsne | o | oseenee 1] 2FE | s 250,825 |..... 97.959 244,898 250,000 250,791 0 (34) 0 0. 3.959 05/29/2015. | 06/01/2025.
406216 AV 3 [HALLIBURTON CO 999,840 |...110.410 | oo 1,104,100 | coovvevrenes 1,000,000 999,950 0 17 0 0. 5.902 09/09/2008. | 09/15/2018.
406216  BD 2 [HALLIBURTON CO 994,170 | ...... 99.372 995,388 0 521 0 01....3.500 |... 3.570 |FA...... 14,583 35,000 | 08/05/2013. | 08/01/2023.
406216 BG 5 |HALLIBURTON CO.....cooouuurrivmmnriesimnrressssessessssessssssnsssssssesssssssessssssnssssssssssessesssssssssssssnsessesonnes | wovne | o | vvneeend [ cvveee 1FE 1,994,380 |..... 98.018 | ... . . . 11,994,442 0 62 0 0].....3.800 |... 3.834 11/05/2015. | 11/15/2025.
41242+ AJ 1 |NBA HARDWOOD FUNDING LL SENIOR NOTES SER.......ccsvvuerrriirririrricrissieesissssssssssssssssesssns | eevnee | oo | cvevevenenins | cvvene 1FE ..3,000,000 |...110.499 3,314,964 3,000,000 3,000,000 0 0 0 0]....5670 |... 5.670 06/07/2010. | 06/08/2020.
416515 AT 1 |HARTFORD FINL SVCS GRP ...104.405 5,220,250 5,000,000 4,990,674 0 7,294 0 0]....5.375 | ... 5.538 02/12/2008. | 03/15/2017.
416515 AU 8 |HARTFORD FINL SVCS GRP . 109.047 | oo 1,635,705 | ...covvvevn. 1,500,000 | ...cooonevne 1,500,000 0 0 0 0]....6.300 |.... 6.300 02/28/2008. | 03/15/2018.
421915 ED 7 |HCP INC REITS 2104719 | s 1,832,583 | ..o 1,750,000 | ..o 1,748,937 0 747 0 0]...5625 |... 5.673 04/22/2005. | 05/01/2017.
421915 EG 0 |HCP INC REITS - HEALTH CARE ...103.291 3,356,958 3,250,000 3,253,164 0 (4,278) 0 0]....6.300 |..... 6.156 09/27/2006. | 09/15/2016.
421915 EJ 4 |HCP INC REITS ...104.236 886,006 850,000 849,205 0 693 0 0].....6.000 |.... 6.091 01/17/2007. | 01/30/2017.
42217K BF 2 |HEALTH CARE REIT INC...oouurrverrmrrerinensesinssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssssss | avvene | | soneenes 1]2FE | 2,492,885 | ... 98.799 2,469,975 2,500,000 2,493,250 0 365 0 0].....4.000 |.... 4.035 06/03/2015. | 06/01/2025.
422185 AC 2 |HEALTH CARE SVCS CORP 144A ...107.004 2,140,080 2,000,000 2,039,522 0 (6,895) 0 0....4.700 |...... 4.260 06/29/2011.| 01/15/2021.
428236 BM 4 [HEWLETT-PACKARD CO......covvvrinriirnenriinnesiissnessisssssssesssessessssnsssssssesssssssesssssssssssssssessssssssssessns. | wonies | oo | eoneveesennes | eoieenFE | vvvviirennn 4,320,695 | ... 98.643 .4,192,328 4,291,994 0 (6,795) 0 0....4.300 |..... 4,095 [ID..coo. | corvrerrinne 15,229 | .o 182,750 | 06/16/2011.| 06/01/2021.
42824C AP 4 |HEWLETT-PACKARD ENTERPRISE CO 144A | vt | 2FE | e 1,495,875 | 98.655 ,479,825 11,495,952 0 77 0 01.....4.900 |.... 4.935 16,742 0 | 09/30/2015. | 10/15/2025.
431282 AK 8 [HIGHWOODS REALTY LP REITS.......covviirirriiiereeiiasssssssssessssnsssssssssssssssssessssssssesssssssssssssssssenns | svvenes . ..104.294 | ... ..1,042,940 | .. 999,543 0 356 0 0].....5.850 |.... 5.890 17,225 07/26/2007. | 03/15/2017.
437076 BC 5 |HOME DEPOT INC LS. .. ..107.001 | v 1,688,476 | ...oovevenes 1,578,000 | ..oooverreeee 1,571,329 0 689 0 0]....3.750 |...... 3.811 22,355 09/03/2013. | 02/15/2024.
437076 BC 5 [|HOME DEPOT INC......ooouuveiimmmrreeisessissssssssseesesssessssssssssssssesssssssssssssssssssssssessssssssssssssssssssssnns | wovenes . . ...107.001 451,544 422,000 420,216 0 184 0 0]....3.750 |...... 3.811 5,978 09/03/2013. | 02/15/2024.
441060 AJ 9 [HOSPIRA INC.....oooumrrviemmeririssessesises s sssssses s | crvsoes JO0 SPURRPIIRN I 2FE | oo 1,847,077 |..106.120 | .cccovvvvnneee 1,963,220 | .oovooenenes 1,850,000 | ..oooorecs 1,849,541 0 345 0 0]....6.050 |... 6.071 [MS..oo. | covevcnn 28,292 03/20/2007. | 03/30/2017.
44107T AW 6 [HOST HOTELS & RESORTS LP.......ooirrienrnriisnesiisnsesissnesssssssesssssssssssssssssssssssssssssssssssssnsesssss | coveeee | oo | covvveees 1] 2FE | oo 498,400 |...... 99.956 499,780 500,000 498,405 0 5 0 0]...4500 |... 4540 |FA....... 4,813 10/08/2015. | 02/01/2026.
44266R  AC 1 |HOWARD HUGHES MEDICAL IN.......crvvuurmrrrimmmnenrismeniissssssssssesssssssessssseessssssssesssssssessssssnsesssssneess | eovsen | oo | coveesessenne | coeeee 1FE 997,930 |...104.132 | oo 1,041,320 | oo 1,000,000 998,397 0 179 0 0.....3.500 |.... 3524 [MS......| ceevvveieeens 11,667 07/16/2013. | 09/01/2023.
443510 AF 9 [HUBBELL INC......ouvvieieurreiimreesisssreesssssnessssesssssssesssssssesssssssssssssesssssssessssssesssssssessssssesssssssnnnns | woveen | o | conevvessanns | coeees 1FE 1,963,680 |...102.944 2,058,880 2,000,000 1,976,442 0 2,937 0 0]....3625 | ... 3.821 9,264 06/28/2011. | 11/15/2022.
45138L  AZ 6 |IDAHO POWER CORP JRVPPTORN DV IOV 1] 1FE|. .998,290 |..... 98.898 | ..vvvrvrrrrennne 988,980 | ..oovuvvernee 1,000,000 998,866 0 163 0 0....2.950 |.... 2.970 |AO...... 7,375 04/10/2012. | 04/01/2022.
453267  AA 6 [INCITEC PIVOT FIN LLC 144A........coiirreiseereeiisesreessessesssessssssesssssssesssssssssssssssssssssssssssssssssess | coenies O SPURSIRN I 2FE | oo 3,012,880 |...107.097 3,212,910 3,000,000 3,006,335 0 (1,414) 0 0].....6.000 |.... 5.938 [JD.cocee | oo 10,500 06/01/2010. | 12/10/2019.
458140 AM 2 [INTEL CORP......oivvirmmriisiimessissssssssses st ssessss st sssssssssessssssssssssens. | wovenn | oo | coseesesnenae | cveees 1FE ..2,638,685 |..... 99.152 2,627,528 2,650,000 2,641,823 0 1,053 0 0.....2.700 |...... 2.749 12/04/2012. | 12/15/2022.
458140 AS 9 |INTEL CORP JEVSOTORN VR IOSPRR 1] 1FE | ... ..1,997,020 |...104.048 2,080,960 2,000,000 1,997,125 0 105 0 0].....3.700 |..... 3.718 31,244 0 | 07/22/2015.| 07/29/2025.
45866F AD 6 |INTERCONTINENTALEXCHANGE GROUP LS [ | v 1] AFE | o 1,999,660 |...100.598 2,011,960 2,000,000 1,999,665 0 5 0 0]....3.750 |...... 3.752 7,708 0 [ 11/19/2015. | 12/01/2025.
459200 GJ 4 [IBM CORP.......ooourveimiriesiisressisessesssssssssasses s | ceeenes JO0 [SPURNN I 1FE 996,540 |...107.299 | ...ooveveeres 1,072,990 | oo 1,000,000 999,266 0 400 0 0]....5.700 |..... 5.746 16,942 | oo 57,000 | 09/11/2007. | 09/14/2017.
459200 GM 7 [IBM CORP......ovvtumirrismmarrissss st esses bbbt | cebeins JO0 SOOI I 1FE 996,280 |...115.861 | .cvvvvvvves 1,158,610 | .ovvoverrenes 1,000,000 998,670 0 413 0 0...7625 | .. 7.679 16,097 | ovvvvivrne 76,250 | 10/09/2008. | 10/15/2018.
459200 HP 9 |IBM CORP ...101.879 ....4,000,000 3,998,394 0 183 0 0]....3375 |..... 3.381 07/30/2013. | 08/01/2023.
46051M AD 4 [INTERNATIONAL TRANSMISSION CO 144A ...107.106 | ... . . 1,250,000 | ..o 1,249,609 0 158 0 0...5750 |.. 5.765 03/25/2008. | 04/01/2018.
461070 AC 8 |INTERSTATE POWER AND LIGHT .. 126923 | ..o 4,918,266 3,875,000 3,867,683 0 214 0 0]....6.450 |...... 6.468 10/14/2003. | 10/15/2033.
461202 AB 9 [INTUIT INC. R ...104.839 2,096,780 2,000,000 1,998,649 0 1,054 0 0...5750 |.. 5.809 03/07/2007. | 03/15/2017.
46132F  AB 6 [INVESCO FINANCE PLC.........cossirriermrresinnsessmsssmssssssssssssssessssssssssssesessssssssssssssesssssssssssssnssssssens. | coeeees . L0371 | 1,547,565 | ...oooes 1,500,000 | ...ooverrees 1,492,905 0 728 0 0].....4.000 |... 4.069 11/06/2013. | 01/30/2024.
465685 AC 9 |ITC HOLDINGS CORP 144A ...102.696 ..1,283,700 11,250,000 | ..oocvvrennne 1,248,729 0 1,623 0 0]...5875 |.. 6.017 10/25/2006. | 09/30/2016.
46625H JY 7 |JP MORGAN CHASE & CO ..3,979,000 |..... 99.776 | ... ..3,991,040 | .. ....4,000,000 3,981,311 0 1,769 0 0]....3.875 | ... 3.939 09/03/2014. | 09/10/2024.
46849E AP 2 | JACKSON NATIONAL LIFE 144A GIC BACKED N........cocouuiiiririieiiresiiesiisssinesessesssesssesessssesssenes | cevvis | oo | evverevenens | cevees 1FE 67,874 |...106.259 79,694 75,000 73,298 0 639 0 0f....4.700 |...... 5.720 11/30/2004. | 06/01/2018.
472319 AB 8 |JEFFERIES GROUP INC SENIOR NOTES........covvuerrvrirmmrreesmensessssesssssssessssssssesssssssessssssssssssssnesens | woveene | oo | coveevessnnns | coveee 2FE 684,551 |...100.615 704,305 700,000 699,606 0 1,887 0 0].....5.500 |..... 5.785 10/28/2005. | 03/15/2016.
476556  CM 5 |JERSEY CENT PWR &LT CO 1ST MORTGAGE..........covvvrerrerinrresressesmiessesssesssesssesssssssssssssssnsens | sevsne | o | sovervessans | sveees 2FE | i 2,860,126 |...101.264 2,911,340 2,875,000 2,874,425 0 1,672 0 0]...5625 |.. 5.687 11/05/2004. | 05/01/2016.
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47715*  AA 5 [JETBLUE AIRWAYS 2013-1 CLASS A EETC.....oooiirriernrrriinenresssessesssssssssssesssssssensessssesssssssessssses | covneee | oo | ceevvenen 2 [ 1FE ...105.820 | ..cocovrrnenns 4,715,597 | covvvvvrren 4,456,243 | .............. 4,456,243 0 0 0 0]....4420 | ... 4420 03/05/2014. | 03/05/2023.
478366 AR 8 [JOHNSON CONTROLS INC.......orvviiiurriiiiireiiiiisnsiieisssssisisssssssssssssssssssssssssssssssssssssssssssssssssssns | soveees | oo | coneevssesnns | coveee 2FE ...100.184 3,907,176 3,900,000 3,900,012 0 (321) 0 01.....5500 |... 5.491 01/10/2006. | 01/15/2016.
482480  AD 2 |KLA-TENCOR CORP.......coomvrrrvirrrnreimnririsisessesssessesssssssssssessssssnesssssssessssssnssssssssessssssnsssssssssesssssons | eovne | o | ovneennd [ cvveee 2FE ...100.597 ....1,500,000 1,499,775 0 28 0 0]...4125 |.... 4128 10/30/2014. | 11/01/2021.
482480  AE 0 |KLA-TENCOR CORP.......cooovrrrerrrmnrermmnnssssinessesssessessssssesssssssssssssssssssessssssssessssssssssssssssssssssessssons | avenne | | vvneennd [ cvvens 2FE | ... . ...101.449 11,496,564 0 300 0 0]...4650 |... 4.682 10/30/2014. | 11/01/2024.
48305Q AA 1 [KAISER FOUNDATION HOSPITALS.......oceurierreeseeeseresseeessesessesessesssssssssssssssssssssssssssssssssssnssssanssss | evvnee | oo | sosvessseens | coenne 1FE 991,940 |...102.570 | .... . 994,616 0 755 0 0 3.597 04/03/2012. | 04/01/2022.
485260  BH 5 |KANSAS GAS & ELEC.........oveeooeeeeeeeoseeeeeseeeseeeesseessseeseseessssesesessssssssssssssssssssssssssssssssssesssssssssesssss | evveers | oo | weesereennes | eoveee 1FE 50,640 |...100.520 50,903 50,640 0 0 0 0]...5647 |... 5.647 11/16/2005. | 03/29/2021.
486606  K# 2 |KAYNE ANDERSON MLP INV CO SER KK SR UNSE.........cooovvuerreimmemniinmrsesssensssssessssssssssssssnens | eovenn | oo | coveevessens | coeees AFE | o 1,000,000 |...104.604 | ........c..... 1,046,043 | .....coeeeenee 1,000,000 | ..o 1,000,000 0 0 0 0.....3.930 |.... 3.931 04/30/2014. | 07/30/2024.
487836  BD 9 [KELLOGG CO.....covvereeirveiinsricsisresiaessssssessesssnsessssssessssssssessssssssssssssssssssssessessssssssssssesssssssesssssas. | wovene | o | conevvesanns | coveee 2FE 997,100 |...105.353 | ....cocveeven. 1,053,530 | ..o 1,000,000 998,355 0 294 0 01.....4.000 |... 4.037 07/01/2011. | 12/15/2020.
489170 AC 4 |KENNAMETAL INC......ooirrrririnrriisiserreisersesssesssssssenssissensssssesssssssensssssssssssssnssssssnsesssssssssssnnens | wvnee | oo | covveer] [ eceiFE | v 2,678,885 | ... 94.908 2,609,970 2,750,000 2,696,954 0 7,444 0 0]....3.875 | ... 4.236 07/01/2013. | 02/15/2022.
492386 AT 4 |KERR-MCGEE CORP ...108.292 3,248,760 3,000,000 3,445,945 0 (16,149) 0 0...7.875 |..... 6.364 01/08/2003. | 09/15/2031.
49327X  AB 6 |KEY BANKNA ...100.675 2,104,108 2,090,000 2,086,739 0 18,688 0 0].....5450 |... 6.401 02/27/2008. | 03/03/2016.
494368 BB 8 |KIMBERLY-CLARK ...107.656 3,606,476 3,350,000 3,347,958 0 1,192 0 0]...6.125 |.... 6.166 07/25/2007. | 08/01/2017.
494550 AY 2 |KINDER MORGAN ENERGY PARTNERS ...102.728 5,136,400 5,000,000 5,000,596 0 (258) 0 0].....5.950 |... 5.944 02/06/2008. | 02/15/2018.
494550 BV 7 |KINDER MORGAN ENERGY PARTNERS.........ccooovuimmmrmriimnnnrriisnneerenssnssnsissssssssssssssssssssssssssensssennes | woeiee | o | covneer] [ ciiFE | i 1,497,480 | ... 85.885 1,497,738 0 205 0 0]...4.250 |.. 4.271 09/08/2014. | 09/01/2024.
49725V AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECURE . 106.332 | .... . . . 11,358,514 0 (299) 0 0...5737 |... 5.711 01/11/2005. | 03/30/2021.
49803# AB 8 |KITE REALTY GROUP LP SERIES B SENIOR NOT 2 5,000,000 |..... 97.865 | ... . 5,000,000 5,000,000 0 0 0 01...4470 |.... 4470 09/10/2015. | 09/10/2025.
500255 AT 1 |KOHLS CORPORATION.......covieuumrrreemimrreisssnrssisssaesesesssessesssesssssssessessesesssssssessssssssessessenessesseneessssss | wovens | | woeneenee 1] 2FE | oo 997,500 |...102.296 | .....c........1,022,960 | .....coecccs 1,000,000 997,905 0 212 0 0...4750 |... 4782 09/05/2013. | 12/15/2023.
50075N  AS 3 [KRAFT FOODS INC.....coouuirreermmmrresssmnreessssssssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssensss | sovsess | oo | wessseessenns | seeeee 2FE |. 845,019 |...107.782 850,000 849,139 0 491 0 0]....6.500 |.. 6.567 08/08/2007. | 08/11/2017.
50075N AU 8 [KRAFT FOODS INC.....ooouurrieremurreimemreessmsesessssnesssesssessssssssssssssssssssssssssssssesssssssssssssssesssssensesssssnnenss | eeeeeee | oo | weseneseenes | ceeree 2FE | ... ..4,565,340 |...108.096 4,517,136 0 (7,514) 0 0]...6.125 |... 5.928 01/17/2008. | 02/01/2018.
501044  BM 2 [KROGER CO...coorviieririiiiisiiiinessissssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssesssssssesssssssesssssns | wvvee | o | conevvessnnns | coveee 2FE 82,664 |..112.324 77,151 0 (651) 0 0].....6.800 |... 5.730 11/30/2004. | 12/15/2018.
501044 CQ 2 |KROGER CO......ooiiiumriiiiiiiriiiiniiceiissiisesi s sssssssssssssssssenns | envins | ae | soveneees 1] 2FE | oo 993,550 |...101.173 995,689 0 603 0 01....3.400 |...... 3477 04/10/2012. | 04/15/2022.
502413  AZ 0 |L-3 COMMUNICATIONS CORP. [EVSSTORN VR VPPN IO 2FE 996,790 |...104.713 | .... . ....1,000,000 998,428 0 303 0 0]...4750 |..... 4789 05/18/2010. | 07/15/2020.
50540R AL 6 |LABORATORY CORP OF AMERICA HLD LSeo [ | v 1] 2FE | oo 101,268 |...100.879 100,879 100,000 100,882 0 (120) 0 0 3.595 08/21/2012. | 08/23/2022.
50540R AL 6 [LABORATORY CORP OF AMERICA HLD...........ccoosrrrrirnnrriirnninriinesrissssssessssssssssssesssssssessssssnssssssns | eovveee | oo | cvveenned [ eoni 2FE 911,412 |...100.879 907,911 900,000 907,935 0 (1,081) 0 0 3.595 08/21/2012. | 08/23/2022.
50540R AQ 5 [LABORATORY CORP OF AMERICA HLD........coocrmirrvrirmeniisresrisnessessnsessessssessssssensssssnesssssssesssssns | oeeeeee | oo | cveeeneed [ oeenes 2FE .998,500 |..... 97161 | oo 971,610 | wovvvvrrernne 1,000,000 998,617 0 17 0 0.....3.600 |..... 3.618 01/21/2015. | 02/01/2025.
511546 AA 1 |ENBRIDGE ENERGY PARTNERS LP SENIOR NOTES........coocmmmmrvermenreeimernesseeressssessessssesnesssnnnns | wovsee | oo | covevvessns | coveee 2FE ...106.760 ..5,204,550 ....4,875,000 4,872,008 0 955 0 0]....7.000 |.... 7.025 10/01/1998. | 10/01/2018.
52465# AD 7 |LEGG MASON CAPITAL CORP HUNTINGTON NATL JRVOPTORN VR OO 2 | 1 e . ..116.258 | ... ,440,981 | .. 4,680,104 | . 680,104 0 0 0 0....7.240 |..... 7.350 338,871 | 12/16/1998. | 12/05/2020.
524660 AW 7 [LEGGET & PLATT INC....ooouvveeruuirressisreesssssessssesesssssessssssssssssssssssssssssssssssssessssssssssssssssssssssssssssnne | wovenes ] s 1] 2FE | oo 797,648 |..... 99.089 792,712 800,000 798,355 0 218 0 0]....3400 |.. 3435 [FA.oo| oo 10,276 | oo 27,200 | 08/08/2012. | 08/15/2022.
526057 BV 5 [LENNAR CORP.......ceoitiituurriisiereissssssisssessesssse s | cessnns ] s 1] 3FE | ... ..1,000,000 |..... 98.500 | vvvevrvervrrennns 985,000 | v.ovvuvvennne 1,000,000 | ..o 1,000,000 0 0 0 0...4750 |... 4.750 ..27,972 | 04/21/2015. | 05/30/2025.
530715 AD 3 |LIBERTY MEDIA CORP DEBENTURES [IXS 1900 VR UURRRRROORY OO 3FE| ... ..5,276,542 | ...103.000 5,478,570 5,319,000 5,287,056 0 1,214 0 0].....8.500 |... 8.576 452,115 | 01/09/2002. | 07/15/2029.
530715 AD 3 |LIBERTY MEDIA CORP DEBENTURES ...103.000 | ..oovvcrreeree 1,885,930 | ..o 1,831,000 [ oo 1,820,004 0 418 0 0]....8500 |... 8576 |JJ.cvveee | cervirreenn 71765 | i 155,635 | 01/09/2002. | 07/15/2029.
53079E  BE 3 |LIBERTY MUTUAL GROUP 144A JEVSSOORN VR IUOPPR 1 ...102.277 2,045,540 2,000,000 2,049,460 0 (5,625) 0 0]...4250 |... 3.865 85,000 | 04/22/2014. | 06/15/2023.
53117C  AM 4 [LIBERTY PROPERTY LP......ccoeotriiumiriimmmiesismnsssssisessessssssssssssssssssssssssssssssssssssesssssssssssesssssesesssns | soneees . ...106.732 533,660 500,000 499,370 0 115 0 0...4750 |.... 4.780 09/22/2010. | 10/01/2020.
53117C AN 2 [LIBERTY PROPERTY LP ..101.254 | .............1,012,540 | .............. 1,000,000 | ..ooooverneees 1,003,756 0 (500) 0 0]...4125 ... 4.058 06/07/2012. | 06/15/2022.
53359# AC 6 |LINCOLN ELECTRIC HOLDINGS INC SERIES C......ccovormrrvirmenriinnserressenseessensessssessesssesssssssennesnes | weviee | | eveereeninnes | eevvsseend | vvrvrinnnnnnni 2,000,000 | ... 89.495 . 2,000,000 2,000,000 0 0 0 0]....3610 |.. 3.610 04/01/2015. | 04/01/2035.
534187 AL 3 [LINCOLN NATIONAL CORP. 110.093 ,100,930 ....1,000,000 .1,015,308 0 (6,288) 0 0....7.000 |.... 6.245 20,611 | o 70,000 | 05/15/2008. | 03/15/2018.
53621@ AB 2 |LION INDUSTRIAL TRUST SR UNSEC NOTES. cevveen [ on e [eeerni2Z | .. 1,000,000 | ..o 95.771 | ... 957,713 | .. 1,000,000 | . ,000,000 0 0 0 0[....4.200 |...... 4.200 10,850 0 |09/28/2015. | 09/28/2025.
539830 BE 8 |LOCKHEED MARTIN CORP LSe o] v 1] ni2FE | oo 1,994,280 | ... 96.585 | ... 1,931,700 | oo 2,000,000 | ..oocvvvvennee 1,994,723 0 443 0 0 2.933 19,333 30,772 | 02/12/2015. | 03/01/2025.
540424 AN 8 |LOEWS CORP SENIOR NOTES, ...100.854 75,641 75,000 74,920 0 383 0 0....5.250 |.... 5.790 1,159 3,938 | 11/30/2004. | 03/15/2016.
54233*  AB 2 [LONE STAR TRANSMISSION LLC SERIES B........cccommmrrvimnrrrisnnnrisenrisssessessssesssssssessssssssessessnnes | coveeee | oo | evvesnseenes | coeen IFE | 1i00000.2..2,000,000 | ... 99.700 | .oovvvrreerne 1,994,004 2,000,000 2,000,000 0 0 0 0 3.520 3,129 70,400 | 07/17/2014. | 06/15/2024.
542690 3P 5 |LONG ISLAND NY POWER AUTHORITY ...101.849 2,546,225 2,500,000 2,500,000 0 0 0 0..4.133 |.... 4.133 34,442 | .. 73,189 | 12/04/2014.| 09/01/2026.
548661 CN 5 |[LOWES COMPANIES INC ...107.824 5,391,200 5,000,000 5,005,672 0 (3,076) 0 0 6.029 89,806 305,000 |09/11/2007. | 09/15/2017.
548661 CT 2 |[LOWES COMPANIES INC ..105.959 | .............. 1,059,590 | ...ococevrnes 1,000,000 | ...coooneene 1,000,190 0 (32) 0 0....3750 ... 3.746 |AO...... | oo 7917 | s 37,500 | 07/21/2011.| 04/15/2021.
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55448Q AS 5 |MACK-CALI REALTY LP......ooiiiiiiiiiiriisciiiissiisenisseieseissisesssississssssssssssssssssssssssssssssssssssssssenssses | oonsie | oo | evvssvienens | ceniFE [ . 2,444,800 | ... 84.572 2,114,300 2,500,000 2,457,638 0 4,973 0 0....3.150 |...... 3412 04/29/2013. | 05/15/2023.
565849  AB 2 |MARATHON OlL.......iiiiiiiiiiicieieieniesisissiseesessessessssssisissssessessensessssssssssssssessessessssssssssssessensensensens | vonvens | oo | svenvenennes | veeeilFE | vinennnn 10,730,832 | ... 91.344 | v 9,568,284 | ............ 10,475,000 | ..ccoouune 10,671,984 0 (6,673) 0 0]....6.800 |...... 6.609 12/08/2003. | 03/15/2032.
565849 AL 0 [MARATHON OlL......rvierrrririmrriismenseisnensesssessssssnensssssnensssssssssssnensssssnsssssssssssssnnesssssssessnnees. | ESue | | vovveern] [ ii2FE | 001,995,420 | ..... 80.354 | ..oocovrreenn. 1,607,080 | ...ooovevvn 2,000,000 | ..ooevvveenne 1,995,617 0 197 0 0].....3.850 |... 3.878 06/01/2015. | 06/01/2025.
573284 AK 2 |MARTIN MARIETTA MATERIAL ...107.944 809,580 750,000 750,424 0 (166) 0 01....6.600 |..... 6.573 04/17/2008. | 04/15/2018.
574599 BD 7 |MASCO CORP ...102.614 6,156,840 6,000,000 5,997,407 0 3,264 0 0]....6.125 |..... 6.185 10/04/2006. | 10/03/2016.
574754 AL 1 |[MASHANTUCKET WESTERN PEQUOT 144A.........cccooimiimminininiiniiniissississississsssssssssssssnssnnns | convee | oo [ evveeneenes | cerrieenenc® | v 97,372 [ i, 8.938 | .o 116,042 | ......coooce. 1,298,294 97,372 0 0 96,888 0 ....88.740 09/30/2015. | 07/01/2026.
575767 AJ 7 |MASS MUTUAL LIFE 144A ...108.276 6,496,560 6,000,000 6,097,294 0 (1,756) 0 0 5.259 01/20/2012. | 12/01/2041.
577081 AT 9 |MATTELINC ..103.976 3,119,280 3,000,000 3,013,963 0 (2,600) 0 0]....4.350 |..... 4.241 09/23/2010. | 10/01/2020.
577778 BF 9 |MACYS RETAIL HLDGS INC ..104.707 | ... ..1,047,070 | .. ....1,000,000 | . .1,010,761 0 (12,986) 0 0]....7450 |..... 6.026 07/13/2004. | 10/15/2016.
577778 BM 4 |MACYS RETAIL HLDGS INC. .. 116.733 5,836,650 5,000,000 5,373,935 0 (95,841) 0 0]....8500 |...... 6.043 . 08/24/2004. | 06/01/2019.
579780 AH 0 |MCCORMICK & CO 2107478 | 1,071,780 | oo 1,000,000 997,879 0 337 0 01.....3.900 |... 3.943 [Jdeoveen| v 17,983 | 39,000 |07/05/2011. | 07/15/2021.
580645 AE 9 |[MCGRAWHILL COS INC ...106.027 5,301,350 5,000,000 4,994,814 0 2,693 0 0 5.963 295,000 | 10/31/2007.| 11/15/2017.
580645 AH 2 |MCGRAW HILL COS INC ...100.243 | ....cccooeeve. 1,002,430 | ..o 1,000,000 971,021 0 125 0 0.....4.000 |...... 4378 12/14/2015. | 06/15/2025.
58155Q AD 5 |[MCKESSON CORP. ...108.020 3,780,700 3,500,000 3,531,607 0 (5,597) 0 0....4750 |...... 4.543 03/24/2011. 03/01/2021.
581760 AS 4 |MCLAREN HEALTH CARE CORP........cocooriiiiriieriiieniinnsiseneisesiesesessssisssssssssssessssssssssssssssssssssssnsnies [ eoenee | oo | woeeeeni | e IFE | 000102..3,000,000 | ... 93.335 2,800,050 3,000,000 3,000,000 0 0 0 0]...4534 |... 4.534 03/18/2015. | 05/15/2038.
582839 AH 9 [MEAD JOHNSON NUTRITION CO. ..101.430 5,071,500 5,000,000 5,022,591 0 (309) 0 0]...4125 | ... 4.067 10/30/2015. | 11/15/2025.
585055 AV 8 |[MEDTRONIC INC ...106.166 | ......ccevn. 4,246,640 | ............. 4,000,000 3,994,075 0 999 0 0]...4125 |... 4157 [MS.ooo | o 48,583 03/24/2011. | 03/15/2021.
585055 BS 4 [MEDTRONIC INC 2101216 | 4,048,640 | .............. 4,000,000 3,915,685 0 2,591 0 01....3.500 |..... 3.773 ..41,222 09/02/2015. | 03/15/2025.
590188 JF 6 |[MERRILLLYNCH CO ...110.089 5,504,450 5,000,000 5,017,209 0 (6,067) 0 0....6.500 |...... 6.351 .149,861 10/04/2002. | 07/15/2018.
59022C CS 0 |MERRILLLYNCH & CO .. 104353 | ......co...... 1,043,530 | ..o 1,000,000 990,850 0 6,368 0 0]....5.700 |..... 6.427 07/19/2007. | 05/02/2017.
59048@ AA 6 |MESAAIRLINES 2015-1 AEETC ..107.428 3,222,828 3,000,000 3,000,000 0 0 0 0...4750 |..... 4.750 12/14/2015. | 07/15/2029.
594918 AT 1 [MICROSOFT CORP.......cccovvvvirrrrreircnressnnsssssisesssssssessssssessssssssssnsssssnssssssnnsssssnsssssssnsssssssssesssssonnens | woiee | oo | covneer] [ TFE | 001,993,280 ] ..... 98.801 | ovovvvreenne 1,976,020 | ...ocovenven 2,000,000 | ..oocvvvveenee 1,994,917 0 626 0 0]....2.375 | ... 2413 {MN.cooo | v 7917 | s 47,500 | 04/25/2013. | 05/01/2023.
59531# AB 6 |MID-AMERICAN APARTMENTS SERIES B ...108.441 2,168,820 2,000,000 2,000,000 0 0 0 0....5.400 |..... 5403 |FA .| v 36,300 | .coooovnnee 108,000 | 07/29/2011. | 07/29/2021.
60040# AA 0 |MILLENNIUM PIPELINE LLC SENIOR SECURED N ...105.653 744,074 704,260 704,260 0 0 0 0]....5.330 |.... 5.366 ..104 08/26/2010. | 06/30/2027.
605068 AA 3 [MISSION HEALTH SYSTEM.......cooiiiiriiieiiiinriiieniiensisenisessisenissesssesssssssssesssssssssssssssssssssnnssnssnns | eoenee | oo | cveneeni | e IFE | 1i000000012...2,000,000 | ... 93.539 | .o 1,870,780 2,000,000 2,000,000 0 0 0 0...4224 |... 4.224 .7,040 11/08/2012. | 12/01/2034.
605068 AQ 8 [MISSION HEALTH SYSTEM.......coovvveirrreiirerreiinereesineesssssssnssssnensssssssnsssssssssssnsesssssssssssnsesssssns | wovies | o | covneer] [ TFE | riiii00021,955,000 | ... 98.893 | oo 1,933,358 | ..o 1,955,000 | ..o 1,955,000 0 0 0 0 3.655 17,864 02/27/2015. | 10/01/2027.
608190 AH 7 |[MOHAWK INDUSTRIES INC. ...100.700 3,132,777 3,111,000 3,110,750 0 6,455 0 0]...6.125 |...... 6.343 [Jdooi| v 87,864 01/12/2006. | 01/15/2016.
61166W AU 5 |MONSANTO CO...oocovvvrrmrrierrriisseersessaesnessssessessssensssssnssssssssessssssnssssssnssssssnsessssssssssssssesssssssesees | LSure [ oo | vvvveensd [eec IFE | i 2,370,577 | . 96.251 2,283,074 2,372,000 2,370,785 0 123 0 0]....3.375 |..... 3.382 [ e 36,914 06/26/2014. | 07/15/2024.
61166W AU 5 |MONSANTO CO.....covrrvirrirriieriiessieniisesisessssesisssssssesssssessssesssssssssssssssssssssssssssssssssssssssssssonsssss | vonenee | oo | cenvveees ] | oee IFE | 1,141,683 | .. 96.251 | oo 1,085,711 | v 1,128,000 | ...cooveennee 1,140,331 0 (1,252) 0 0....3.375 |..... 3.224 10/28/2014. | 07/15/2024.
615369 AB 1 |[MOODYS CORPORATION ...106.325 2,658,125 2,500,000 2,513,828 0 (1,754) 0 0]....4500 |... 4403 08/16/2012. | 09/01/2022.
617446 7Y 9 |MORGAN STANLEY GROUP. ...100.633 2,012,660 2,000,000 1,996,783 0 231 0 0]...4.350 |.. 4.369 09/03/2014. | 09/08/2026.
61746B  DQ 6 | MORGAN STANLEY ...102.286 2,045,720 2,000,000 1,986,224 0 1,370 0 0]....3.875 | ... 3973 04/23/2014. | 04/29/2024.
61980A AC 7 |MOTIVA ENTERPRISES LLC 144A 2107882 | e 1,078,820 | ...cccoenene 1,000,000 999,078 0 197 0 0...5.750 |..... 5.776 | Jduveeis | v 26,514 01/06/2010. | 01/15/2020.
620076 BB 4 |[MOTOROLA SOLUTIONS INC.......vvveeruereerimmreesserresseneneesssnennssssnnsmsnsssnsesssssessssssssssssssesssssnsessees | e | o | vvvevr] [ iei2FE | v 784,195 | L. 91.677 697,662 761,000 776,971 0 (2,210 0 0....3.750 |...... 3.381 3,646 28,538 | 07/31/2012. | 05/15/2022.
620076 BB 4 [MOTOROLA SOLUTIONS INC........cocurviurieerirereieenisnesisesisssenssesssssesssnsssssssssssssssssssssssssssssssssssones | eoenee | oo | cveneeens ] [een2FE | 1,276,765 | ... 91.677 | oo 1,135,878 | .oocvvne 1,239,000 | ..ocovvnnane 1,265,003 0 (3,598) 0 01....3.750 |...... 3.381 |MN..ooo | o 5,937 07/31/2012. | 05/15/2022.
626717  AF 9 [MURPHY OIL CORP........crvvrrreerirreiieerreisensssssssnsssssssssssnsesssssssessssssesssssssesssssssessssssessssssnennss. | wvnee | o | covneer] [ eccii@FE | civiviriiirennnn 957,730 | ovee 75727 | oo 757,270 | oo 1,000,000 961,067 0 3,337 0 0....3.700 |...... 4.358 {JD.co | o 3,083 04/17/2015. | 12/01/2022.
628530 BD 8 [MYLAN INC......oosiiirieeiireicseesseessecsssssssssesesssssssssssesssssssssessssnssssensssnssssenssssnnsssenssssnnsssenssssnnsss | evinne | oo | conmeeeesd [ e 2FE | . 2,706,569 | ... 98.050 2,598,325 2,650,000 2,698,184 0 (5,299) 0 0 3.923 9,893 06/03/2014. | 11/29/2023.
62927@ AA 6 |NHL US FUNDING LP SR SECURED ...100.538 2,010,756 2,000,000 2,000,000 0 0 0 0]....4.180 |..... 4.202 4,412 09/29/2014. | 09/29/2024.
629568 AQ 9 |NABORS INDUSTRIES INC ..102.619 769,643 750,000 751,484 0 (637) 0 0....6.150 |...... 6.049 [FA....| oo 17,425 10/16/2008. | 02/15/2018.
629568  AX 4 [NABORS INDUSTRIES INC........cooevvrierrrrinnnrisnenrisnsnssessessessssessesssessssssessssssnessssssessssssnnsesses | ESue | [ evveveeicnnes [ ein@FE | e 737,690 | .ccc 83.204 582,428 700,000 724,492 0 (3,756) 0 0]...4625 |... 3.934 9,533 04/25/2012. | 09/15/2021.
629568 AX 4 [NABORS INDUSTRIES INC.......cccoviiiiiiiiiiiiniiniieisisisississississsisssisesissssssssssssssssnssnssonsinns | onnies | oo | eovessiineies | ceeeeFE | 1,045,120 [ ... 83.204 .832,040 0 (4,569) 0 0]....4625 ... 4.033 ..13,618 06/26/2012. | 09/15/2021.
62963# AJ 0 [NRP OPERATING LLC SERIES | (NO RI-16)........ccourveerrmcrriermrrrisieeseessensesssenssssssensssssnenssssssnsesssns | evvee | | ovveeri | eevvereeened | cvvvreerennnnn, 230,769 | ... 94.545 ,999,981 | .. . 0 0 0 0].....5.030 |... 5.031 04/20/2011. | 12/01/2026.
636180 BG 5 |NATIONAL FUEL GAS CO ...108.071 2,161,420 2,000,000 1,997,395 0 1,024 0 0].....6.500 |..... 6.562 02/23/2009. | 04/15/2018.
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637432 KT 1 [NATIONAL RURAL UTILITIES COOP.......ccorreemmmmrreismmereeissssressssssssssssesssssssessesssssssssssessssssssessssses. | woveene | oo | coveevessenns | coveee 1FE ...107.109 2,142,180 2,000,000 1,998,873 0 498 0 0]....5450 |.... 5479 01/15/2008. | 02/01/2018.
637432 MV 4 [NATIONAL RURAL UTILITIES COOP.........cooommreiicrriiiinnsiiiissnsiisssssssssssssssssssssssssssssssssssssssssssssses | soses | oo | covneenes 1] 1FE ...103.087 3,092,610 3,000,000 2,998,143 0 202 0 0]....3400 |... 3.409 10/29/2013. | 11/15/2023.
638671 AJ 6 |NATIONWIDE MUTUAL INSURANCE 144A............ccommmmrriimmmrreirnnernessssensesssesnsssssssssssssssssssesesssssnnens | wvvee | o | eveeveesnnes | oo TFE | v 4,568,390 | ..... 96.721 | v 4,352,445 | ..o 4,500,000 | ...ooooornene 4,094,823 | ..ooooerrin (V) I (405,177) 0 0].....2.802 | ... 4.106 12/03/2008. | 12/15/2024.
63946B AE 0 |NBC UNIVERSAL MEDIA LLC. ...108.839 2,176,780 2,000,000 2,024,261 0 (4,059) 0 0]...4.375 |... 4.116 08/25/2011. | 04/01/2021.
644239 AY 1 |NEW ENGLAND TEL & TEL DEBENTURES 123997 | 14,780,442 | ............ 11,920,000 | ....ooonc 12,288,900 0 (14,752) 0 0]...7.875 | ... 7.512 05/07/2002. | 11/15/2029.
645767 AW 4 |NJ BELL TEL DEBENTURES ..124.877 93,658 75,000 84,809 0 (428) 0 0f...7.850 |.. 6.412 11/30/2004. | 11/15/2029.
64712# AB 7 [NEW MEXICO GAS INTERMEDIATE INC SR UNSEC..........ccmmmerrererreerenressersesseesssssensessssesssssns | evvsne | | eveeveisnnes | eovinneeni | cevvreerennnn,000,000 | ...l 95.024 | oovvvrreenne 3,800,960 | ....ocvveerns 4,000,000 | ...oovoornene 4,000,000 0 0 0 0]....3.640 |... 3.640 09/02/2014. | 07/30/2024.
650094 CJ 2 |NY TELEPHONE DEBENTURES. ..114.186 1,712,790 11,539,594 0 (2,098) 0 0f....6.500 |..... 6.190 03/02/2005. | 04/15/2028.
651229 AG 1 |NEWELL RUBBERMAID INC. ..108472 | ... ..1,627,080 | .. . 11,498,743 0 496 0 0]....6.250 |...... 6.290 03/25/2008. | 04/15/2018.
651229 AM 8 |NEWELL RUBBERMAID INC cevveee [ oo | e [eeenn2FE | ... 498,205 | 96.706 483,530 500,000 498,762 0 165 0 01.....4.000 |... 4.044 06/12/2012. | 06/15/2022.
651639 AN 6 |NEWMONT MINING CORP.........cvvermmrriimmmerressssressssesssissssesssssssssssssssssssssssssssssssssssssssssssssssssseeens | sveenns [ [ 1] 2FE | v 1,477,635 |..... 89.376 | ..ocovrreenn. 1,340,640 | ....ooeevees 1,500,000 | ..o 1,485,102 0 2,099 0 0.....3.500 |.... 3.681 04/16/2012. | 03/15/2022.
65339K 88 6 |NEXTERA ENERGY CAPITAL LS. | oo [ eeverernens | e 2FE 39,100 |..... 99.080 38,740 39,100 39,100 0 0 0 0{....5.000 |..... 5.000 01/15/2013. | 01/15/2073.
65339K 88 6 |NEXTERA ENERGY CAPITAL.....iiiiuieeireerneeeeeeiseeessesessesessesessesssssssssessssessssesssssnssssesssssssssnssssnnsss | connees | oo | seesseneesns | cenee 2FE 960,900 |..... 99.080 952,060 960,900 960,900 0 0 0 0].....5.000 |.... 5.000 01/15/2013.| 01/15/2073.
653640 AA 4 |NIAGARA MOHAWK POWER 144A............cooorrviininviiinnisrisisssssessssssessssssssssssssssssesssssssesssssssssssss | covee | oo | coneeveeeos | coveee 1FE 1,000,000 |...107.534 .1,000,000 0 0 0 0]...4.881 ... 4.881 08/03/2009. | 08/15/2019.
653640  AK 2 | NIAGARA MOHAWK POWER 144A..........ooomirririiieriisineseessesssssssessessssessssssesssssssessssssssssssssesssssss | wovens | o | wooneeres 1] 1FE .999,990 |...100.828 999,996 0 3 0 01....3508 |... 3.508 09/22/2014.| 10/01/2024.
65473Q AQ 6 |NISOURCE FINANCE CORP ...106.084 ....4,000,000 3,942,110 0 31,288 0 0f...5250 |.. 6.159 01/30/2007. | 09/15/2017.
654894 AF 1 |NOBLE AFFILIATES INC SENIOR NOTES . 121.747 ..10,400,000 | .cvvvvvnnee 10,620,172 0 (12,186) 0 0].....8.000 |... 7.713 11/30/2004. | 04/01/2027.
655855 FA 7 |NORFOLK SOUTHERN CORP DEBENTURES ..127.753 75,000 86,122 0 (2,125) 0 0]....9.750 |..... 5913 11/30/2004. | 06/15/2020.
662352 A* 4 NORTH SHORE LONG ISLAND JEWISH HEALTH CA.......covsvrvvirrrrrirnenrennnsensessssensessneesssssnesssisnes | weine | | cvvveeri [ eevesneend | vvrrinnnnnnn 2,000,000 | ... 95.913 | ... ..1,918,260 2,000,000 2,000,000 0 0 0 01...4.200 |... 4.200 10/08/2014. | 05/01/2030.
66416T AF 2 [NORTHEAST GENERATION CO SENIOR SECURED S ...109.750 6,790,095 6,186,875 6,186,875 0 0 0 0]....8812 |..... 8.810 02/07/2002. | 10/15/2026.
665501 AJ 1 [NORTHERN NATURAL GAS CO 144A ...107.004 2,140,080 2,000,000 2,032,912 0 (5,629) 0 0]....4.250 |... 3.896 06/27/2011.| 06/01/2021.
66586G CC 9 |NORTHERN TRUST COMPANY 144A I . . ...107.338 6,440,280 6,000,000 6,001,702 0 (846) 0 0].....5.850 |.... 5.834 11/07/2007. | 11/09/2017.
666807 BG 6 |NORTHROP GRUMMAN CORP........coeerrvermmurreemmmreessansssssssessessssessssssesssssssessssssssssssssessssssssesssssenns | sevenns JO0 SPURRPIIRN I 2FE | oo 945,340 |...100.568 | .............. 1,005,680 | ... 1,000,000 957,044 0 4,780 0 0....3.250 |...... 3.910 06/26/2013. | 08/01/2023.
66765R  BF 2 | NORTHWEST NATURAL GAS FIRST MORTGAGE SER........ccovvuuerreeienreiinnsinisneenisosssssssssessesnes | eoveene | oo | covevvessons | coveee 1FE 95,600 |...113.757 85,318 75,000 81,951 0 (1,560) 0 0]....7.630 |..... 5.007 11/30/2004. | 12/09/2019.
670346  AK 1 [NUCOR CORP.......covurmmirriimciressisessisssesssssssesssssesessssssssesssssssessssssssssssssesssssssesssssssssssssssssesssssnsenees | sovsene | oo | coveesessenes | cvveee 2FE | oo 1,741,513 [..106.999 | .ccovvvvnnnee 1,872,483 | ..o 1,750,000 | ..ooooeens 1,747,476 0 945 0 0].....5.850 |.... 5915 05/28/2008. | 06/01/2018.
67059T  AC 9 [NUSTARLOGISTICS LP........vvveerrrierierresisnressineesessssessessssessesssssssssssesssssssssssssnsssssssssesssssseesess | wovers | | covnnennd [ cvvees 3FE| ... 2,793,392 | ..... 90.401 2,531,228 2,800,000 2,795,612 0 608 0 0]...4750 |..... 4.780 01/30/2012. | 02/01/2022.
670877 AA 7 |OMX TIMBER FIN INVESTMENTS | 144A A-1 G o I 1FE | ... . ...109.069 | ...occcvvvern. 1,090,690 | ..oooovevs 1,000,000 999,878 0 (6) 0 0]....5420 |.... 5420 |AO...... 9,334 12/13/2004. | 01/29/2020.
674599  CE 3 |OCCIDENTAL PETE CORP.........coocmmirrriimereisiesisssesssssssssssssesssssssssssssessssssssssssssessesssssssssssnsnnes | wevenes ] s 1] AFE | oo 1,903,700 |..... 94718 | oo 1,894,360 | ..o 2,000,000 | ..ocvvvveenee 1,914,803 0 10,449 0 0]....2.700 |..... 3.378 [FA.c| oo 20,400 12/04/2014. | 02/15/2023.
674599 CG 8 |OCCIDENTAL PETE CORP.......covvummrrrimmmerrisssssnsssessisssssssssssssssssssessssssssssssssessessssessesssssssssnnenens | sovens | | veneeend [ cvvens 1FE ..2,992,260 |..... 98.062 2,941,860 3,000,000 2,992,585 0 325 0 0f.....3500 |...... 3.531 4,667 06/18/2015. | 06/15/2025.
679574 AH 6 |OLD DOMINION ELEC FIRST MORTGAGE...........ccsmmvvuiirrriiirresiisssesssssssssssssssssssssssssssesssssnsssees | woveee | o | vsreini | eveees 1FE ..3,282,196 |...114.485 3,697,958 3,230,081 3,265,085 0 (1,949) 0 0]...5676 |... 5476 12/16/2005. | 12/01/2028.
680223  AJ 3 |OLD REPUBLIC INTL CORP......c.ooorrrrimmmcrrismesrisnsssssssssssssssssssssssssssssessessssssssssssesssssesesssssnsesens | wovene | o | voneennd [ cvvene 2FE 1,534,620 |...103.425 1,551,375 +..1,500,000 | ..oovrvennne 1,531,391 0 (2,833) 0 0]....4.875 |.. 4.580 11/04/2014. | 10/01/2024.
68268N  AJ 2 |ONEOK PARTNERS LP. I I I 2FE .995,760 |..... 80.119 | .... 801,190 | .. ....1,000,000 997,008 0 387 0 0]....3375 |..... 3425 |AO...... 8,438 09/10/2012. | 10/01/2022.
68268N AP 8 | ONEOK PARTNERS LP......ooouirrirmmiinisissisissssissss s ssssssessssssessssssssssssssessssssssssssssssssssssnsens | aeseees ] s 1] 2FE | oo 997,900 |..... 84.429 | ..ocorvcvrrrennns 844,290 | ..ocovvvernn. 1,000,000 998,023 0 123 0 0.....4.900 |.... 4.927 [MS..ooo. | oo 14,428 03/17/2015. | 03/15/2025.
68389X AU 9 [ORACLE CORP......oevveeeurrviirresrinsesessnessssssssssssssessssssesssssssssssssssessssssesssssssnessssssssssssssnssssssnnens | eoeeene | oo | cvvsenne] [ ovenee 1FE ..2,993,190 |...101.257 3,037,710 3,000,000 2,994,059 0 591 0 0].....3400 |... 3427 06/30/2014. | 07/08/2024.
68389X BC 8 |ORACLE CORP. [ I I 1FE | ... 4,977,150 |..... 97.788 | .ooerrenrns 4,889,400 | ....ccooonee 5,000,000 | ..oocrvvennne 4,978,478 0 1,328 0 0....2.950 |.... 3.003 PR 04/28/2015. | 05/15/2025.
690742 9 |OWENS CORNING [IXS 1900 VR UURRPPROORY OO 2FE|. 100,472 |...103.569 103,569 100,000 100,060 0 (61) 0 0].....6.500 |.... 6.432 |JD....... 542 6,500 |06/22/2007.| 12/01/2016.
690742 AA 9 |OWENS CORNING.......coooiiiriiiiiiiiiissisessisse i | ceneins . ..103.569 | ..o 5,074,881 | ..o 4,900,000 | ..oovveenecs 4,902,924 0 (3,009) 0 0]....6.500 |.... 6432 {JD.cooces | covvrnn 26,542 | ...ooonee 318,500 |06/22/2007. | 12/01/2016.
69349L B [ PNC BANK NA......oouiiiiiirriiissiessessess s sssssessssssss s sssss s s sssesssssssssssssnens | sveenes . ...103.097 5,154,850 5,000,000 4,973,780 0 23,846 0 0]....5.250 |... 5.778 [Jeooeere| v 121,042 | oo 262,500 | 11/07/2007. | 01/15/2017.
693506 BB 2 [PPG INDUSTRIES.......ccoooemveeeeeeieseeeesessssssesssessssssssssessssssssssonssssssssssssssssssssssssssssssssssssssssssssssssssssnssss | evvsie | or | soeseesesnees | eeveee 1FE 57,977 |...109.639 57,012 52,000 53,838 0 (771) 0 0].....6.650 |... 4.936 12/09/2009. | 03/15/2018.
69353R  EQ 7 |PNC BANK NA......ooiiriiiieriiinneseisisessesssessssssessesssssssssssesssssesssssssssssssssssesssssssssssessesssssssssnnes | wovee | o | coneenes 1] AFE | oo 1,496,820 |..... 99470 | oo 1,492,050 | ..o 1,500,000 | ..oocoverneees 1,496,979 0 159 0 0]....3.250 |..... 3.275 05/27/2015. | 06/01/2025.
69362B AW 2 [PSEG POWER LLC........oiirriiiiiniicsiiiscsssisssisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | aneeess | oo | woseensssnes | coneee 2FE ..2,495,621 |...108.556 2,713,900 2,500,000 2,497,894 0 428 0 0]...5125 |.... 5.147 08/17/2010. | 04/15/2020.
694476  AC 6 |PACIFIC LIFECORP 144A ,043,380 |...111.375 ..1,113,750 ....1,000,000 11,021,180 0 (4,490) 0 0].....6.000 |.... 5418 05/24/2010. | 02/10/2020.
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695156 AR 0 |PACKAGING CORP OF AMERICA.........cooeeruvermmrmmririeniisinessisssssssssssessessssessssssssesssssssesssssssessssssnnens | woveene | oo | coveevessenns | coveee 2FE 3,989,720 |..... 97.443 ..3,897,720 ....4,000,000 3,990,909 0 896 0 0].....3.650 |.... 3.681 .150,056 | 09/03/2014. | 09/15/2024.
70109H AL 9 | PARKER-HANNIFIN CORP........ceevuumriiriireniiniirssiessisssiss i ssssssssssssssssssssesssssssssnensses | svenene | oo | onerione 1] 1FE .997,800 |...101.090 | ... ..1,010,900 | .. ....1,000,000 998,011 0 189 0 0f....3.300 |...... 3.326 11/18/2014. | 11/21/2024.
70342@ AC 2 |PATTERSON COMPANIES INC 2 1,000,000 |...107.563 | .....oooovneee 1,075,630 | .oovoovenes 1,000,000 | ..o 1,000,000 0 0 0 0]...5750 |.. 5.750 03/19/2008. | 03/25/2018.
703481 A* 2 |PATTERSON-UTI ENERGY INC 2 2,000,000 |...106.809 2,136,180 2,000,000 2,000,000 0 0 0 0...4.970 |... 4.970 10/05/2010. | 10/05/2020.
707567 AA 1 |PENN MUTUAL LIFE INSURANCE CO T44A..........ccommrrrrirnmrnirmenreismsessessesssssssesssssssessssssesssssssesess | wovenne | oo | coveevessnnns | covees AFE | o 1,070,930 |...117.838 | .ccoovvvrneee 1,178,380 | ..o 1,000,000 | ..o 1,063,944 0 (1,837) 0 0]....6.650 |..... 6.070 08/26/2011. | 06/15/2034.
708696 BM 0 |PENNSLYVANIA ELECTRIC CO SERIES C SENIOR ...110.707 83,030 75,000 76,238 0 (335) 0 0f...6625 ... 6.057 11/30/2004. | 04/01/2019.
708696 BW 8 |PENNSYLVANIA ELECTRIC CO o ...107.128 803,460 750,000 748,758 0 254 0 0....5.200 |..... 5.244 09/28/2009. | 04/01/2020.
713409 AC 4 |PEPSIBOTTLING GROUP INC SRNOTE GTD BO.....cooreerrererreereesrnesssssresssnssesssssnsssssssssssssnes. | seveens . ...133.465 100,099 75,000 84,015 0 (449) 0 01.....7.000 |... 5.690 11/30/2004. | 03/01/2029.
718172 AH 2 |PHILIP MORRIS INTL INC . ...109.109 3,235,082 2,965,000 2,992,911 0 (5,891) 0 0].....4500 |.... 4.255 07/01/2010. | 03/26/2020.
718172 AH 2 [PHILIP MORRIS INTL INC...oooooeorverreareersssseessseseessseessssssessssssssesssssessssssssssssssssssssssssssssssssssssssssnens | sesenes . ...109.109 801,951 735,000 741,919 0 (1,460) 0 0]...4.500 |...... 4.255 8,728 07/01/2010. | 03/26/2020.
718172 BQ 1 [PHILIP MORRIS INTL INC....oooouurrveremerreimmmrsessseresssssessssssnsesssssssesssssssesssssssessssssssssssssessssssnsssssssnnns | wovee | | wooneenes 1] AFE | o 1,386,392 |...101.772 ..1,424,808 ....1,400,000 | ..oocvvvveenn. 1,386,838 0 446 0 0....3.375 | ... 3.491 18,375 08/04/2015. | 08/11/2025.
72447X  AC 1 |PITNEY BOWES INC 988,030 |...106.046 | .... ,060,460 | .. ....1,000,000 997,446 0 1,385 0 0]...5750 |... 5910 [MS......| oo 16,931 09/06/2007. | 09/15/2017.
72650R AW 2 | PLAINS ALL AMERICAN PIPELINE..........cooooririerriererirneeinesssssessnssssessssnsssssssssssssnsssssnsssenssssnsssenss | connees | oo [ erveremrennns | coreni2FE | 3,016,950 | ... 99.164 2,974,920 3,000,000 3,008,315 0 (1,806) 0 0...5750 |.. 5.672 05/25/2010. | 01/15/2020.
72650R  BF 8 [PLAINS ALL AMERICAN PIPELINE..........coccimmimiiiinrenriinnneieissenreesssensesssssssssssesssssssessssssensssssssennesse | cvvneee | oo | oonveees | i 2FE | 4,492,890 | ... 81.053 3,647,385 4,493,908 0 805 0 0f....3.600 |..... 3.618 09/02/2014. | 11/01/2024.
737679 DD 9 |POTOMAC ELEC PWR CO. cevveen [ oo [ ervereernenn [ oo AFE | 1,495,650 | ... 99.743 | ... ..1,496,145 | .. . 1,497,125 0 411 0 0....3.050 |... 3.084 03/28/2012. | 04/01/2022.
740189 AM 7 |PRECISION CASTPARTS CORP LSoo o] e [ AFE | i 815,741 | L 99.878 616,247 617,000 615,804 0 62 0 01....3.250 |..... 3.274 06/01/2015. | 06/15/2025.
740189 AM 7 |PRECISION CASTPARTS CORP........ccuurrvirmmmrreisemersessssssssssessessssessesssesssssssessssssssssssssesssssssssssssss | sveenns | et [ AFE | 2,378,139 L 99.878 2,380,093 2,383,000 2,378,380 0 241 0 0.....3.250 |...... 3.274 06/01/2015. | 06/15/2025.
74151% AK 4 |PRICEWATERHOUSECOOPERS LLP SERIES M. ...106.760 5,337,995 5,000,000 5,000,000 0 0 0 0]...4530 |... 4530 02/10/2014. | 02/09/2024.
74170  AC 3 |PRIME PROPERTY FUND LLC ...106.646 | ... ..1,066,461 | .. ....1,000,000 | . .1,000,000 0 0 0 0[...4610 |.... 4610 08/22/2013. | 08/22/2025.
74170 AD 1 |PRIME PROPERTY FUND LLC . ...101.369 2,027,384 2,000,000 2,000,000 0 0 0 0].....3.880 |... 3.880 07/18/2014. | 07/30/2024.
74251V AE 2 |PRINCIPAL FINANCIAL GROUP..........coouurreiiierreissnenseisiessssssesssssssessessssssssssssssessssssssssssssssseneenses | seeeens | or | weveneessenes | ceeree 2FE 996,360 |..... 98.840 | .ovvvvvervrrennne 988,400 | ...ovcvveere. 1,000,000 997,435 0 336 0 0.....3.300 |..... 3.343 09/05/2012. | 09/15/2022.
74273@ AB 9 |PRIT CORE REALTY HLDGS LLC I 2 2,000,000 |...100.479 2,009,574 2,000,000 2,000,000 0 0 0 0].....3.850 |... 3.850 02/14/2013. | 02/14/2023.
743263 AL 9 |PROGRESS ENERGY INC......cirvurirmmriismmiinisimessissiessesssesssssssessessssesssssssessessesessssssesssssssnessssssness | svesnns . ..100.158 | ..o 4,006,320 | ...ovvvvnene 4,000,000 3,999,972 0 729 0 0]...5625 |.. 5.644 01/10/2006. | 01/15/2016.
743315 A 2 |PROGRESSIVE CORP SENIOR NOTES..........ocoimmirimimniiiriisesssssssssessessssssessssssssssssssssssessssssnnes | svvenes . .125549 | ... 12,554,900 | ............ 10,000,000 | ............ 10,269,855 0 (12,812) 0 0]....6.625 | ... 6.320 10/08/2002. | 03/01/2029.
74340X AW 1 |PROLOGIS LP. LS [ | v 1 ...105.204 284,051 270,000 278,950 0 (1,032) 0 0]....4250 |... 3732 10/03/2014. | 08/15/2023.
T4340X AW 1 [PROLOGIS LP.....cocveeeerrreiereeriisesseessessissssessssssssssssssessssssssssssssesssssssssssssssssesssssessssssnsssssssonsens | coveeee | oo | coevveees 1 ...105.204 767,989 730,000 754,199 0 (2,790) 0 0]....4250 |.. 3.732 10/03/2014. | 08/15/2023.
744538 AC 3 |PUBLIC SVC NEW HAMP o 102327 | e 1,534,905 | ..o 1,500,000 | ..oooeees 1,509,287 0 (1,476) 0 0.....3.200 |...... 3.080 01/19/2012. | 09/01/2021.
744542  AC 5 |PUBLIC SERVICE CO OF NEW MEX LSo o] v 1] ni2FE | 1,994,440 | . 99.245 | .o 1,984,900 | ..o 2,000,000 | ..ocvvvveenee 1,994,604 0 164 0 0]....3.850 |.... 3.884 08/06/2015. | 08/01/2025.
744542 AC 5 |PUBLIC SERVICE CO OF NEW MEX........cooorvmmrriiimerrinnssrnsssessessnsessssssessesssesssssssessssonesssssnsennes | weine |0 | cvoneere] [ 1een2FE | o000 997,220 | .ocd 99.245 | .ooovcvvriennns 992,450 | ..oocvrvennne 1,000,000 997,302 0 82 0 0].....3.850 |.... 3.884 [FA....... 14,972 08/06/2015. | 08/01/2025.
74730  AJ 1 |QUAD GRAPHICS INC. ...104.798 2,668,984 2,546,782 2,546,782 0 0 0 0].....8.000 |... 8.001 [MS..c.o. | oo 67,914 09/28/1995. | 09/01/2020.
74834L AP 5 |QUEST DIAGNOSTICS. ...106.261 531,305 500,000 496,566 0 743 0 0...4750 |.... 4.938 9,962 11/12/2009. | 01/30/2020.
74834L AV 2 |QUEST DIAGNOSTICS JEVSSOORN VR IUOPPR 1 ...102.766 | .............. 1,181,809 | ..o 1,150,000 | ..ooovevnes 1,164,922 0 (1,542) 0 0]....4.250 |.... 4.059 2,219 06/09/2014. | 04/01/2024.
749685 AQ 6 |RPM INTERNATIONAL INC.....ovvvvirrmriismieiissinssisssssssssssesssssssessessesssssssssesssssesesssssssesssssssesssssseenees | sevenns . ...107.610 2,152,200 2,000,000 1,995,088 0 2,091 0 0]....6.500 |.... 6.626 |FA.......| cooovrecrenns 49,111 02/19/2008. | 02/15/2018.
750236 AM 3 |RADIAN GROUP INC.......coirriirmrreiseseessssessesssssssssssesessssssesssssssssssssesssssnsesssssssessssssesssssssesssssns. | wovsnne | o | covevvessenns | coeees 4FE 1,172,743 | ...108.025 2,160,500 2,000,000 1,623,235 | coooovrriiennennd (VN I 193,349 0 0 125310 {ID.ceoee | o 8,000 02/28/2013. | 06/15/2017.
755111 AU 5 |RAYTHEON CO DEBENTURES.........cooiiveeeeseereeeesesseeeseeseeeessesseeessesseesesssssesssesseeessesseesosssssesessesssesens | eveeees | oo | eoverveeenns | eoveee 1FE | ... ..5,404,800 |...112.931 5,646,550 5,000,000 5,108,577 0 (32,931) 0 0 5.592 |JD....... 14,222 320,000 |01/12/2004. | 12/15/2018.
755111 BY 6 |RAYTHEON CO....couuurieimrreiimereeisssensesssssessssssssssssssssssssesssssssssssssessssssssssssssessssssssssssssssssssnnes | wovine | | wooneenns 1] AFE | oo 1,987,540 |...100.639 2,012,780 2,000,000 1,988,718 0 1,104 0 0 3.223 |JD....... 2,800 65,275 | 11/24/12014. | 12/15/2024.
758203 AA 1 |REED ELSEVIER 144A [SUSPTORN DV DUPRRRIORY IO 2FE 80,156 |...117.088 87,816 75,000 77,834 0 (278) 0 0 11/30/2004. | 10/15/2023.
75820Q AC 6 |REED ELSEVIER CAPITAL MTN.....cooooiiiiiiiiiiiisiissiisssiisssssssssssssssssssssssssssssssssssssassssnssssssssans. | ceveens U0 PRSI I 2FE 87,049 |...120.647 90,485 75,000 82,337 0 (565) 0 0 11/30/2004. | 05/15/2025.
75884R  AS 2 |REGENCY CENTERS LP ...107.467 .1,001,066 0 (174) 0 0 09/30/2010. | 04/15/2021.
75913V AB 5 |REGIONS BANK L1212 . . . .1,003,100 0 (1,157) 0 0 05/12/2008. | 05/15/2018.
759509 AD 4 |RELIANCE STEEL & ALUMINUM CO. ...102.682 3,080,460 3,000,000 2,999,079 0 999 0 0 04/02/2007. | 11/15/2016.
75952A  AF 4 |RELIANT ENERGY MID-ATLANTIC PW SERIES B ...100.000 437,316 437,316 437,839 0 (290) 0 0 03/23/2001. | 07/02/2017.
760761 AB 2 |REPUBLIC SERVICES INC ...109.906 2,198,120 2,000,000 2,001,444 0 (344) 0 0 08/03/2010. | 09/15/2019.
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76169%# AG 8 |REYES HOLDINGS LLC SERIES 2012A.........cmmmervirirnrvermerressensesssesssssessssssssssessseessssssessssssnenees | wvvsee | | eveeveesnnes | covverneened | vevvreerennnni 2,000,000 | oocd 96.208 | ...ocovvreern. 1,924,160 2,000,000 2,000,000 0 0 0 0]....5.130 |..... 5.130 08/07/2012. | 07/31/2022.
761713 BG 0 |REYNOLDS AMERICAN INC....oourvevermmarresrimrressssssssssessesssessesssssssssssessesssssssssssssssssssssessssssessssssnens | avesne | o | sooneenee 1 ...105.120 3,153,600 3,000,000 2,991,316 0 406 0 0...4450 |... 4.488 06/09/2015. | 06/12/2025.
771196 BE 1 |ROCHE HOLDING INC T44A.........ooomirmriinreriinesiiinessisssnessssssssssssesssssssssssssssssssssssssssssesssssensens | eoveene | | cooneenes 1 ...102.873 2,057,460 2,000,000 2,022,858 0 (1,248) 0 0].....3.350 |..... 3.194 05/29/2015. | 09/30/2024.
77340R  AC 1 |ROCKIES EXPRESS PIPELINE 144A ...100.607 2,515,175 2,500,000 2,503,457 0 (1,211) 0 0f....6.850 ... 6.790 06/24/2008. | 07/15/2018.
776696 AC 0 |ROPER INDUSTRIES ...110.933 2,218,660 2,000,000 2,011,540 0 (2,730) 0 0]....6.250 |..... 6.072 08/27/2009. | 09/01/2019.
783549 AZ 1 |RYDER SYSTEM INC 124934 | e 1,249,340 | ..covvnecen. 1,000,000 | ...coovnevne 1,067,371 0 (4,840) 0 0]....6.950 |.. 6.037 06/13/2005. | 12/01/2025.
784030  AC 4 [SBATOWER TRUST 144A........commirmiiirmmrinesseisneesissssssssssssssssessssssssssssssesssssssssssssssessssssnsssssss. | conneee | oo | ceevvenns 1 ...100.044 700,308 700,000 700,000 0 0 0 0[...2835 |... 4.292 07/26/2012. | 12/15/2042.
784030  AF 7 [SBATOWER TRUST 144A........coooirriiinnniiinnceiisnesnissssssisssessisssessesssssssessssesssssssssssssssesssssssssesssss. | cvnneee | oo | evveseenennes | coenn IFE | iii.2.1,600,000 | ...... 98.602 ,479,030 11,496,547 0 1,906 0 0 3.659 04/04/2013. | 04/15/2023.
784030  AH 3 [SBATOWER TRUST 2014-2C......coimmmrrrimmnrrriinnirrisnnnssssnessessssensssssssssssssessssssssssssssesssssnsesssssnees | coneeee | oo | eeeveceee] | IFE | 1iiieerr...1,000,000 | ... 98.873 | .... .988,730 .1,000,000 0 0 0 0f...3.869 |.. 3.900 10/07/2014. | 10/15/2049.
78412D AN 9 |SEMCO ENERGY 144A ...108.899 544,495 499,827 0 35 0 01....5150 |.... 5.159 04/14/2010. | 04/21/2020.
78442F AR 9 |SLM CORP SENIOR NOTES SERIES MTNA 990,000 |..... 99.960 .999,600 ....1,000,000 998,627 0 543 0 0]....5.320 |..... 5.384 01/09/2004. | 04/25/2018.
790849  AJ 2 [STJUDE MEDICAL INC.....ocrvvvrrmrrerrmerrismsssissssessesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssnns | svssne | o | sooseenes 1] 1FE | e 1,990,480 |..... 98.749 | ... ,974,980 | ..............2,000,000 | .............. 1,992,801 0 860 0 0f....3.250 |..... 3.306 03/21/2013. | 04/15/2023.
808513  AD 7 |CHARLES SCHWAB CORP.........coorrriimmriresissssssessessiessesssssssssseesssssssessssssessssssesssssssssssssnnnns | wovee | o | coveevessen | cveeee 1FE ...108.873 | ..cocccvveenn. 1,088,730 | ..............1,000,000 | ........c..... 1,001,248 0 (243) 0 0]....4.450 |.... 4419 07/20/2010. | 07/22/2020.
80851Q DA 9 | CHARLES SCHWAB CORP..........etvuemrrirrerimrersrsssessssessssssssssssesssssesssssssssessssssssssesssssssssesssssssssnnsss. | seveens | oo | seseresnens | cevees 1FE ...107.824 3,234,720 3,000,000 2,998,179 0 1,004 0 0]....6.375 |.... 6.414 09/11/2007. | 09/01/2017.
808626 AE 5 | SCIENCE APPLICATIONS INTL....uiuourierriieseeesesssseessessssesssessssssssssssssesssssessssnssssesssssssssssssssansssnnnss | sevssne | ae | sssemessnees | seeees 3FE ...103.749 77,812 75,000 82,912 0 (272) 0 0|...7125 |.... 6.102 11/30/2004. | 07/01/2032.
811065 AC 5 |SCRIPPS NETWORKS INTERACTIVE.......cvvviurnreeermrnrsisnnssissssssssssssssssssssssssssssssssssssssssssssssssnss | svenee | | vvneeend [ evvens 2FE | e 2,481,650 |..... 96.106 2,402,650 2,500,000 2,483,325 0 1,521 0 01.....3.900 |... 3.990 11117/2014. | 11/15/2024.
81721M 20 8 | SENIOR HOUSING PROP TRUST.......cvvvrvummmrremmmmnreismmensessenensssssesssssssessesssnessssssssessssssssssssnsesssssns | covneee | oo | ovevvene] | o 2FE ..101.520 | oo 1,015,200 | coovooees 1,000,000 | ..o 1,000,000 0 0 0 0]...5625 |.. 5.625 07/17/2012. | 08/01/2042.
824348 AL 0 | SHERWIN-WILLIAMS CO DEBENTURES..........ccccrrerreemmremsenesnresssensssneesssessssesssssssssssssssssssssssssssnns | eeveene | oo | eeseeresnees | covees 1FE ..127.957 95,968 75,000 84,677 0 (609) 0 0...7.375 | ... 5.782 11/30/2004. | 02/01/2027.
824348 AR 7 |SHERWIN-WILLIAMS CO......oooommrrirmmerrismeseisiessessenessesseessssssnessssssssssssssssssssssessssssssssssssesssssns | evvne | | veneennd [ cvvene 1FE | ... . ...102.045 2,040,900 2,000,000 1,998,863 0 43 0 0].....3450 |.... 3457 0 | 07/28/2015. | 08/01/2025.
82894* AT 4 [JRSIMPLOT COMPANY 2 2,000,000 |...107.726 2,154,520 2,000,000 2,000,000 0 0 0 0]....6.210 |..... 6.210 [MN......| cooeeeeern 18,285 | e 124,200 | 05/08/2007. | 05/08/2017.
82894* AV 9 |JRSIMPLOT COMPANY SENIOR NOTES 2 2,000,000 |...107.726 2,154,520 2,000,000 2,000,000 0 0 0 0....3.910 |.... 3.910 ...78,200 | 05/22/2012. | 05/22/2024.
833034 AH 4 |SNAP-ON INC [EVSSTORN VR DUURRROONY I AFE | oo 2,522,150 |...115.023 2,875,575 2,500,000 2,512,405 0 (1,796) 0 0]...6.125 |..... 6.020 .153,125 | 08/14/2009. | 09/01/2021.
83416W  AB 9 | SOLAR STAR FUNDING LLC 144A........ccomeirviieiriiierseeseesssisnesssissesssssssesssssssssssssssssssssssssssssenns | coneees ] s 2 [ 2FE | o 2,000,000 |..... 94213 | oo 1,884,260 2,000,000 2,000,000 0 0 0 0.....3.950 |... 3.949 [D.ooc | vvrrerrrrrnennn219 | 63,200 | 03/04/2015. | 06/30/2035.
837004 BY 5 |SOUTH CAROLINA ELEC & GAS FIRST MORTGAGE 126,526 |...109.248 136,560 125,000 125,387 0 (124) 0 0]....5.250 |... 5.131 6,563 |12/18/2003.| 11/01/2018.
837004 CC 2 |SOUTH CAROLINA ELEC & GAS ,742,108 |...112.684 3,098,810 2,750,000 2,747,337 0 830 0 0 6.538 |MN...o.. | covverreeni29,792 | v 178,750 | 09/25/2008. | 11/01/2018.
84055*  AA 6 |SOUTH TEXAS ELECTRIC COOP SERIES A.........ooorrveiirreriienneissnssssissssssssssessssssssssssssesssssnnens | coveeee | oo | coevveeen 2 [ 1 ..2,294,118 |...110.169 2,527,395 2,294,118 2,294,118 0 0 0 0]...5410 |... 5411 . 11/19/2009. | 01/01/2028.
84265V AD 7 |SOUTHERN COPPER CORP [SUSPTORN VR VPRI IO 2FE | ... ..1,501,495 |...104.029 | ....ccooeennes 1,560,435 | ..o 1,500,000 | ..oooeees 1,500,761 0 (155) 0 0...5375 |.... 5.362 80,625 | 05/04/2010. | 04/16/2020.
84314# AB 7 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU.........covvveerirreiemerreisiereesssnenessssessssssesssssas | cevenes ] e 2 | 2| v 1,750,000 |..112.678 | ..ccovvvvunee 1,971,870 | oo 1,750,000 | ..o 1,750,000 0 0 0 0]...5750 |.... 5750 (Do | v B AT2 | s 100,625 | 07/01/2010. | 06/15/2040.
84314# AC 5 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU.......comervermmerrermnreessenssissnessessssssssssssssssssns | evves | o | wooneenes 2 730,769 |...106.424 777,713 730,769 730,769 0 0 0 0.....5.000 |... 5.000 [JD.cveeee | vvrrrriieeenn 1,624 | i 36,538 | 07/01/2010. | 06/15/2025.
843646 AM 2 | SOUTHERN POWER CO ,988,950 |...100.508 5,025,400 5,000,000 4,989,046 0 96 0 0]...4.150 |...... 4177 0 [ 11/12/2015.| 12/01/2025.
844030 AA 4 |SOUTHERN UNION CO SENIOR NOTES......coourrimmmmmmrismmnsssesseesssssnessessensessssseesssssensessessesssssssnnens | evvee | o | coveevesnene | ceveee 2FE | oo 1,927,380 |...117.514 2,350,280 2,000,000 1,958,606 0 3,536 0 0|....7.600 |.... 7.952 .152,000 | 01/30/2002. | 02/01/2024.
84489P AE 8 |SOUTHWEST GAS COMPANY SERIES MTNA [SVSSTORN VR DUURRROONY I 1FE 80,624 |..121.292 90,969 75,000 78,824 0 (217) 0 0]....6.760 |..... 6.144 5,070 | 11/30/2004. | 09/24/2027.
845467 AL 3 |SOUTHWESTERN ENRG CO. LS [ | v 1] 2FE | oo 2,993,460 |..... 62.904 | ..oooovrrenrne 1,887,120 3,000,000 2,993,948 0 488 0 0....4.950 |... 4978 | M| e 65,175 | oo 74,250 | 01/20/2015. | 01/23/2025.
845743 BN 2 |SOUTHWESTERN PUBLIC SERVICE 103.912 .1,001,640 0 (35) 0 0]....4500 |.. 4489 |FA...oo.| oo 17,000 | oo 45,000 | 08/24/2011. | 08/15/2041.
84858D AA 6 | SPIRIT AIR 2015- A PASS THRU TRUST.......coomiriurrireriincnireceiseniesessiessissssisssissssssssssssssssssssenssses | oneees | oo | corveennd o IFE | 1i00222..1,000,000 | ... 99.958 | .... . . .1,000,000 0 0 0 01.....4.100 |..... 4.100 |AO...... 15,944 0 |07/28/2015. | 10/01/2029.
852060 AT 9 [SPRINT CAPITAL CORP.........ocmrrrreiimerresinersesssesrsssssessssssssssssssesesssssssessssssssssssnsessssssssssssssesssssnns | evvee | o | eoneveesnnes | eoeeedFE | v 96,625 | aucd 75.500 56,625 75,000 91,904 0 (576) 0 0]....8750 |..... 6.482 |MS...... 1,932 6,563 | 11/30/2004. | 03/15/2032.
852891 AC 4 |STANCORP FINANCIAL GROUP. R .. 104.845 | ........... 1,048,450 | ....ccccocooe. 1,000,000 | ...coooneve 1,001,333 0 (169) 0 0 ....5.000 |...... 4.976 |FA..oo.| oo 18,889 | .orvvrnnned 50,000 | 08/06/2012. | 08/15/2022.
854502 70 5 |STANLEY BLACK & DECKER........ccommrreeeucrreiimnniseissrnsssssisssssssssssssssssssssssssssssssssssssssssssssesssssseens | sveenes . ...103.750 518,750 500,000 500,000 0 0 0 0]...5750 |... 5.750 [MJSD..| .ovvvrrerrnnee 1,278 | oo 28,750 | 07/18/2012. | 07/25/2052.
857473  AE 2 |STATE STREET BOSTON.....couuuurrermmuerrismmsesesssssssssssssessssssssesssssssssssssssssssssssssssssssssssssssssssssssesssssens. | sevenns . ...130.957 98,218 75,000 83,816 0 (598) 0 0....7.350 |.... 5.832 [D.covees | cevrrrrrirr 245 | oo 5,513 | 11/30/2004. | 06/15/2026.
857477 AT 0 |STATE STREET CORP [IXS 1900 VR UURRPROONY IO 1FE 564,243 |...102.921 581,504 565,000 564,266 0 24 0 0]....3550 |... 3.566 [FA....... 7410 0 |08/13/2015. | 08/18/2025.
857477 AT 0 | STATE STREET CORP......cosiiiriiitiiciiss st ssisse s s sssee s sssse s ssses s ssisssisnnses | ceveins | oo | svesesssnens | ceeees 1FE .1,433,077 |...102.921 | ..o 1,476,916 | .............. 1,435,000 | ........cc... 1,433,137 0 60 0 0....3550 |... 3.566 [FA....... 18,820 0 |08/13/2015. | 08/18/2025.
863667 AH 4 [STRYKER CORP.....crviicreieierreiiirnsissensssisssssssssessessnessssssssssssssesssssssssssssnessssssesssssssessssssns | eovne | o | covneeend [ cvvens 1FE ,999,730 |..... 99.087 2,972,610 3,000,000 2,999,735 0 5 0 0]....3.375 |..... 3.376 17,438 0 | 10/26/2015. | 11/01/2025.
867914  AZ 6 | SUNTRUST BANKS.......coovvirrmrriirierrissmssssisssssssssssesssssssessssssssssssssssssssssssssssssssssssssssssssesssssnsssnss. | svesnn | o | sosessessanes | sveene 2FE ..2,999,760 |...106.509 3,195,270 3,000,000 2,999,950 0 27 0 0]....6.000 |... 6.001 [MS...... | coovreri 55,000 | ..oovveene. 180,000 | 09/05/2007. | 09/11/2017.
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871503  AK 4 |SYMANTEC CORP.......ovvvirriiimereeiierreisssesssssseessssssessssssssssssessessssssssssssssssssnesssssnsessssnsesssssns | vee | o | eveeveesonnes | oeeinlFE | vvvvvireennn 1,288,630 | .ocd 99.239 ..1,290,107 ....1,300,000 0 1,044 0 0 3.950 |...... 4.057 06/12/2012. | 06/15/2022.
87165B  AD 5 [SYNCHRONY FINANCIAL.......ccoovvviimrriiinnrriiisnsiiissnsssissnsissssssssssssssssssssssssssssssssssessssosssssssnnnnss | cvvnnee | oo | oenveees | 2FE | 01,996,120 ... 99.035 | ... ..1,980,700 | .. ....2,000,000 | . . 0 326 0 0]...4.250 |.... 4.274 08/06/2014. | 08/15/2024.
872287 AF 4 |TCI COMMUNICATIONS INC ...135.846 101,885 75,000 84,086 0 (628) 0 0]...7.875 | ... 6.242 11/30/2004. | 02/15/2026.
87236Y AA 6 | TD AMERITRADE HOLDING CO L7221 1,675,815 | .. ....1,500,000 | . 11,505,084 0 (1,135) 0 0f....5.600 ... 5.503 03/02/2010. | 12/01/2019.
872438 AB 5 |BOARDWALK PIPELINES LLC 99.693 74,770 75,000 73,818 0 443 0 0]....5.200 |...... 5.910 11/30/2004. | 06/01/2018.
872540 AP 4 [TIX COMPANIES INC.....vvvorcverreiieeriessiisssiesssisssssssssssssssesssssssssssssssssssssssssssssssssssnsssssssssssssssssssons | evseene | oo | sosnrveesd [ e IFE | ririienn100.2,652,862 | ... 96.744 2,563,716 2,650,000 2,652,155 0 (277) 0 01.....2.500 |.. 2487 8,465 04/30/2013. | 05/15/2023.
87264A AK 1 |T-MOBILE USA INC ..103.250 | .o 1,032,500 | oo 1,000,000 | ..o 1,025,531 0 (1,969) 0 0 5.382 15,625 09/17/2015. | 04/01/2021.
87265C AH 3 |[NORTHROP GRUMM SPACE SENIOR NOTES ...120.898 6,588,941 5,450,000 5,674,219 0 (40,312) 0 0 8.226 192,506 01/09/2002. | 06/04/2020.
87305Q CH 2 |TTX CO T44A.......oiriiiciisiserisesissesesiisssisssissssssesesssssssssssssisssssssssssssssssssssssssssnssnns | oonee | oo | evvssesenens | cond TFE | 1,499,775 | L 99.350 1,500,000 1,499,881 0 106 0 0f....3.600 |..... 3.601 4,900 11/13/2014. | 01/15/2025.
87408# AB 7 |TAL INTERNATIONAL CONTAINER SENIOR SECUR ..105.241 | ... . . 1,000,000 | . .1,000,000 0 0 0 0]...5410 |.... 5410 9,167 | ... 04/12/2012. | 04/30/2024.
87612E AF 3 | TARGET CORP DEBENTURES ...130.978 6,548,900 5,000,000 5,411,997 0 (15,468) 0 0|.....7.000 |.... 6.168 | JJ.cvveee | e 161,389 | covvvvvvenee 350,000 |01/07/2003. | 07/15/2031.
87612E  AK 2 | TARGET CORP DEBENTURES 125828 | oo 6,134,115 | .oovovnennn 4,875,000 | .............. 4,990,252 0 (3,830) 0 0]....6.350 |.... 6.123 [MN...... 51,594 309,563 | 01/06/2003. | 11/01/2032.
87875U AK 8 | TECO FINANCE INC ...108.498 2,169,960 2,000,000 1,996,337 0 760 0 0....5.150 |..... 5.199 03/05/2010. | 03/15/2020.
879868 AL 1 |TEMPLE INLAND INC. ...109.133 3,273,990 3,000,000 3,017,270 0 (7,708) 0 0]...6.625 |... 6.319 12/02/2005. | 01/15/2018.
88031 AB 2 | TENASKA GEORGIA PARTNERS SENIOR SECURED. ...120.084 6,751,524 5,622,335 5,787,878 0 (9,267) 0 0.....9.500 |.... 8.950 01/10/2002. | 02/01/2030.
88031Q AA 8 | TENASKA VIRGINA PARTNERS 144A ..108.515 3,356,011 3,092,670 3,092,670 0 0 0 0]...6.119 |... 6.165 04/29/2004. | 03/30/2024.
88031R AA 6 | TENASKA ALABAMA Il PARTNERS 144A SENIOR ...105.450 6,743,358 6,394,839 6,406,244 0 (1,357) 0 0]....6.125 |..... 6.121 10/20/2003. | 03/30/2023.
881685 AV 3 |TEXACO CAPITAL INC ...129.898 97,424 75,000 86,709 0 (1,709) 0 0f...8875 |... 5.618 11/30/2004. | 09/01/2021.
883203 BL 4 |TEXTRON INC ...106.364 531,820 500,000 497,553 0 1,174 0 0|....5.600 |.... 5.874 08/20/2008. | 12/01/2017.
883556 AX 0 |THERMO FISHER SCIENTIFIC INC ,606,965 | ...106.169 3,715,915 3,500,000 3,562,270 0 (10,630) 0 0]...4.500 |.... 4113 06/29/2011. | 03/01/2021.
884315 AG 7 |THOMAS & BETTS CORP. 495,930 |...113.377 566,885 500,000 497,660 0 327 0 01...5625 |.. 5.720 . 11/16/2009. | 11/15/2021.
88643@ AJ 5 |TIDEWATER INC SENIOR NOTES SERIES | I ,000,000 |..... 89.118 | oo 3,564,704 | ......oeenn. 4,000,000 | .....ooovnen 4,000,000 0 0 0 0]...4610 |.... 4610 512 10/15/2010. | 12/30/2022.
887315  BJ 7 |TIME WARNER INC DEBENTURES.........covvveeumerriimmereismsssessesesssssseessssssessssssssssssssessssssssssssssssens | sevenns JO0 SPURRPIIRN I 2FE | oo 5,765,100 |...109.516 5,475,800 5,000,000 5,136,022 0 (70,428) 0 0|....7.250 |...... 5.627 76,528 | oo 362,500 |02/20/2004. | 10/15/2017.
887317  AZ 8 | TIME WARNER INC.......ovioiiureiiisriiiieneensassssesisssssssssesssssssssssssssssssssssssssssssssssssssssssssessessnsensss | woveee | o | wonnenne 1 ]n2FE | 2,998,530 ... 99.834 2,995,020 3,000,000 2,998,530 0 0 0 0]....3.875 |..... 3.880 [JJ........ 13,240 0 [ 11/17/2015.| 01/15/2026.
891027 AF 1 |TORCHMARK CORP. .. 123846 | ....cccooo..n. 6,037,493 | ...cccvvennns 4,875,000 | ...oovvornece 4,993,644 0 (11,712) 0 0]...7.875 | ... 7.440 [MN...... 49,055 383,906 | 08/01/2002. | 05/15/2023.
89233P 4C 7 |[TOYOTA MOTOR CREDIT CORP ...110.018 1,100,180 ....1,000,000 | ...ovvvveenne 1,017,129 0 (3,436) 0 0]....4.500 |..... 4.076 1,750 07/15/2010. | 06/17/2020.
89233P 7F 7 |[TOYOTA MOTOR CREDIT CORP [SUSPTORN VR ISP I 1FE 993,730 |..... 98.607 | .... .986,070 | .. ....1,000,000 995,424 0 584 0 0]...2625 | .. 2697 2,469 01/07/2013.| 01/10/2023.
893830  AF 6 | TRANSOCEAN INC......coiiviiiririiieeiiisessess s ssssssssssssssessessssessssssssssssssssssssssssssssssesssssnsens | wevenns JO0 PRSI I 3FE 88,675 |..... 57.000 42,750 75,000 85,341 0 (400) 0 0....7.500 |.... 6.100 1,188 11/30/2004. | 04/15/2031.
8417E  AC 3 [ TRAVELERS COS INC....oouuirveiueurrresssrrissisessissessessssessssssessssssssesssssssssssssssssssssssssssssssssssssssssssnens | ooseees | oo | weseneessenns | ceeeee 1FE 958,230 |...108.221 | ..ovvvvcnres 1,082,210 | covvorerenns 1,000,000 989,158 0 5,059 0 0....5750 |... 6.349 2,556 08/14/2008. | 12/15/2017.
89417E  AE 9 [ TRAVELERS COS INC.......crveeeumreeiisrresimsesseissssessssessesssssssssssessssssssssssssssssssssssssssnssssssssssssssnses | eoveeee | oo | wesenesseses | coneee 1FE | oo 1,998,180 |...109.416 2,188,320 2,000,000 1,999,473 0 202 0 0].....5.800 |... 5812 4,822 | ... . 05/08/2008. | 05/15/2018.
89566E  AB 4 | TRISTATE GEN AND TRANS ASSN 144A PASS TH......cooveumrriiierreiieensiisessssssssessisssssssssssesssssns | conneee | oo | ceervenns 2 [ AFE | v 5,128,850 |...127.010 6,350,500 5,000,000 5,074,955 0 (6,042) 0 0|.7.144 | ... 6.911 149,826 | .oooovveee 357,200 | 10/21/2003. | 07/31/2033.
90131H AP 0 [21ST CENTURY FOX AMERICA [EVSSOORN VR VPPN IO 2FE 990,345 | ...112.210 | oo 1,122,100 | oo 1,000,000 991,576 0 1,231 0 0].....5.650 |... 5.861 . 21,344 28,250 | 04/06/2015. | 08/15/2020.
902494 AF 0 | TYSON FOODS INC.....covoomuiriimmmamiissieesissssssss s sess s sssssses st sssssse s ssssssesssssesssssssssneess | sevenns JO0 SPORPIIRY I 2FE | oo 5,655,460 |...106.885 5,344,250 5,000,000 5,152,428 0 (59,575) 0 0|.....7.000 |.... 5587 [MN...... 58,333 350,000 |01/31/2005. | 05/01/2018.
904764 AH 0 |UNILEVER CAPITAL CORP GUAR UNILEVER PLC. ..129.117 96,838 75,000 76,677 0 (58) 0 0 5692 [MN...... 565 4,425 | 11/30/2004. | 11/15/2032.
905641  AA 4 |UNION CENTRAL LIFE 144A ..131.118 2,622,360 2,000,000 1,408,858 0 23,277 0 0 13463 |MN....o. | oo 27,333 [ oo 164,000 | 07/23/2009. | 11/01/2026.
907818  ED 6 |UNION PACIFIC CORP........oocouurreeimmrreiimnnssissssssssssssssssnessesssesssssssssssssessssssssssssssesssssssesssssnens | wovens | | wovneenns 1 ...102.153 2,553,825 2,500,000 2,482,777 0 817 0 0]....3250 |.... 3.334 [FA....... 43,333 0 | 07/22/2015. | 08/15/2025.
908906 AC 4 |UNIONBANCAL CORP R ...102.062 2,347,426 2,300,000 2,297,906 0 282 0 0f....3.500 |..... 3516 [JD..cces | e 2,907 | ooverreernna 80,500 | 06/12/2012. | 06/18/2022.
90919@ AA 7 |UNIPAC VI SENIOR SECURED NOTES..........commrrmuummrmerimmressssnsessssnessssssssssssessessessesssssssessssssnsens | coveees o e | B | 822,106 | ... 26.287 822,106 3,127,400 822,106 0 0 428,854 0 28.628 |JAJO... 38,658 | ...ovvev.. 132,042 | 08/20/2007. | 05/31/2020.
90932Q AA 4 |UNITED AIR 2014-2 APTT ..101.363 | oo 7,095,410 | ..oovvvvrennne 7,000,000 | ..oocrvvennne 7,009,529 0 (1,066) 0 0....3.750 |.... 3728 [MS...... | oo 86,042 | ...ccooo.... 278,542 | 08/04/2014. | 09/03/2026.
91159H HK 9 [US BANCORP . . ...102.118 2,552,950 2,500,000 2,495,379 0 444 0 0 3625 [MS...... 27,500 90,000 | 09/08/2014. | 09/11/2024.
91169%%# AA 0 |UNITED STATES COLD STORAGE INC 2 2,000,000 |...107.046 2,140,920 2,000,000 2,000,000 0 0 0 0]....6.110 |.... 6.110 44128 | ... 122, 02/21/2008. | 02/21/2018.
913017 BV 0 |UNITED TECHNOLOGIES CORP........crmirvriermrrrismmrresnmessessssssssssesssssssessssssesssssssessssssseessssssessssses. | sovenne | oo | coveevessnnns | covees 1FE 999,230 |...102.134 ..1,021,340 ....1,000,000 999,479 0 72 0 0]....3.100 |...... 3.109 05/24/2012. | 06/01/2022.
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913026 AT 7 |UNITED TELEPHONE FLORIDA SERIES HH 1ST. ..113.066 | ...ccccovvenn. 2,230,792 | covvvvrrennne 1,973,000 2,108,064 0 (10,236) 0 0]....8375 | ... 7.326 . 04/24/2003. | 01/15/2025.
91324P  BC 5 |UNITEDHEALTH GROUP INC. ...108.375 6,502,500 6,000,000 5,991,278 0 4,277 0 0f....6.000 |...... 6.083 .360,000 | 02/22/2008. | 11/15/2017.
918204 AV 0 |VF CORP. ...104.496 522,480 500,000 499,823 0 28 0 0]......3.500 3.507 17,500 | 08/17/2011.| 09/01/2021.
92240@ AL 9 |VECTREN CAPITAL CORP. ...104.318 3,129,540 3,000,000 3,000,000 0 0 0 0]...4530 |... 4530 .135,900 | 12/15/2010. | 12/15/2025.
92276M 20 4 |VENTAS REALTY LP ...103.956 11,851 11,400 11,400 0 0 0 0[...5450 |.... 5.450 621 | 02/28/2013.| 03/15/2043.
92276M 20 4 [VENTAS REALTY LP. ..103.956 | oo 1,027,709 988,600 988,600 0 0 0 0]....5450 |.. 5.450 53,879 | 02/28/2013.| 03/15/2043.
92277G  AG 2 |VENTAS REALTY LP......ovirriirerriisenreessesneissensssssenssissssssssssssssssssssssssssssssssssssssessessonsessssenees | LSt [ | veveneend [ 2FE | iiiiii.623,089 | ... 99.835 626,964 628,000 623,261 0 172 0 0]...4125 |... 4218 0 | 07/09/2015. | 01/15/2026.
92277G  AG 2 | VENTAS REALTY LP.....iiriererererereiseresseessenesnenssessssessssessssssssssssssssssssssssssssssssssssssnsssssssssensssns. | sevee | oo | covvmeree ] | eeee2FE [ v 1,361,271 |..... 99.835 ,369,736 | .............1,372,000 | .............. 1,361,647 0 376 0 0]...4125 |.. 4.218 0 |07/09/2015.| 01/15/2026.
92345Y AD 8 |VERISK ANALYTICS INC 994,630 |..... 97.877 978,770 994,942 0 312 0 0].....4.000 |...... 4.065 1,778 05/11/2015. | 06/15/2025.
925524 BB 5 |VIACOM INC......coiiiimrirerirreiesiseseie s sisesesesessssessssesssssssssesssssssssnesssssessssesssssssssssssssessssssssssssssnns | eensne | oo | sveserssenees | eeeeielF B [ ovvrvernenens 1,188,634 |...103.335 | ... ,232,787 | .............1,193,000 | .............. 1,192,805 0 569 0 0].....6.250 |...... 6.301 2,634 01/25/2007. | 04/30/2016.
92553 AD 4 |VIACOM INC 997,830 |...108.466 | ......cccco... 1,084,660 | ... 1,000,000 999,076 0 218 0 0 5653 [MS...... 16,563 08/20/2009. | 09/15/2019.
92553P AL B | VIACOM INC.....oovvourermrrimeriresineressesisseseseessssssssessssssssssesssssensssessssessssessssssssssesssssssssesssssssssnssssnnnns | sveens | oo | eevesnensses | eerens2F B | covvverevevnnnnns 490,315 |..... 73.062 365,310 500,000 490,947 0 176 0 01....4500 |.. 4620 [FA....... 7,750 02/23/2012. | 02/27/2042.
92927K  A# 9 |WABCO HOLDINGS INC SERIES C 2 5,000,000 |..... 87.531 | oo 4,376,550 5,000,000 5,000,000 0 0 0 0.....3.180 |...... 3.180 [Jdun 82,150 0 | 06/25/2015. | 06/25/2027.
94403 AY 2 |WAWA INC SENIOR UNSECURED NOTES. .235,000 |...101.138 237,674 235,000 235,000 0 0 0 0/...5870 |.. 5.870 05/04/2005. | 05/04/2016.
94874R  AY 2 |WEINGARTEN REALTY MTN SERIES A o ..118.312 6,211,380 5,250,000 5,690,408 0 (29,938) 0 0].....6.640 |...... 5.577 06/09/2003. | 07/15/2026.
94973V AM 9 [WELLPOINT INC.....vvovuuurvessmaeressimessessssessessssessssssssssssssesssssssessssssssssssssssssssssssssssssssssssssssssssssssssssss | sonsees . ..106.264 | ......ccooenne 1,062,640 | ...coooec. 1,000,000 | ...covvnevne 1,008,829 0 (5,701) 0 0 5.236 08/27/2009. | 06/15/2017.
949746 RN 3 |WELLS FARGO & COMPANY SERIES U LSeo [ | v 1 ...105.250 436,788 415,000 415,000 0 0 0 0[...5875 |... 5.875 01/15/2015. | 01/01/9999.
949746 RN 3 |WELLS FARGO & COMPANY SERIES U.......cvcuurvirrerererrerneeesnseesnesssnesssessssessssesesssesssssssssssssssnnss | eessee | oo | vereneees 1 ...105.250 615,713 585,000 585,000 0 0 0 0]...5875 |... 5.875 01/15/2015. { 01/01/9999.
94974B  FY 1 |WELLS FARGO COMPANY. ..101.141 | ... ..4,045,640 | .. ....4,000,000 | . 4,024,647 0 (1,870) 0 0....4.100 |...... 4.027 06/12/2014. | 06/03/2026.
94978#  JF 5 |ZC AVIATION 2014 CLASS A-l.....coioiiiiinierissnesiesssssessssssssssssssssssssssssssssssssssssssssssssesssssssssssssssnns | eovens | | wonnenes 2 |..2FE | ..............2,266,080 |..... 98.444 2,230,824 2,266,080 2,266,080 0 0 0 0].....3.620 |... 3.619 11/20/2014. | 09/20/2024.
94978%#  JH 1 |ZC AVIATION 2014 CLASS A-l....covoormriviicsiisisssssssesssssssessesssssssssssesssssessesssssssssssssssesssssesesssssnnees | eoviee | | wooneenes 2 | n2FE | 2,282,211 | 98.448 2,246,784 2,282,211 2,282,211 0 0 0 0]....3.620 |... 3.619 [MON... | ooverrrerrnnes 3442 | oo 82,616 | 12/16/2014. | 09/16/2024.
958587 BH 9 |WESTERN MASS ELECTRIC CO I ...108.434 542,170 500,000 499,149 0 179 0 0]....5.100 |...... 5.146 [MS...... 8,500 25,500 | 03/03/2010. | 03/01/2020.
960402 AS 4 |CBS CORP WESTINGHOUSE ELEC CORP.........cvouurrriimmmrreisirsssissmsssissesssessssssssssessssssessssssenss | sevenns . ..120.775 90,581 75,000 83,342 0 (833) 0 01...7.875 |.... 6.040 |MS...... 1,969 5,906 | 11/30/2004. | 09/01/2023.
961548 AQ 7 |WESTVACO CORP DEBENTURES..........ccccoimimiinmiiniinniisnissssissssissssssssssssssssssssssssssssssssssnsssnss | svvses | oo | corneees 2 ..107.113 23,565 22,000 23,458 0 (100) 0 0]....7.650 |.... 6.173 11/30/2004. | 03/15/2027.
962166 BR 4 |WEYERHAEUSER CO DEBENTURES 2119991 | 7,199,460 6,000,000 6,306,047 0 (10,064) 0 0|...7.375 | ... 6.849 . 01/02/2003. | 03/15/2032.
963320 AT 3 |WHIRLPOOL CORP........ccossirreeimmirrenimnrsessssssssssssssssssssessssssssessssssssssssssssssssssessssssssssssssssesssssssssssssns. | wonne | | wovnneene 1] ni2FE | 2,996,910 | ... 99.879 2,996,370 3,000,000 2,997,189 0 242 0 0].....3.700 |..... 3712 [MN.coooo | o 18,500 | oovvvvvenee 110,075 | 10/30/2014. | 05/01/2025.
969133 AK 3 |WEYERHAEUSER CO DEBENTURES o ...124.042 93,032 75,000 83,551 0 (559) 0 0.....7.850 |.... 6.346 |JJ........ 2,944 5,888 | 11/30/2004. | 07/01/2026.
969457  BW 9 |WILLIAMS COMPANIES.........ovvvvieummreisirsessmmeseessssessssssssssssssessssssssssssssssssssssssssssssesssssssssssssnsens | wevenes ] s 1] n2FE | 997,380 |.....70.242 | ............... 702,420 | ..oocovenn. 1,000,000 997,685 0 222 0 0]...4550 |.. 4.584 06/19/2014. | 06/24/2024.
96950F AJ 3 |WILLIAMS PARTNER LP 2,000,000 2,005,052 0 (673) 0 0.....3.350 |.... 3.307 08/10/2012. | 08/15/2022.
96950F  AM 6 |WILLIAMS PARTNER LP........ccomiiruiimriiirnieiiisnsessnessissssesssssssssssssesssssssesssssssesssssssssssssssessssssnnns | soves | | covnnenee 1 ]2FE | 1,002,570 |.....79.665 | ................. 796,650 | .oooeevene. 1,000,000 | ...coverreee 1,002,176 0 (220) 0 0]...4.300 |..... 4.268 02/28/2014. | 03/04/2024.
96950F  AQ 7 |WILLIAMS PARTNER LP.......ciiiiiiiiiiiriiieniieceiiesiissiies s ssssessssssssessssssssesssensssssssssesssnensss | eevins | oo | soveneees 1 ....2,000,000 11,994,576 0 496 0 0.....3.900 |.... 3.936 . 06/24/2014.| 01/15/2025.
98310W AB 4 | WYNDHAM WORLDWIDE I . ...103.881 | ... . 4,750,000 | . ,745,832 0 4,303 0 0].....6.000 |.... 6.100 |JD....... 285,000 | 06/19/2007. | 12/01/2016.
984121 BP 7 | XEROX CORPORATION........cvvitrmuirrismmisressinesssssssssssssssssssssssesssssssssssssssssssssss st sssssssssssssssssesss | sevenns JO0 SPORPIIRY I 2FE | oo 2,020,000 |...101.026 2,020,520 2,000,000 2,000,579 0 (2,765) 0 0].....6.400 |..... 6.253 |MS...... | covvrrecrnnns 37,689 | oo 128,000 | 01/25/2007. | 03/15/2016.
GOB20B  AB 4 |ATLAS 2014-T A..ooovrvieeieieerissisesssssses s sssssssesssssssesssssssssssssssssssssssssssssassssssssssssssssssssssnnenses | coveeee | oo | ceeveeeen 2 [ AFE | o 2,828,100 |...109.222 3,088,907 2,828,100 2,828,100 0 0 0 0]....4.875 | ... 4.924 02/18/2015. | 12/15/2039.
G3424# AD 3 |G4SPLC [ 2 3,000,000 |...109.437 3,283,110 3,000,000 3,000,000 0 0 0 0]....6.780 |..... 6.780 07/15/2008. | 07/15/2018.
008474  A@ 7 |AGNICO-EAGLE MINES LIMITED........covuormrerirmmrressmmessessmssssssssssssssssessessssessssssssssssssssssssssssesssssens | wevenes A 2 2,000,000 |...110.000 2,200,000 2,000,000 2,000,000 0 0 0 0].....6.670 |.... 6.670 04/07/2010. | 04/07/2020.
009090  AA 9 [AIR CANADA 2015-A1 PTT.....ooriiiiriiiiiesiiissssissssisissssssssssssssssss s | coveoas Al 1] 1FE | 1,000,000 |..... 96.578 | ..ovrveernnn 965,780 | ...ooouecn. 1,000,000 | ...coooneve 1,000,000 0 0 0 0.....3.600 |.... 3.600 03/11/2015. | 03/15/2027.
009090 AB 7 |AIR CANADA 2015-A1 PTT. LS. [A] e 2 |..2FE | .................387,000 |..... 96.253 372,499 387,000 387,000 0 0 0 0]....3.875 | ... 3.875 03/11/2015. | 03/15/2023.
009090  AB 7 |AIR CANADA 2015-AT PTT..ooouumriiimmmeriisssessissssssssessesssssssessssssssssesssssssssssssssssssssessssssssssssssns | sevenns Al 2 |2FE | en....613,000 | ... 96.253 590,031 613,000 613,000 0 0 0 0f....3.875 |... 3.875 03/11/2015. | 03/15/2023.
064149 C8 8 |BANK OF NOVA SCOTIA.......vveeririierisssneesesssssssssissssessssesssssssesssssssesssssssessssssssssssssssessssssssssnns | wvvenes A ...108.598 | ......co...... 1,085,980 | ...oovevrees 1,000,000 | ..ooovevneees 1,017,490 0 (3,080) 0 0]..4375 |... 3.988 06/09/2011. { 01/13/2021.
067901 AL 2 |BARRICK GOLD CORP.........comiriuiimmriianrianssise st ssssesessse s ssse s sssesesse st sssssens | ceniens Al | 2FE | .999,439 | .. 87.043 .870,430 999,647 0 49 0 0].....3.850 |... 3.856 06/14/2012. | 04/01/2022.
09784Y  A* 9 |BONAVISTA ENERGY CORPORATION J|A 2 1,000,000 |...100.620 ,006,200 .1,000,000 0 0 0 0]....4.250 |..... 4.250 10/25/2011. | 10/25/2021.
09784Y  B* 8 |BONAVISTA ENERGY CORPORATION SERIES B........covcvimriiurirreiieriieeniseseseesisssesssessssesssessinns | oneees A 2 1,500,000 |...102.545 ..1,538,175 .1,500,000 0 0 0 0[....4.370 |..... 4370 10/04/2011. | 11/02/2020.
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13643E  AG 0 |CANADIAN OIL SANDS LTD 144A LS. [A] et [ 2FE | .o 1,713,541 | 88.223 0 (259) 0 0]....4.500 |.... 4.480 03/27/2012. | 04/01/2022.
13643E  AG 0 [CANADIAN OIL SANDS LTD 144A........ooiiiiiniiiiciciieiesissiesiesies s | conies Al 2FE | 1,322,400 ... 88.223 0 (3,204) 0 0.....4.500 |...... 4171 04/24/2012. | 04/01/2022.
13645R  AH 7 | CANADIAN PACIFIC RR CO...ooorurvvirrmaririrmcsrisisssessssssessssesssssssesssssssessssssssssssssesssssssssssssssssssssnans. | seeenes Al e 2FE | ... . ...109.589 0 (928) 0 0].....6.500 |.... 6.387 05/15/2008. | 05/15/2018.
20825U AC 8 |CONOCO FUNDING CO GUAR CONOCOPHILLIPS A s 1FE | .... 17,122,910 |..116.732 . 0 (61,585) 0 0]....7.250 |...... 6.126 12/19/2002. | 10/15/2031.
22576C A@ 0 [CRESCENT POINT ENERGY CORP.......covuumriiiimrrismmsssssinessesssssssssssesssssssessssssssssssssessssssnsessessns. | coneees A 2 1,000,000 |...104.502 | ... . . ....1,000,000 | . . 0 0 0 0]....5480 |... 5.480 03/24/2010. | 03/24/2017.
22576C  C* 0 |CRESCENT POINT ENERGY CORP SERIES G.......ocovurieririeieriniinsinsissieienesssssssssssssssssssesssssessesss | oeveees A 2 3,000,000 |...106.130 3,183,900 3,000,000 3,000,000 0 0 0 0]...5130 |... 5.130 04/14/2011. | 04/14/2021.
22576C D@ 7 |CRESCENT POINT ENERGY CORP SENIOR NOTES.......occvveuumrreesmmerresseserssssmnenssssessesssnessssssnes | ceveees A 2 1,000,000 |...100.835 | ..covvvvvnnee 1,008,350 | ..ooooveves 1,000,000 | ..o 1,000,000 0 0 0 0|.....4.000 |...... 4.000 05/22/2012. | 05/22/2022.
29357#  AC 8 [ENSIGN US FINANCIAL LP.......ooiieireiiiireiriieieie ettt ssessessssssssssssssnns | soeeen A 2 3,000,000 |...100.824 3,024,720 3,000,000 3,000,000 0 0 0 01...4.540 | ... 4.542 02/22/2012. | 02/22/2022.
30217V AC 1 |EXPRESS PIPELINE LP LP 144A A 504,000 |...108.074 544,693 504,000 504,000 0 0 0 0[...7.39 ... 7.390 02/06/1998. | 12/31/2017.
448055  AB 9 |HUSKY ENERGY INC....ooiiiiiiiirieieeieieieietssse sttt esse st sessessennes | svsees l. ,802,350 |...104.463 8,357,040 8,000,000 7,912,805 0 21,112 0 0]...6.150 |...... 6.501 . 12/18/2008. | 06/15/2019.
559222  AQ 7 |MAGNA INTERNATIONAL INC......erveermmmrriesmmrreismmmrseessnsssssssesssssssesssssssssssssssssssssesssssssssssssessens | sveenns Al 1] AFE | o 6,018,270 | ..... 98.494 5,909,640 6,000,000 6,016,022 0 (1,665) 0 0 3.587 217,500 | 08/25/2014. | 06/15/2024.
707064 AA 9 [PENGROWTH CORPORATION........couiiiiiiiiiiieiiiiiesiesie i ssssssesssssins | soeees A 2 4,000,000 |...101.903 | ......c..cc... 4,076,112 | ..cocovvenns 4,000,000 | ...cccoeues 4,000,000 0 0 0 0]...6.350 |... 6.350 254,000 | 07/26/2007.| 07/26/2017.
707886  B# 3 |PENN WEST PETROLEUM LTD....ooooumriveimmcriisieenssinessesssessesssesssssssessesssessssssssesssssesessssssseesssssnnees | sevenns Al a3 | i 1,363,782 |..103.453 | ..o 1,410,873 | ..o 1,363,782 | ..ooovvernees 1,363,789 0 7 0 0]....6.300 |..... 6.299 05/29/2008. | 05/29/2018.
707886 B@ 5 |PENN WEST PETROLEUM LTD. 1A 824,955 |...101.075 833,823 824,955 824,955 0 0 0 01....6.120 |...... 6.120 05/29/2008. | 05/29/2016.
72605X  AG 0 |PLACER DOME INC.......coiiiiiiiiiiiiiiiiies i | oenis Lo [en2FE | 2,589,225 |...106.977 3,075,589 2,875,000 2,751,957 0 18,824 0 0....7.310 |..... 8.364 02/20/2002. | 01/26/2021.
73755L AM 9 [POTASH CORP OF SASKATCHEWAN........cccsiiuiiiiiiiiiiierieiiesiesiesiesiesiessesiesi s esisessssssssisnies. | woeees Al 1 .995,200 |..... 93.469 | ..ccovvvnnnnd 934,690 | ..coovernne 1,000,000 995,521 0 321 0 01....3.000 |..... 3.056 03/23/2015. | 04/01/2025.
77509N  AF 0 [ROGERS COMMUNICATIONS........ccouurrrermmmrrrismmarressensersessssesesssssesssssssensssssssesssssssesssssssssssssssssessens. | soneees A ,960,203 |...135.449 6,772,450 5,000,000 4,968,306 0 846 0 0].....8750 |... 8.824 06/28/2002. | 05/01/2032.
86722T  AA 0 [SUNCOR ENERGY INC......cvouiiriericiicriesiesissie st | coeees A .246,600 |...107.095 267,738 250,000 248,967 0 384 0 0]....6.100 |...... 6.287 08/21/2008. | 06/01/2018.
87425E  AH 6 | TALISMAN ENERGY INC A ,838,200 | ..... 80.056 1,400,980 1,750,000 1,830,289 0 (2,313) 0 0]...5750 |...... 5.366 04/13/2012. | 05/15/2035.
87425E  AM 5 [ TALISMAN ENERGY INC.......ovvooririieiieriiinsiisisssssssssssssssssssssssssssssesssssssssssssssssssssssnsssssssssssssns | cooeies Al 1]...2FE | ............1,007,070 | ..... 91.843 | ... 918,430 | .. ....1,000,000 | . .1,004,384 0 (807) 0 0]....3.750 |...... 3.651 ...37,500 | 06/21/2012. | 02/01/2021.
878742 AY 1 |TECK RESOURCES LIMITED. LS. |A] el |l BFE | 409,313 | 47.000 415,950 885,000 409,313 0 574 470,930 0 3.837 33,188 | 07/31/2012. | 02/01/2023.
878742 AY 1 |TECKRESOURCES LIMITED.......commirrvirmieriirnerissiessessssesssssesssssssessssssssssssssessssssssssssssssssssasessess | wvvenes Al .. ...18,500 |..... 47.000 18,800 40,000 18,500 0 26 21,285 0 3.837 |FA....... 625 1,500 | 07/31/2012. | 02/01/2023.
89153U  AF 8 | TOTAL CAPITAL CANADA LTD......coiiiiiiiiiiiieniiiieiieseissiie st sssesssssessies | eenis A 998,190 |..... 96.256 | ...coooocerrennn 962,560 | .............. 1,000,000 998,647 0 159 0 0....2.750 |...... 2770 [ | e 12,681 | ... 27,500 |01/10/2013. | 07/15/2023.
893460  AC 1 [ TRANSALTA CORP......ccvviiirreiimirseiisseseissssssssssssssssssssssss s ssssssesssssanessess | coenies Al e 2FE| ... ..2,011,680 |...100.784 2,015,680 2,000,000 2,003,479 0 (1,315) 0 0]....6.650 |.... 6.570 |MN......| coooveces 16,994 | oo 133,000 | 05/08/2008. | 05/15/2018.
895945 D# 7 | TRICAN WELL SERVICE LTD SERIES Gi......coooviumiiiieieiseiisiseisessesssssesssssessessesises s isssisssisne | sseeens Al | e 3z 2,972,872 | ... 90.791 2,699,094 2,972,872 2,973,960 0 1,088 0 0....8.900 |...... 8.873 42,834 0 | 10/28/2015. | 04/28/2021.
895945 G@ 6 |TRICAN WELL SERVICE LTD PIK  SERIES G....ccoovvuvvverreriircsnesieesesssessesssssssssssessssssssessssssnens | wvvenes A 0 .. 99.694 187,643 188,219 0 0 0 0 0]....6.280 |..... 0.000 0 0 [ 11/19/2015. | 04/28/2021.
90388@ AB 7 |ULTRARESOURCES INC.........oiiiiiiiuriiieiiiesiiesise e | s Al | e | 3,000,000 |...102.518 3,075,540 3,000,000 3,000,000 0 0 0 0....5.920 |...... 5.920 |MS...... | v 59,200 | ...ocovnuee 177,600 | 03/06/2008. | 03/01/2018.
952845 AE 5 |WEST FRASER TIMBER CO 144A.........oovoierieieereeeieseeeisessssissssssssssessssssssssssssesssssssssssssnsesness | wvvenes Al 1] 2FE | s 1,000,000 |..... 94427 | oo 944,270 | ..oevvvreenn. 1,000,000 | ..oocovernee 1,000,000 0 0 0 0]....4.350 |..... 4.350 |AO...... | coovrrvrrenn 9,183 10/07/2014. | 10/15/2024.
98462Y  AB 6 | YAMANA GOLD INC.....coiviouiiiriiiiieriisesiisseise s nsniens | oenis Al 1. 2FE | oo 4,535,444 | ... 89.203 4,014,135 ....4,500,000 4,532,371 0 (3,011) 0 0....4.950 |...... 4.844 102,713 11/26/2014. | 07/15/2024.
C0445# AM 8 | ARC RESOURCES LTD SENIOR UNSEC NOTES SER.........coouimmrrieirinriinnesiessnessessssssssssssssessnens | eeveees A 2 1,000,000 |..... 99.263 | ... 992,630 | .. ....1,000,000 | . .1,000,000 0 0 0 0]....3.810 |..... 3.810 08/23/2012. | 08/23/2024.
C4931* AU 7 |KEYERAPARTNERSHIP SERIES P........ccoouiiiiiiiiriiieriisceiesiiscsiiessisesisessssessse s sisssnes | cenvens A 2 2,000,000 |...102.066 2,041,320 2,000,000 2,000,000 0 0 0 0]...4750 |.... 4.750 11/20/2013. | 11/20/2025.
00507U  AF 8 [ACTAVIS FUNDING SCS.......evrvveerrerririierissessessssssssssssssssssesssssssesssssssssssssssssssssssssssssasesssssnsens | coonees |3 SRS I 2FE | oo 7,010,967 |...100.380 | .....ccooeen.s 7,026,600 | ... 7,000,000 | ..o 7,010,008 0 (967) 0 0].....3.850 |... 3.830 11,978 269,500 | 11/14/2014. | 06/15/2024.
007634  AA 6 |AEGON FUNDING CORP........cooiiiiiriiiriieriisssiisssise s sssese st sssssisessss | cesions Flo AFE | oo 8,751,695 |...113.741 9,952,338 8,750,000 8,750,746 0 (127) 0 0...5.750 |..... 5.748 |JD..ccoo. | v 22,361 | oo 503,125 | 12/05/2005. | 12/15/2020.
01959E  AA 6 [ALLIED WORLD ASSURANCE..........coorrriiimeesissensisseesssesessesssessssssssssssssssssssssessessssssssssssnessssss | soeeees F o | o 2FE | s 4,337,500 |...103.357 ....4,000,000 4,026,853 0 (43,842) 0 0....7.500 |.... 6.309 125,000 | ... . 01/16/2007. | 08/01/2016.
02343*  AA 0 [AMCOR FINANCE INC.......cciouuriiriimrieeeieesisse st sesse st | ceiini F 2 1,000,000 |...105.418 | .... . . 1,000,000 | . .1,000,000 0 0 0 0]...5.380 |... 5.380 {JD.ooes | v 2,391 | ... .53, 12/15/2009. | 12/15/2016.
02343*  AB 8 [AMCOR FINANCE INC.......ovveeummrreismmmrreiassesssssssssssssssessssssssessssssassssssssssssssssesssssssssssssssesssssnsessssns | coneees F 2 2,000,000 |...110.000 2,200,000 2,000,000 2,000,000 0 0 0 0]....5.690 |... 5.690 12/15/2009. | 12/15/2018.
02364W  AX 3 | AMERICA MOVIL SA DE CV.....ccovvimiiiiiiiiciiciicsieiiesies s ssssssssssssssienss | coiiens Flo 1FE | oo 992,420 |...107.770 | ....ccoeevnne 1,077,700 | .oocvvnne 1,000,000 996,454 0 827 0 0]....5.000 |...... 5.104 08/31/2010. | 10/16/2019.
034863  AD 2 |ANGLO AMERICAN CAPITAL 144A..........ovooerreiimerreiiesssesssessssssessssssssssssssssssssssssssssssssssssssssssns | wvvenes F o | o 2FE | oo 2,010,710 |..... 72.039 | oo 1,440,780 2,000,000 2,005,641 0 (1,051) 0 0]....4450 |... 4383 09/21/2010. | 09/27/2020.
03938L  AF 1 [ARCELORMITTAL....ouiiuiiuiiaiiseeisssisssisss s s s bbbt | cheeens F o] 3FE| ... ..1,062,300 |..... 91.250 .912,500 1,021,439 0 (8,131) 0 0]...6.125 | ... 5.169 05/06/2010. | 06/01/2018.
05070F  A* 1 |AUCKLAND INTERNATIONAL AIRPORT LIMITED S......ccvmerreeemmrmeisrnerrisnsssissnessssssesssssssssesssnnens | wvvenes F | s L ..4,000,000 |...105.153 | .... ,206,124 | .. . 14,000,000 0 0 0 0]....4420 | ... 4420 02/15/2011. | 02/15/2021.
05070F  B* 0 [AUCKLAND INTERNATIONAL AIRPORT LTD SENIO.......cccoviiiriiiiiiiiiiiecissississesssssisissiinns | s Flo AFE | oo 4,000,000 |..... 97.946 | ..coocove. 3,917,832 | oo 4,000,000 | ....cccoeue: 4,000,000 0 0 0 0]....3.610 |..... 3.610 11/25/2014. | 11/25/2026.
054536 AA 5 |AXA SUB NOTES 1 1 S o 2FE 96,213 |...136.378 102,284 75,000 91,039 0 (628) 0 0]....8.600 |... 6.362 11/30/2004. | 12/15/2030.
05530H A@ 9 |BBAAVIATION PLC SERIES B........ciiiiiiiinririirinisi i ssssssssssenes | cenians F 2 2,000,000 |...107.925 2,158,500 2,000,000 2,000,000 0 0 0 0]...5810 |.... 5.810 05/18/2011. | 05/18/2021.
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05530H B@ 8 |BBAAVIATION PLC SR UNSEC NOTES SERIES B........coccrrvirirrieimerresinssssssessessssessessssesssssnens | coneees F 2 3,000,000 |..... 93.485 2,804,550 3,000,000 3,000,000 0 0 0 0....4.070 |..... 4.070 {ID.cooee | v 748 | 122,100 | 12/17/2014. | 12/17/2024.
05530Q AF 7 |BRITISH AMER TOBACCO INTL FIN 144A.........coooiiiiriiinniiisiiessisesisesssssssssssssesesssssssesesssssenss | sevvens 3 SO I 1FE | oo 2,989,040 |...100.955 3,028,650 3,000,000 2,992,560 0 1,020 0 0 3.250 3.293 97,500 | 07/06/2012. | 06/07/2022.
05530Q AK 6 |BRITISH AMER TOBACCO INTL FIN 144A..........ccooiiiiiiiiiinississeissssissssissssssssssssssasesssesnss | ceviens Flo 1] 1FE | ... 1,744,698 |..103.474 ..1,810,795 ....1,750,000 1,744,937 0 239 0 0 3.950 |...... 3.987 Do | 3,072 | 34,563 | 06/10/2015. | 06/15/2025.
055451 AR 9 |BHP FINANCE USA BHP BILLITON FIN USA LTD. A F i e 1FE ,975,590 |..... 80.985 | ... ..1,619,700 | .. 2,000,000 | . .1,977,300 0 470 0 0f...4125 |... 4.197 82,500 |02/22/2012. | 02/24/2042.
05565E  H# 5 [BMW US CAPITAL LLC SERIES Bi....occvveermeieiiimerrissersiisessissnessissessssssssessssssssssssssesssssssessssssnss | coneees F | s 1 e ..6,000,000 |..... 95.157 5,709,420 6,000,000 6,000,000 0 0 0 0].....3.300 |...... 3.300 [FA.coo| oo 73,450 | oo 99,000 |02/18/2015. | 02/18/2025.
05565Q  CD 8 |BP CAPITAL MARKETS PLC......ooimmrririrmnresiessesissssssssssssssssssssssssssssesssssssssssssssssssssssssssssssessssssensess | seveees | SRR I 1FE | v 2,838,460 |..... 94.575 2,837,250 3,000,000 2,867,934 0 15,282 0 0[...2750 |...... 3.425 |MN...... 11,688 82,500 | 08/28/2014. | 05/10/2023.
05565Q CP 1 |BP CAPITAL MARKETS PLC LSuoo [F{ e [ e 1FE | ... . ..100.129 | oo 1,356,748 | ...ocovevrenes 1,355,000 | ..o 1,409,184 0 (5,749) 0 0]...3814 ... 3.249 08/26/2014. | 02/10/2024.
05565Q  CP 1 |BP CAPITAL MARKETS PLC......oooimirriririnresinsssesinsssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssensess | sevsees | SR I 1FE | . 674,431 |...100.129 645,832 645,000 670,792 0 (2,736) 0 0]...3814 ... 3.249 08/26/2014. | 02/10/2024.
05607M  AA 5 |BAA FUNDING LTD 144A A F e e 1FE | ... ..5,079,100 |...108.461 5,423,050 5,000,000 5,051,085 0 (8,094) 0 0]....4.875 | ... 4.661 02/22/2012. | 07/15/2021.
06849U  AC 9 |BARRICK AUSTRALIA FINANCE...........oooooveeeeeeseeeeseeiseeeesseeessseessesesesesssesesesesssssesesssssssesesesssseessnes | conenee F il e 2FE 990,426 |...100.415 | ........ccoe.. 1,004,150 | ..ccoverecen 1,000,000 995,564 0 967 0 0].....4.950 |... 5.073 12/30/2009. | 01/15/2020.
111013 AG 3 |BRITITSH SKY BROADCASTING T44A.........ocmmirrriernrrreierressiessesssessssssesssssssesssssssesssessessssssnssess | coneees F o | e 2FE | ... ..2,510,400 |...107.838 2,695,950 2,500,000 2,502,750 0 (1,181) 0 0].....6.100 |...... 6.044 02/08/2008. | 02/15/2018.
12622N  AB 8 |CNPC HK OVERSEAS CAPITAL 144A.........ovvvimerriieeiinriseissssissssissssssssssssssssssssssssssssssssssessssessssnenss | seveens F il [ e 1FE | ... ..3,915,700 {...105.490 | .............. 4,219,600 | ...ovvvrnens 4,000,000 3,950,241 0 8,028 0 01....4500 |.. 4.767 04/21/2011. | 04/28/2021.
12626P  AM 5 |CRHAMERICA INC 144A.........coiiriimiriiiieereesiessesseessssssse s ssssss s ssssssssesssssssesessssssssssssss | sevenns R et [ 2FE ..1,498,155 | ..... 99.997 ,499,955 ....1,500,000 0 95 0 0]....3.875 |...... 3.890 05/12/2015. | 05/18/2025.
15639K  AA 0 |CENTRICA PLC 144A F ] e [ 2FE ,009,960 |...100.028 | .... ..1,000,280 | .. ....1,000,000 | . . 0 (900) 0 0....4.000 |..... 3.876 10/30/2013. | 10/16/2023.
191241 AD 0 [COCA-COLA FEMSA SAB CV.....oourvvirmmrriiriessissesessenesssssesessssssesssssssessssssssssssssessssssssssssnsessess | coneees | SRR I 1FE | ... ..2,066,840 |...105.681 2,113,620 2,000,000 2,035,040 0 (7,643) 0 0]...4625 |.. 4.158 07/06/2011. | 02/15/2020.
202712 AG 0 |COMMONWEALTH BANK OF AUSTRALIA 144A SUB.........comumrrrirmnmrresmnessesisssssssssssssessssssssssssssssssns. | seesnes |9 [ESUR I 1FE 69,234 |...104.862 78,647 75,000 73,622 0 511 0 0]...4650 |... 5.460 11/30/2004. | 06/15/2018.
21685W BT 3 |RABOBANK NEDERLAND.........irreeueesreimsmmreeessssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns. | coneees | SRR I AFE | o 2,990,160 |...108.781 3,263,430 3,000,000 2,994,526 0 949 0 0].....4500 |.... 4.541 03/03/2011. { 01/11/2021.
22303Q AN 0 |COVIDIEN INTERNATIONAL FINANGCE........covccmrrermmmrressmnessssssessesssssssessssssssssssssssssssssssssssssssssnnnes | seveees Flo 1] 1FE | . .996,920 |...100.754 | ...covvvnne 1,007,540 | ...cooevees 1,000,000 997,916 0 286 0 0 3.236 05/22/2012. | 06/15/2022.
23636T AA 8 | DANONE 144A | F e e 2FE ,495,305 |...100.028 3,500,980 3,500,000 3,496,832 0 438 0 0.....3.000 |... 3.016 05/30/2012. | 06/15/2022.
251525 AN 1 [DEUTSCHE BANK AG.......cooiriiiiiniiiinnsiisssissssssssssssssssssssesssssssssssssssssssssssssssnssssssssssssssssens | wevenes Flo 1] 3FE| ... ..1,000,650 |..... 97.500 | oo 975,000 | ..ooovvvreenee 1,000,000 | ...covevneee 1,000,650 0 0 0 0]....7.500 |..... 7.495 11/18/2014. | 01/01/9999.
25156P AR 4 |DEUTSCHE TELEKOM INTL FINANCE 144A.........cooommmiiriienriinnesssessneesessssessssssesssssssessssssessssssss | soneees F o | e 2FE | oo 3,956,800 |...102.691 4,107,640 ....4,000,000 3,959,462 0 744 0 0]...4.875 |.. 4.944 |MS...... | o 62,292 | ..covveenn. 195,000 | 02/29/2012. | 03/06/2042.
25245B  AB 3 [DIAGEOQ INVESTMENT CORP........comrerreiimmmreiinnrsesssesssssssssssssssssssssssssssssssssssssssssssssssessssssssssssns | coenees Flo | oo 1FE 997,240 | ..... 99.307 | ... 993,070 | .. ....1,000,000 998,154 0 260 0 0 2.907 [MN...... 3,993 28,750 | 05/09/2012. | 05/11/2022.
26824K  AA 2 [EADS FINANCE B.V. T44A........ccoviiriiiiniiiises s esssee s sssssse s ssssssssssssessssssssssssssnnes | coneees | SRR I AFE | o 1,994,960 |..... 98.012 | coovverreenne 1,960,240 | ....covuecn 2,000,000 | ..ooervvennne 1,996,193 0 465 0 0....2.700 |...... 2729 |AO...... | oo 11,100 04/09/2013. | 04/17/2023.
268317  AD 6 |ELECTRICITE DE FRANCE 144A..........ooiirerieieneiiiseiiiesssssssssssssssssssssssssssssessssssssssssssssssssens. | sveenes Flo | e 1FE ]| ... ...108.389 3,251,670 3,000,000 3,040,025 0 (8,832) 0 0]....4.600 |.... 4240 || s 59,033 07/09/2010. { 01/27/2020.
26835P  AC 4 [EDP FINANCE BV 144A.........coovumeriiiiinirionsessissesissssssssssssss s ssssssessssssssssssssessssssnsssessens | soneees F o | oo 2FE | ... ...104.639 2,615,975 2,500,000 2,458,373 0 9,762 0 0 5.397 |AO...... 30,625 | ... . 03/02/2010. | 10/01/2019.
292688 AE 1 [ENEL FINANCE INTL SA T44A.........ooiiiirniniiieneesisssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssens. | coonees Flo | o 2FE| ... . ...107.942 ..4,317,680 3,992,303 0 1,806 0 0]...5125 |.... 5.182 |AO...... 47,833 205,000 |09/30/2009. | 10/07/2019.
29358Q AE 9 |ENSCOPLC LS. [F{ e 1] 2FE | ... 1,992,440 |..... 70.365 | ... ,407,300 | .. 2,000,000 | ..oocrevennne 1,992,925 0 485 0 0....5.200 |...... 5249 [MS...... 30,622 52,867 | 03/04/2015. | 03/15/2025.
302154  AX 7 |EXPORT-IMPORT BANK OF KOREA..........oomiiriiernriimesessinessssssssssssssessesssssssssssessssssssssesssssssssans. | wevenes Flo | oo AFE | oo 2,991,900 |...106.597 3,197,910 3,000,000 2,995,502 0 783 0 0]....4.000 |... 4.033 | W | s 50,667 | ............ 120,000 | 10/14/2010.| 01/29/2021.
368266  AF 9 | GAZ CAPITAL T44A.......ooiooiriiiiiesiissssssisses s sess s | sevsons F o | e 3FE | s 4,007,500 |...100.600 | .............. 4,024,000 | ...covvvrnnne 4,000,000 | ..oovvvrneee 4,003,960 0 (507) 0 0]....6510 |.... 6.490 03/02/2007. | 03/07/2022.
423012 A@ 2 |HEINEKEN NV SENIOR NOTES.........coocimireemiireiimmsmsisssisssssssssssssssssssssssssssssessssssssssssssesssssassnns | sveenes F 2 3,000,000 |...108.331 3,249,930 3,000,000 3,000,000 0 0 0 0].....6.340 |..... 6.340 08/15/2008. | 08/15/2018.
448414 AC 6 |HUTCHISON WHAMPOA FIN T44A.........coooirriiieeriiinsessisssssssssssssssssesssssssesssssssessssssesssssssessssses. | sevenns R .. 108.227 | ..o 10,822,700 | ..ooveveeee 10,000,000 | .....cecce 10,035,378 0 (20,391) 0 0...7.450 |.... 7.210 06/12/2002. | 08/01/2017.
45074G  AB 6 |IBERDROLA FIN IRELAND 144A..........ovoireireiimnerreiimeseesinsssssssessessssesssssssessssssssssssssessssssssssssessens. | wevenes F ...108.019 3,780,665 3,500,000 3,491,580 0 2,022 0 0]....5.000 |... 5.072 . 09/02/2010. { 09/11/2019.
49245P  AA 4 |KERRY GROUP FIN SERVICES 144A.........ccoovmieiriiniiriissssiissessessssessesssssssssssesssssssesssssssssssssss | seseees Fl o 1 [n2FE | v 1,851,200 ... 97.927 | oovvverrennne 1,958,540 | ..oooovuvcn 2,000,000 | ..oocrrvennne 1,882,774 0 13,546 0 0.....3.200 |..... 4142 |AO...... | oo 14,578 | e 64,000 | 08/07/2013. | 04/09/2023.
494386  AC 9 |KIMBERLY-CLARK DE MEXICO 144A..........oooorreermerreismeseessmessssssssessssssssssssssessssssssssssssssssssssnsens | wevenes Floo| oo IFE | e 1,985,230 | ..... 97.315 ....2,000,000 11,986,247 0 1,017 0 0 3.337 [MS...... 19,681 32,500 | 03/06/2015. | 03/12/2025.
500631 AS 5 |KOREA ELECTRIC POWER CO 144A..........ooiiiiriiieiieniieseieesiissesseeseisesssesssssessssssssssssesssssssisnns | seviens R ...107.800 | ... . . 1,875,000 | . 11,852,205 0 728 0 0 5.229 04/19/2004. | 04/23/2034.
50064Y AC 7 |[KOREA HYDRO & NUCLEAR POWER 144A............commmrmimermeriinesiisrnensessssssssssssessssssssssnssssssssnees | coneies F ..110.286 | ...ccovvvene. 1,102,860 | ... 1,000,000 985,206 0 2,264 0 0]....4750 |... 5.060 07/06/2011. | 07/13/2021.
50066A  AA 1 [KOREA GAS CORP 144A..........cooooroiiinrriiiinsssiessecissssiiisssssisssssssss s ssssssssssssssns | o F ...107.336 2,146,720 2,000,000 1,995,161 0 882 0 0]...4.250 |..... 4.306 10/26/2010. | 11/02/2020.
505861  AB 0 [LAFARGE SA.......oiirieiierieisessessissssssssessssssssesssssssssssssss s ssssss s ssessssssssssssssesssssnns. | sveenes F ...102.573 2,051,460 2,000,000 1,999,408 0 1,049 0 0].....6.500 |... 6.557 07/13/2006. | 07/15/2016.
518177  AA 0 [LATAM AIRLINES 2015-T A T44A.......ooommeiriiiieriossssssssessss s ssss st sssssessessssssssssssesnns | sevenns Fl o 2 |..1FE ]| ..............2,000,000 |..... 92.673 | v 1,853,460 2,000,000 2,000,000 0 0 0 0]....4.200 |...... 4222 05/14/2015. | 11/15/2027.
52605# AC 0 |LEND LEASE CAPITAL INC SERIES C.......ocvrvvriimmrrieimerressmsessssssessessssessssssesssssssesssssssesssssssessssssns | wvvenes F ...104.742 2,094,834 2,000,000 2,000,000 0 0 0 0]...5780 |... 5.780 10/12/2005. | 10/12/2017.
55608) AB 4 |MACQUARIE GROUP LTD 144A.........ccooiririineriiseeieesesse s seseesissssssesssssssssesssssesssesssssesssssssinss | oneees F LAT28 | 1,147,280 | ...cooonecee. 1,000,000 998,044 0 453 0 0f...7.625 |... 7.688 08/06/2009. | 08/13/2019.
65504L AC 1 |NOBLE HOLDING INTL LTD. LS [F | | eern2FE | ... 436,796 | ... 74.958 328,316 438,000 437,377 0 118 0 0].....4.900 |.... 4.935 07/21/2010. | 08/01/2020.
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65504L  AC 1 |NOBLE HOLDING INTL LTD...ovvcuuurrveemmariessmmeesessnsssssssessesssesssssssssssssssessessssssssssssessesssssssssssnesssssens. | sveenns F | oo 2FE | riiiiii..61,830 |0 74.958 46,474 62,000 61,912 0 17 0 0.....4.900 |...... 4.935 |FA....... 1,266 3,038 |07/21/2010. | 08/01/2020.
65504L AJ 6 |NOBLE HOLDING INTL LTD. LS. |F|eovvie | en2FE | ... 1,037,340 | ... 66.463 | ....coooevrnnnnd 664,630 | ... 1,000,000 | ...cccevveee 1,025,621 0 (3,635) 0 0].....3.950 |... 3.487 08/20/2012. | 03/15/2022.
65504L AN 7 [NOBLE HOLDING INTL LTD. LS. [F| e? [ 2FE | e 997,200 | ... 69.779 | oo 697,790 | .ooevvvreenne 1,000,000 997,403 0 203 0 0 5.950 |...... 5.987 03/11/2015. | 04/01/2025.
68210 AC 7 |OMEGA LEASING LLC GUARANTOR ROLLS ROYCE o ...104.108 312,917 300,570 300,570 0 0 0 0f....5.980 ... 5.980 07/12/2009. | 07/12/2016.
68278# AB 4 |ONESTEEL US INVESTMENTS......oooririmmrriisiessissnssssssesesssesssssesssssssessssssssssssssessessssessssssnns | seeenns F ...105.897 3,176,910 3,000,000 3,000,000 0 0 0 0....7.330 |..... 7.330 07/09/2008. | 07/09/2018.
705010  AB 2 |PEARSON DOLLAR FINANCE PLC 144A.........ovirireirerienieiereisessiesssessssessssessssssssesssssssssssssssnsses | seveens | SRR I 2FE 998,160 |...108.229 | .........c.... 1,082,290 | ..covvvecene 1,000,000 999,462 0 207 0 0]....6.250 |...... 6.275 04/29/2008. | 05/06/2018.
705011 AA 2 |PEARSON FUNDING FOUR PLC 144A........oocimiirriiierreimesssisnsessesssesssssssesssssenesssssssesssssssesssssssessss | sveenns F o | e 2FE | v 2,989,690 |..... 98.688 2,960,640 3,000,000 2,993,011 0 955 0 0....3.750 |..... 3.792 05/01/2012. | 05/08/2022.
71645W AP 6 | PETROBRAS INTERNATIONAL FIN CO. (SO0 1 SRR I 3FE 22,668 |..... 78.440 18,041 23,000 22,715 0 49 0 01...5750 |.... 6.096 03/05/2015. | 01/20/2020.
71645W AP 6 | PETROBRAS INTERNATIONAL FIN CO A F e s 3FE 3,426,772 |..... 78.440 2,727,359 3,477,000 3,433,867 0 7,372 0 0...5750 |..... 6.096 03/05/2015. | 01/20/2020.
71645W AR 2 |PETROBRAS INTERNATIONAL FIN CO....cvvvuumurrimmriirmrimsrisensssssisesssssesssessssssssssssssessssesssesssssnessses | coneees F il e 3FE| ... ..2,107,700 |..... T4579 | oo 1,491,580 2,000,000 2,066,288 0 (11,353) 0 0]...5375 | ... 4634 02/06/2012. | 01/27/2021.
71654Q AW 2 | PETROLEOS MEXICANOS..........cooiiiiiriiriiiniiieseissii s ssssssnenns | cenions Fllo e 2FE 988,545 |...105.515 994,145 0 1,194 0 0].....6.000 |... 6.161 10/01/2010. | 03/05/2020.
71654Q BH 4 |PETROLEOS MEXICANOS.........coouirimrrireeiinsrereessssissssses st ssssess st sessssesssssssssessssssssssessssssssnee | seveens | RSO O 2FE | v 1,996,093 |..... 93.230 | ..............1,864,600 | ..............2,000,000 | .............. 1,996,893 0 307 0 0]...4.875 |... 4.899 08/29/2013. | 01/18/2024.
71656L BA 8 |PETROLEOS MEXICANOS 144A LSt [F{ e [ e 2FE 994,230 | ..... 87.001 994,737 0 459 0 0]....4.250 |...... 4.321 10/06/2014. | 01/15/2025.
731011 AR 3 |REPUBLIC OF POLAND B 1 SO I 1FE 1,636,250 |...114.094 | ... . . . 11,515,388 0 (3,793) 0 0]...6.375 |..... 6.049 07/22/2009. | 07/15/2019.
75625Q AB 5 |RECKITT BENCKISER TRSY SRV PLC 144A...........ooiiiiriiiiiiieniininiieriisssiiessissssisssiissssssssisssisens | ceniens Fl o 1] 1FE|. 493,725 |...102.704 513,520 500,000 494,954 0 553 0 0[...3625 |.. 3777 [MS.oo. | oo 5,035 | e 18,125 | 09/16/2013. | 09/21/2023.
759470  A# 4 |RELIANCE INDUSTRIES LIMITED.......ccoivtimirmiiniiniiiieieississsessssssssssssessssssessessessessssssssssssssessessenssssnes | svseees F 2 2,000,000 |...105.453 2,109,060 2,000,000 2,000,000 0 0 0 0]...6.240 |...... 6.240 124,800 | 03/26/2007. | 03/26/2017.
759470  A* 8 |RELIANCE INDUSTRIES LIMITED........ciriveermrrresmmarsessiessessmessessesessessasessssssesssssssessssssssssssssnessessens | sevenns F 2 4,000,000 |...106.094 | .............. 4,243,760 | ...ovvvvnene 4,000,000 | ...ooooornen 4,000,000 0 0 0 0]....6510 |.... 6.510 .260,400 | 09/18/2006. | 09/18/2016.
761655 B* 9 |REXAM PLC SENIOR NOTES SERIES C......ccvvveurmrrviiiciriineiiissssissssessisssssssssssessesssssssssssesssssans. | wovenes F 2 3,000,000 |..... 96.028 2,880,840 3,000,000 3,000,000 0 0 0 0f....4.300 |...... 4.300 {JD..oces | v b 858 | 129,000 | 12/18/2012. | 12/18/2024.
77578)  AB 4 |ROLLS-ROYCE PLC 144A JR| - .999,000 |..... 98.456 | ... .984,560 | .. ....1,000,000 999,018 0 18 0 0]....3625 |.. 3.637 0 | 10/06/2015. | 10/14/2025.
780097 AY 7 |ROYAL BANK OF SCOTLAND GRP PLC.........ocimmmmriimirreimmsrsesissssssssessssssssssssssnsssssssnsssssssssssssses | seveoes F ,000,210 |...108.667 3,260,010 3,000,000 3,000,186 0 (19) 0 0].....6.100 |..... 6.099 {JD...cc. | covvrreeenn 10,675 | i 183,000 | 06/10/2013. | 06/10/2023.
T8A1BH  AA 7 [SES SA TA4A. ...ttt | e F 995,180 |..... 98.022 .980,220 996,334 0 433 0 0 3.658 36,000 | 03/26/2013. | 04/04/2023.
78440P  AC 2 [SKTELECOM T44A.........ooirierienriisisesesssssssesssesssssssessssssesssssssesssssssessssssssssssssssesssssssssssssssssess | covnees Flo | oo AFE | o 3,964,910 |..126.812 | .... ,072,480 | .. ....4,000,000 3,974,439 0 1,425 0 0]...6.625 |... 6.705 | .o | o 118,514 | oo 265,000 | 07/17/2007. | 07/20/2027.
78467K  A# 4 [SSE PLC SENIOR NOTES......ocoirriummmereeimmmrmeissesssssesesssssssssssssssesssssesesssssesesssssssesssssesessssssnessssssns | soneees 3 SOOI IR L1 [ 2,000,000 |...102.362 2,047,240 2,000,000 2,000,000 0 0 0 0].....3.890 |.... 3.890 [AO...... | voervrerrrenns 16,208 | ..oovvvvrenee 77,800 | 04/16/2012. | 04/16/2022.
78467K  B* 7 [SSE PLC SENIOR NOTES........oommiimiiiiriiiimnseessssssssisessssssssssssssesssssssesssssssssssssssssssssssssssssnsssssssns | coonies Flo ] s Ll [ 4,000,000 |...102.542 | .............. 4,101,680 | ...ooovovvene 4,000,000 | ......coone 4,000,000 0 0 0 0]....4.010 |..... 4.010 04/16/2012. | 04/16/2024.
80105N AG 0 | SANOFI-AVENTIS (XS990 1 <5 PRI I 1FE 24,875 |...106.393 26,598 25,000 24,929 0 12 0 0|.....4.000 |..... 4.061 06/10/2011. | 03/29/2021.
80105N  AG 0 [SANOFI-AVENTIS.......ocrveeermirerimmcneeissecesessssssssssssssssssesssssssesss s sssssssesssssssssssssssessssssssnssssns | coenies 3 [SORNY I 1FE ]| ... ..5,945,065 | ...106.393 6,356,982 5,975,000 5,957,977 0 2,831 0 0]....4.000 |.... 4.061 06/10/2011. | 03/29/2021.
806854 AB 1 |SCHLUMBERGER INVESTMENT 144A.........coooimirimiicriismnessissesssasssessessessssssssessssssesssssssessssssnss | sevenns Fl o 1] 1FE | ... ..4,087,500 |...100.593 | ... 4,023,720 | cocovvvrrene 4,000,000 | ..ooovvrneee 4,054,289 0 (8,998) 0 0.....3.300 |..... 3.028 . 03/30/2012. | 09/14/2021.
822582  AX 0 |SHELL INTERNATIONAL FINANCE..........covcerreiimmrresinsreessssressssesnessssssssssssssssssssssssssssssssssssssesss | wevenes Flo | oo 1FE 997,900 |...100.031 | oo 1,000,310 | oo 1,000,000 998,338 0 188 0 0]....3400 |.. 3425 [FA.oo| oo 13,128 | e 34,000 | 08/07/2013. | 08/12/2023.
82929R  AC 0 [SING TELECOMMUNICATIONS 144A.........cocrmmmrrrererreimnsessisssssessssessesssssssesssssssssssessssssessssssnessees | soneees | SRR I 1FE | ... ...138.082 . 9,936,737 0 2,025 0 0|...7.375 | ... 7443 [UD.oos | v 61,458 | .ccovveenn. 737,500 | 06/07/2002. | 12/01/2031.
833636 AC 7 |SOC QUIMICAY MINERA DE CHILE 144A..........coooorreiiieireiiseseisissessissssssisssssssssesssssssssssssnens | wvvenes Flo | e 2FE | ..............4,987,300 |..... 97.440 | ... . . ....5,000,000 | ..o 4,999,527 0 1,593 0 0]...6.125 |..... 6.159 |AO...... 64,653 306,250 | 03/30/2006. | 04/15/2016.
83363R AA 5 [SOCIEDAD CONC AUTOPISTA CENTRA 144A SENL.......comerrriermcirrirrensnnissessissssessisssssssssssesssssssens | coneees 4 [ 2 | 2FE | ... ..102.273 5,648,026 5,522,500 5,522,500 0 0 0 0f...6223 |... 6.223 12/17/2003. | 12/15/2026.
83368R  AA 0 [SOCIETE GENERALE T44A..........oooooroeiiereeiieneeeiaessesssssssssssssesssssssesssssssssssssssssssssssssssssssssssssnens | coonees Flo | oo 1FE | ... . ...112.168 3,365,040 3,000,000 2,999,811 0 33 0 0]....5.200 |...... 5.201 04/12/2011. | 04/15/2021.
83545* AB 4 | SONIC HEALTHCARE INVESTMENTS SERIES B........coocurrvirmerriisiersissssessisesssssssesssssssesssssssessees | soneees F 2 1,000,000 |...109.329 | .cccovvvrnnnee 1,093,290 | covoovrenes 1,000,000 | ..o 1,000,000 0 0 0 0...5730 |..... 5.730 01/12/2010. { 01/12/2020.
853250 AA 6 | STANDARD CHARTERED BANK 144A.........coovviirriirnneirissesisssnessessssssssssesssssssssssssssesssssssnsssssnns | svvenes | SRR I 1FE 93,142 |..124.144 93,108 75,000 88,771 0 (525) 0 0].....8.000 |... 6.140 11/30/2004. | 05/30/2031.
857004 AC 9 |STATE GRID OVERSEAS INVESTMENT 144A.........ccoooiriiiiieiieniiisssies s sisssssssessssessssssienes | seviens |4 [ I 1FE | s 3,467,950 |...104.896 3,671,360 3,500,000 3,472,363 0 2,705 0 0]...4125 |... 4238 04/29/2014. | 05/07/2024.
B5TTAP AN 2 [STATOIL ASA.....ooiiriiiuereesiesresssseseessssesessssessssssss s s ssssssssnnens | coeeies |3 [N I 1FE 999,270 |...101.443 ..1,014,430 ....1,000,000 999,368 0 65 0 0....3.700 |...... 3.709 11/05/2013. | 03/01/2024.
B57T1P  AX 0 [STATOIL ASA. ..ottt bbbt ssnines | oenes R oo [ e 1FE | 1,988,000 |..... 98.144 | ... ,962,880 | .. ...2,000,000 | ..oorvennee 1,989,171 0 1,027 0 0....3.250 |...... 3.321 11/03/2014. | 11/10/2024.
87124V AE 9 [SYDNEY AIRPORT FINANCE T44A..........cooverreirmrmrreiimeresssnessessssssssssssssssssssesssssssssssssssssssssssssssssns | coeeees [ [ 1] Lo = I 990,780 |..... 94161 | oo 941,610 | ovovvvreenee 1,000,000 991,306 0 526 0 0]....3375 |..... 3.485 04/23/2015. | 04/30/2025.
873152 AC 6 |TXU AUSTRALIA HOLDINGS 144A SENIOR NOTES........cucrvemmurreimmmrressisessisssessssssessesssessssssnessses | sevenns |9 [N I 1FE 85,303 |...104.592 78,444 75,000 76,050 0 (1,088) 0 0[...7.250 |.... 5.658 11/30/2004. | 12/01/2016.
87938W AP 8 | TELEFONICA EMISIONES SAU.......covvcuuirriiumrieiiimrnsissssssssssssssssssssssssssssessssssssssssssssssssssssssssessess | covnees F o | o 2FE 998,745 |..112.452 | ..ooveeee. 1,124,520 | ..o 1,000,000 999,273 0 120 0 0]....5462 |.... 5478 02/08/2011. | 02/16/2021.
87946F A@ 9 |TELEPERFORMANCE S.A. SR UNSECURED NOTES........cccooumimuimrriiinrinceiiesiinessisssissssssssssssssenens | ceveens F 2 2,000,000 |..... 92.857 ..1,857,140 2,000,000 2,000,000 0 0 0 01....3.980 |.. 3.980 12/09/2014. | 12/09/2024.
87969N AC 9 |TELSTRA CORP LTD 144A F 1 [ o 1FE | ... .4,469,490 |...108.740 ,893,300 ....4,500,000 4,481,327 0 2,733 0 0].....4.800 |...... 4.883 04/08/2011. | 10/12/2021.
88166 AA 1 | TEVA PHARMACEUTICAL INDUSTRIES........cooouuerirmnriiriniiesiinessiessisessissssssssssssssssssssssssssssssssnns | onenes F il e 2FE | ... ..1,368,279 |...100.812 ..1,361,970 ....1,351,000 11,362,220 0 (1,697) 0 0]....3.650 |... 3.492 03/22/2012. | 11/10/2021.
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89152U  AD 4 [ TOTAL CAPITAL SA....oouiieiuumerreesmmiressssmsesssssesssesssessss s ssss s ssssssssssssssssssssssssssssssesssssssneneess | coneees F . 107.847 | s 4,313,880 | ccvvvvvrnene 4,000,000 | ...ooooornen 4,031,489 0 (6,257) 0 0].....4.450 |.... 4.255 06/28/2010. | 06/24/2020.
89675* AN 7 | TRITON CONTAINER INVEST LLC SERIES A-1.......ciuuirireriieriieriisesisesssssesissssssessssessssesssesenssnnses | ceves Fl o 2 ...110.000 2,357,143 2,142,857 2,142,857 0 0 0 0]....6.070 |... 6.070 04/30/2010. | 04/30/2020.
90261X  GD 8 [UBS AG STAMFORD CT....cooormurivirmmrresmmessessmesssssssessssssssessssssssssssssssssssssassssssssssssssesesssssesssssssnesesss | soneees F ...110.865 2,217,300 2,000,000 2,005,064 0 (965) 0 0]....4.875 | ... 4813 07/29/2010. | 08/04/2020.
910200 AB 3 |UNITED ENERGY DISTRIBUTION 144A .|R ...100.632 75474 75,000 75,034 0 (116) 0 0]....5450 |... 5.287 11/30/2004. | 04/15/2016.
91311Q  AE 5 |UNITED UTILITIES PLC.......ooiiiiiiiiriicsiicriiessieseissise s ssssssssssssssies | ceniens R ...106.083 | ............ 11,456,964 | ............ 10,800,000 | ............ 10,734,528 0 18,941 0 0 5.592 11/30/2004. | 02/01/2019.
91911T  AM 5 |VALE OVERSEAS LIMITED. (SO0 1 OO I 2FE | oo 3,043,160 |..... 75.182 2,255,460 3,000,000 3,028,764 0 (4,115) 0 0]...4375 |..... 4193 03/29/2012. | 01/11/2022.
92857TW  AE 0 | VODAFONE GROUP PLC.......coouriieimeniisimnesssssessessssessssssesssssssessessssssssssssesssssssessesssssssssssesssssens | coneees |3 [N I 2FE 69,395 |...106.000 75,000 73,627 0 492 0 0]...4625 |... 5.407 11/30/2004. | 07/15/2018.
928670  AB 4 |VOLKSWAGEN INTL FIN NV 44A........coiriirrirreireresseeesesessesssssessesesssessssesesssessssessssssssssssssssssssenes | seveens | S O 2FE | o 4,066,480 |..101.026 | ..............4,041,040 | .....c........ 4,000,000 | ..oorvernnr 4,033,568 0 (6,616) 0 0]....4.000 |... 3799 [FA..| oo 61,778 | oo 160,000 | 06/30/2011. | 08/12/2020.
92979@ AC 6 |WACKER CHEMICAL CORP SERIES C. .|F 2 2,000,000 |..... 96.939 2,000,000 2,000,000 0 0 0 0].....4.180 |..... 4.180 83,600 |04/23/2013. [ 04/23/2023.
947075  AD 9 |WEATHERFORD INTL LTD...oootviimiirmreimnrimrsimesisseesssseesssesssssessssesssssessssessssssssssssssssssssssssssssssssnnes | seveens F il e 3FE | e 1,989,240 |..... 91.249 | ... 1,824,980 | ..o 2,000,000 | covorveennee 1,997,032 0 1,222 0 0]....6.000 |... 6.073 [MS......| veeveeeerrnn35,333 | e 120,000 | 03/19/2008. | 03/15/2018.
964152  AA 0 |WHITE MOUNTAINS RE GROUP 144A..........oooerriiieireiieneeissssssisssesssssssssssssssssssssssssssnsessessens. | sveenns F o | e 2FE | ... ..1,994,300 |...102.048 2,040,960 2,000,000 1,999,102 0 688 0 01...6.375 ... 6.414 03/14/2007. | 03/20/2017.
980888  AF 8 |WOOLWORTHS LIMITED 144A........ccooviiiniriiinsssiinsssiisisessessssssesssssssssssssssssssssssssssssssssssssssss | sovenes | RSO O 2FE | ... ..3,994,290 |...104.016 | .............. 4,160,640 | ...ocvvvnnes 4,000,000 3,996,665 0 546 0 0]....4550 |... 4.568 04/06/2011. | 04/12/2021.
98372P  AG 3 [ XL CAPITAL LTD SENIOR NOTES.......oouiimirresmmmerresmmsrssssmessesssssssssssessessesessssssssssssssesssssenesssssenees | soneees F oo | e P = I 1,581,975 |...117.224 ,758,360 ....1,500,000 0 (4,061) 0 0]....6.375 |..... 5.901 03/03/2005. | 11/15/2024.
D5861# AA 7 |NUPLEX INDUSTRIES GMBH GTD SR NT SER A L|F 2 1,000,000 |...109.177 ,091,770 1,000,000 0 0 0 0f...6125 |.... 6.125 07/30/2012. | 07/30/2019.
D6574* AB 5 |CLAAS KGAA MBH SENIOR UNSECURED NOTES.........coucrreummereemmmmereessnensssssnensssssnssssssssssssssnsenns | ceveees F 2 1,000,000 |..... 97.043 | ... 970,430 | .. ....1,000,000 | . . 0 0 0 0f...3.980 |... 3.980 08/15/2012. | 08/15/2022.
FB300#  AC 1 [IPSOS....ciiiieiereiisssesesssssessssssssssesssssesses st ses st | sersnes 3 [SPPRSROY IR K] I 2,000,000 |...105.068 2,101,368 2,000,000 2,000,000 0 0 0 01....5.180 |.... 5.180 09/28/2010. | 09/28/2020.
F6519# AG 6 |NEOPOST SA SENIOR NOTES SERIES D......couuurvveummrriemmmneiismsesissesssessessssssssssssssesssssssssssssens | sevenns F 2 1,000,000 |...100.133 | .cccovvvrrnnee 1,001,330 | oo 1,000,000 | ..o 1,000,000 0 0 0 0].....4500 |.... 4.500 06/20/2012. | 06/20/2022.
G0646# AN 9 |ASSOCIATED BRITISH FOODS.........corrrermmrreesieresssessesssssssssssssssssssssssssssssssssssssssssssssssssnssssssssns. | seesons 5 [SURRSO DR L1 [ 2,000,000 |...101.603 2,032,068 2,000,000 2,000,000 0 0 0 0 3.920 03/29/2012. | 03/29/2024.
GO754# AD 9 |BABCOCK INTL GROUP PLC J|F 2 3,000,000 |...107.128 3,213,840 3,000,000 3,000,000 0 0 0 0]....5.640 |.... 5.640 03/17/2011.| 03/17/2021.
G1108# AE 8 | THE BRITISH LAND COMPANY PLC........coomirieuirrieiimnreiissessesssssssesssnsssssssssesssssesssssssessssssssssssssans | woveoes Flo | s L1 [ 3,000,000 |...106.762 3,202,851 3,000,000 3,000,000 0 0 0 0]...4635 |... 4.635 09/01/2011. { 09/01/2021.
G1257*  AE 1 |BOREALIS FUNDING COMPANY LTD SERIES B......cooourrriiimmrrissnsrisnsssesssssssssesssssesssssssessees | sevenns F 2 2,000,000 |..... 99.908 ..1,998,160 2,000,000 2,000,000 0 0 0 0....4.460 |...... 4.460 07/10/2012. | 07/10/2022.
G2044@ BB 0 | COMPASS GROUP PLC SENIOR NOTES........coucumrremmmereesimsressasessessssessssssessssssssssssssssssssssssssssss | seveees Flo | s L1 [ 2,000,000 |..... 97.752 | ... ,955,040 2,000,000 2,000,000 0 0 0 0]....3.540 |..... 3.541 |AO...... 12/04/2014. | 12/01/2024.
G2163#  AH 1 [COOKSON PLC.....ouuurviriuureimessrseisssessessssessssssssesssssesssssss s s ssssssss s sessesesssssens | wveenns F o | e 2FE | o 2,000,000 |...106.609 2,132,176 2,000,000 2,001,812 0 (289) 0 0...4.970 | ... 4.951 12/16/2010. | 12/16/2020.
G2615@ AB 0 |DCC TREASURY IRELAND 2013 LMTD SERIES B.........covsviviiinenreinnenriisessesssssssssisssssessssssssssssnsnns | ceveees F 2 3,000,000 |..... 96.208 2,886,240 3,000,000 3,000,000 0 0 0 0]....4.040 | ... 4.040 . 04/25/2013. | 04/25/2023.
G3157# AB 0 |EUROPEAN METAL RECYCLING LMTD......ccvvuuimrrriimmcrrissmessessmessesssessssssessssssesssssssessssssnesssssnnees | sevenns Fl o 2 | Y2 I 636,364 |...103.506 658,675 636,364 636,364 0 0 0 0].....4.600 |.... 4.600 ..29,273 [ 12/17/2010. | 12/17/2022.
G4622# AB 5 |HOWARD DE WALDEN ESTATES LTD SENIOR NOTE...........commmrrimmmmreeimmermesinnersesssnssssssssesssssneens | weveone Flo | s L1 [ 4,000,000 |...112.626 ..4,505,032 0 0 0 0 5.230 209,200 |08/25/2010. | 07/16/2025.
GB1TTH  AA 1 [INCHCAPE PLC.......ovvtummreiiimmesiisisessis st st | cevenne F 2 1,571,429 |..105.622 | .... ,659,774 | .. . 0 0 0 0....5.940 |.... 5.940 05/23/2007. | 05/23/2017.
G7332# AF 0 |RRPF ENGINE LEASING LIMITED SENIOR SECUR.......cooimmmmrriinrniirneerisssneesesssessessssessesssssssessens | weveone Flo | oo AFE | oo 1,000,000 |..... 95.829 | .ovvevverennns 958,287 | ..oocvvvveenn. 1,000,000 | ..oocovernee 1,000,000 0 0 0 0...2770 |...... 2771 |FA | s 10,772 04/13/2015. | 04/13/2022.
G7572L  AB 5 |RISE 2014-1 A ASSET BACKED SECURED TERM......ccommirriummmerriemmmensisnmessssssssssisssssssssssssesssssssens | eeveees | SRR I AFE | o 2,741,250 |...106.721 2,864,614 2,684,211 2,728,832 0 (7,605) 0 0...4750 |... 4.427 |MON... 5,667 04/23/2014. | 02/15/2021.
G7866# AD 9 |SAGE GROUP PLC SRNOTE.......iiiiiiiriiriniesisssessssssssssessssssssessssssssssssssssssssssssssssssssssssssessess | weeenes F 2 1,000,000 |...104.074 | ..o 1,040,740 | ..oocovevees 1,000,000 | ...coverreee 1,000,000 0 0 0 0]....5.150 |...... 5.150 [MS...... 5,736 03/11/2010. { 03/11/2017.
G9224*  AE 4 |UNITED DRUG FINANCE LIMITED SERIES B.......ccooomirrvirmrreiressismessesssnessessesessessesssssssessesssnens | sevenns F 2 1,000,000 |...105.649 | ..o 1,056,490 | ..o 1,000,000 | ..o 1,000,000 0 0 0 0....5.250 |... 5250 [MS...... 16,625 09/07/2010. | 09/07/2020.
G9224*  AF 1 |UNITED DRUG FINANCE LIMITED SERIES A.......coocmrmvviimereircssesisssesssssssesssssssesssssssssssessesssnens | eoeenns F 2 3,000,000 |..... 99.127 2,973,810 3,000,000 3,000,000 0 0 0 0]....4.480 |.... 4480 [MS...... | oo 35,840 09/25/2013. | 09/25/2023.
G9284#  AY 3 |VITOL FINANCE LTD SERIES K.....ouvvvvrmuerrisimnsiissessisssssssssesssssissessssssssssssssesssssesesssesssessssssnessess | sevenns F 2 3,000,000 |...110.000 3,300,000 3,000,000 3,000,000 0 0 0 0....5740 |.... 5.740 [Jdoovcrs| v 73,185 07/28/2011. | 07/28/2021.
H4777*  AA 3 | SBM DEEP PANUKE SA SNR SEC NOTES.........cooovveiemrmriirnmerissesissnessessssessssssessessssessssssssssssens. | seveees [ [ 2 [ 3FE 2,571,667 99.534 2,559,680 2,571,667 2,571,667 0 0 0 0]....3.500 |... 3.501 4,000 10/02/2014. | 12/15/2021.
K2162@ AA 4 |DANISH CROWN A/S SENIOR NOTES SERIES A........coovivieriiriiiriiniiiseiiessisessssssisssssssssssssssines | ceveons F 2 1,000,000 |...102.806 | .....ooovvneee 1,028,062 | ...oooveves 1,000,000 | ...coooueve 1,000,000 0 0 0 0...4.940 |.... 4.940 2,470 06/13/2012. | 06/13/2022.
K2162@ AB 2 | DANISH CROWN A/S SENIOR NOTES SERIES B.........cvervveerirriinirisnsesisnessesssssssssssesssssssensess | evvenes F 2 1,000,000 |...103.639 | ...coovovvnnee 1,036,393 | ...ocovevenes 1,000,000 | ..ooooverneeee 1,000,000 0 0 0 0]....5.090 |... 5.090 2,545 06/13/2012. | 06/13/2024.
K3752# AE 8 | COPENHAGEN AIRPORTS A/S SENIOR UNSECURED.........cooooimimmiiinreiiinnsiiissesiissssssissssessinis | e F 2 2,000,000 |...110.000 2,200,000 2,000,000 2,000,000 0 0 0 0].....6.000 |.... 6.000 ...667 06/29/2010. | 06/29/2020.
L9082* AG 4 |TRAFIGURA BEHEER BV SERIES A........oocrririreisnesssisssessessssssssssssssssssssssssssssssssssssssssssssesssns | weeenes F 2 1,000,000 |...103.497 | ..o 1,034,970 | oo 1,000,000 | ..ooooverrees 1,000,000 0 0 0 0].....5.800 |... 5.800 13,533 09/29/2015. | 04/07/2016.
L9082*  AH 2 |TRAFIGURA BEHEER BV SERIES B........oocorrirmriitiesseisiessisssessisssssssssssessssssssssssssssssssssssssssss | wevenns F 2 2,000,000 |...106.861 2,137,222 2,000,000 2,000,000 0 0 0 0]....6.500 |.... 6.500 |AO...... | cervvrrcrrnns 30,333 09/29/2015. | 04/07/2018.
N1492@ AC 0 |BOSKALIS FINANCE BV GUARANTEED SNR UNSEC.........ccovveurreeimrresisrresssersesssesnssssssssssssnns | weeenes F 2 1,000,000 |..111.152 | cccoovverrnnee 1,111,516 | oo 1,000,000 | ..ooovevneees 1,000,000 0 0 0 0].....5.860 |..... 5.860 [JJ........ 25,882 58,600 |07/22/2010.| 07/22/2022.
N3386# AP 4 [FUGRO N.V. SERIES C....crvoierreiiicrciiiinsssiisnssiissssisssssssssssssssssessssssssssssssssssssssssssssssssssans. | coneees Flo | o K [FS 683,342 | ..... 91.557 625,648 683,342 683,903 0 560 0 0f....5880 |... 5.861 [FA....... 14,140 0 |08/17/2015. | 08/17/2023.
N4281@ BW 4 |KONINKLIJKE VOPAK N.V. SENIOR NOTES SERI .|F 2 2,000,000 |..... 89.778 ..1,795,560 2,000,000 2,000,000 0 0 0 0]...4.140 |..... 4.140 2,760 82,800 | 12/19/2012. | 06/19/2027.
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N4281@ BX 2 |KONINKLIJKE VOPAK N.V. SNR SUBORDINATED.........ossevveemmmrrressmmermesssmnseesssesssssssesesesssessessnnens | weeenns F | v 3| 2,000,000 |...100.719 2,014,380 2,000,000 2,000,000 0 0 0 0]....5.050 |... 5.050 3,367 . 12/19/2012. | 12/19/2019.
N4282*  AE 6 |KONINKLIJKE FRIESLANDCAMPINA SENIOR NOTE........cooiiiiiiiniiiinsiieiiesiesissississississisnions | coiens F 2 3,000,000 |...100.566 3,016,980 3,000,000 3,000,000 0 0 0 0]....4.010 |...... 4.010 0,434 .120,300 | 08/30/2012. | 08/30/2022.
N6704@ AP 4 |OILTANKING FINANCE BV.....cvvoiummirrricrniniisisesessiessesssssssssssesssssssessssssessssssssesssssssessssssnsssssssnesssss | sevenns F 2 3,000,000 |..... 89.978 2,699,340 3,000,000 3,000,000 0 0 0 0....4.940 | ... 4.940 |AO..... | v 27,993 | oo 148,200 | 10/23/2012. | 10/23/2032.
N9061# AC 2 |VTTIMLPB.V F e e 2Z | .. ..3,000,000 |...100.781 3,023,433 3,000,000 3,000,000 0 0 0 0]...4.970 |... 4.970 .. 6,627 0 | 12/15/2015. | 12/15/2027.
N9146# AC 1 [ VAN OORD FINANCE BV SERIES Gi.....covvummurriermrriismnessisnsssissssesssssssessesssssssesssesssssssesssssssessssssns | coneees F 2 3,000,000 |...109.529 3,285,870 3,000,000 3,000,000 0 0 0 0 5.530 5530 |AO...... 32,719 | oo 165,900 | 04/20/2011. | 04/20/2023.
P7077@ AF 1 [NASSAU AIRPORT DEVELOPMENT CO.....cooiiiiiiiiiniiniiisisiiesiessessessssssessessssssesssassssessens | coeees Fl o 2 | 2FE | oo 2,910,000 |...117.621 3,422,774 2,910,000 2,910,000 0 0 0 0....7.000 |...... 7.062 11/30/2010. | 11/30/2033.
Q0455#  AF 5 |APT PIPELINES LTD AUSTRALIAN PIPELINE LT......cvvierervermmrreismnersessmeessssssesssssssessesssseessssssneness | wveenns F 2 2,000,000 |...104.199 2,083,984 2,000,000 2,000,000 0 0 0 0]....5.890 |... 5.890 05/15/2007. | 05/15/2017.
Q0458* AB 5 [AQUASURE FINANCE PTY LTD SERIES 2014A.........oiiiiiiiiiieieieiisiississsssssssssisseessenens | coeeees Flon] v 2FE | .. ..3,000,000 |...104.270 3,128,103 3,000,000 3,000,000 0 0 0 0]...4.480 |.... 4.481 02/27/2014. | 02/27/2024.
Q0832* AB 2 |AUSTRALIA PACIFIC AIRPORTS PTY SR SECURE .|F LA ..2,000,000 |...106.575 2,131,500 2,000,000 2,000,000 0 0 0 0]...4470 |.... 4470 09/15/2011. { 09/15/2021.
Q1629%# AB 3 |BRISBANE AIRPORT CORP PTY LTD SERIES B........ccooiiiiiiiiiiciiciicricesissiesssississississinsinnns | cenies F 2 1,000,000 |...108.102 | .............. 1,081,020 | ..ocovvnnne 1,000,000 | ..ocovveeane 1,000,000 0 0 0 0]....5.340 |.... 5.340 04/20/2011.| 07/14/2023.
Q1798# AB 8 |BROADCAST AUSTRALIA FINANCE..........coooireueurreismmersiessesssssssesssesssssssssessssssesssssesssssssssssssssane | wveenns F 2 4,000,000 |...103.918 | .............. 4,156,720 | ...covvvrnene 4,000,000 | ...ooooornen 4,000,000 0 0 0 0].....4.350 |..... 4.350 12/15/2010. | 12/15/2020.
Q1842# AH 1 |BROOKFIELD WA RAIL PTY LTD SERIES C.....ovvuriririreiinrieieieieiesssssississiseiesessssssssssssssssssssessens | seeeees R 2 3,000,000 |...104.402 3,132,060 3,000,000 3,000,000 0 0 0 01]....4790 |...... 4.790 07/16/2014. 07/16/2026.
Q2107# AH 9 |CONTACT ENERGY LTD SR NOTES SERIES B........cooouirrieirrriiinneisiesssisesssssssssesssessssssssssns | wevenne F 2 3,500,000 |..... 98.956 3,463,460 3,500,000 3,500,000 0 0 0 0].....4.090 |.... 4.090 09/19/2013. | 12/19/2023.
Q2759 AP 2 |CONSOLIDATED PRESS FINANCE LTD SERIES N F e 2FE | .. ..2,500,000 |...103.775 2,594,385 2,500,000 2,500,000 0 0 0 01...5720 |..... 5.720 06/09/2005. | 06/09/2017.
Q3079% AA 6 [DBCT FINANCE PTY LIMITED SERIES A.......oisioiiiiiriiiciiiereisceiessissiiesssessie s | covie F 2 2,000,000 |...108.056 2,161,120 2,000,000 2,000,000 0 0 0 0]....5.230 |...... 5.230 04/28/2011. | 04/28/2020.
Q3629# AD 5 |ETSAUTILITIES FINANCE PTY LTD....oviiiiiiiiiiisiisisrissiiesiesiesiesiesi s esisssesssesssesssesssesssenes | coniens Fln [ 1. ..2,000,000 |...103.161 2,063,220 2,000,000 2,000,000 0 0 0 0]....5890 |.. 5.890 09/16/2009. | 09/16/2016.
Q3920# AG 4 |FONTERRA CO-OPERATIVE GROUP LT TRANCHE A....cccoourrieimmimnrisnnnnnisessissssssssssessesssessens | weveone | SRR I 1FE ..5,000,000 |..... 97.271 | v 4,863,569 5,000,000 5,000,000 0 0 0 0.....3.400 |...... 3.400 09/25/2014. | 09/25/2026.
Q3920# AJ 8 |FONTERRA CO-OPERATIVE GROUP LT TRANCHE A.......oviiiiiieieieeiscssississseesssssssssssesssnens | evenees Flon] o 1FE ..2,000,000 |..... 98.687 973,748 2,000,000 2,000,000 0 0 0 01...3630 |... 3.630 08/11/2015. | 08/11/2027.
Q3946* AC 7 |FOXTEL MANAGEMENT PTY LIMITED SERIES C F e e 2FE | .. ..1,000,000 |...110.251 ,102,512 1,000,000 1,000,000 0 0 0 01....6.200 |...... 6.200 16,706 62,000 |09/24/2009. | 09/24/2019.
Q5516* AB 4 |LEIGHTON FINANCE (USA) PTY LTD GURANTD S........coeviviiernmireinnsressnesssssssssssssnessessssssssssssnennes | wevenes F 2 1,000,000 |...104.284 ..1,042,840 | .. ....1,000,000 | . .1,000,000 0 0 0 0 5.220 23,200 52,200 | 07/21/2010.| 07/21/2017.
Q5516* AC 2 |LEIGHTON FINANCE (USA) PTY LTD GURANTD S......coiiiiiiiiniiiinsiisssiisssiisessissssssssssssesssssssssenies. | ceviens F 2 1,000,000 |...108.038 ..1,080,380 | ..ccooviineee 1,000,000 | ..ocovvennane 1,000,000 0 0 0 0]....5.780 |..... 5.780 |Jducvoeis | v 25,689 | ..o 57,800 | 07/21/2010. | 07/21/2020.
Q5995* AB 4 |MERIDIAN FINCO PTY LTD GUARANTEED SR NOT........ovuurreiimmreessmnressssesnessssesssssssesesssnesnesses. | wevenns |3 [N I 2FE | oo 2,000,000 |..... 99.153 ,983,061 2,000,000 2,000,000 0 0 0 0 3.920 [MS...... 22,649 78,400 | 09/17/2014.| 09/17/2026.
Q6077#  AA 1 [MIGHTY RIVER POWER LIMITED........coooiiiiiiiieriiieiieriiscsiieseiiesiie s | covin F 2 5,000,000 |...103.822 5,191,100 5,000,000 5,000,000 0 0 0 0]...4.250 |..... 4.250 [JD..ccoo. | v 13,576 | .....occe. 212,500 | 12/08/2010. | 12/08/2020.
Q6270# AE 8 |[MURRAY GOULBURN CO-OP LTD SERIES C.......coevvvriermrreiinreisissesssesssssssesssssssssssssssssssssnsess | wevenes Flo ] s 3. ...103.458 2,069,160 2,000,000 2,000,000 0 0 0 0]....5810 |..... 5810 .116,200 | 10/27/2009. | 10/29/2019.
Q6634@ AB 7 |NEWCASTLE COAL INFRASTRUCTURE GROUP PTY......coooiiiiiriiiriieriiseniiessiisssiissssissiisssssissies | s Flo 2FE ..101.690 3,050,689 3,000,000 3,000,000 0 0 0 0]...4720 |...... 4.720 141,600 | 12/13/2012. | 12/14/2022.
Q7397# AM 6 |PRATT FINANCE PTY LTD GUAR SERIES A.......cccvoirriiinreriieseeeisssssissssssssssesssssssesssssssssssssans | weveoes Flo | o 2FE ...108.439 3,253,175 3,000,000 3,000,000 0 0 0 0]....5320 |.... 5320 (o] v TA480 | e 159,600 | 07/13/2011.| 07/13/2023.
Q7397# AS 3 [PRATT FINANCE PTY LTD GUAR.......ccoouuiiiiiiiiriiscsiie st | coiia F o] e 2FE | .. ..3,000,000 |..... 95.129 2,853,878 3,000,000 3,000,000 0 0 0 01].....3.790 |...... 3.790 0 |07/13/2015. | 07/13/2027.
Q9103#  AC 9 | TOLL FINANCE PTY LTD....civieeureeeimereessnersessssnsssssssssssssssessssssssssssssssssssssssssssssssesssssansessssssssssssns | woveons F 2 1,000,000 |...101.321 | .ccoovvvrnanee 1,013,210 | oo 1,000,000 | ..oocovernee 1,000,000 0 0 0 0]....4.340 | ... 4.340 {ID.cces | v 2,893 | 43,400 | 12/07/2010. | 12/07/2020.
Q9194@ AF 4 | TRANSPOWER NEW ZEALAND LTD SR UNSECD NT......coooouiiiiriimriineriieneisenissssssesssessssssesssnenies | oneees Fl s L 2,009,880 |...101.331 2,026,625 2,000,000 2,008,200 0 (1,023) 0 0 3.533 72,000 | 04/07/2014. | 12/15/2022.
Q9396# AE 1 |VICTORIA PWR NETWORKS SERIES C.......cooomrrivirreiiiiniisinsssisssessssssssssssssssssssssssssssssessssssnens | wvveoes F 2 5,000,000 |...105.247 5,262,350 5,000,000 5,000,000 0 0 0 0]...4470 |.... 4470 |ID.coces | v 17,383 | 111,750 | 06/03/2015. | 06/03/2020.
Q9749%  AF 2 [WES TRAC PTY LTD SERIES A....c.iiiiiieieiiesiieseiesii e | coiiae Flo ] 2FE L A07513 | 1,075,130 | v 1,000,000 | ...cooveenaee 1,000,000 0 0 0 0....5.190 |...... 5.190 06/07/2011. | 06/07/2023.
Q9749 AG 0 [WES TRAC PTY LTD SERIES Bi.....ccssvoeieiireicceeceiecie s ssssssssssnnes | cosen Flo | o 2FE | ... . ...107.588 2,151,755 2,000,000 2,000,000 0 0 0 0]....5190 |...... 5.190 07/07/2011. | 07/07/2023.
R8047#  AA 3 | SOLVEIG GAS NORWAY AS.......cooiiiiiriiiiimeriimisieessisessisessssssssiss st sssesessssssianes | osenes Fl o 2 | 2FE | oo 2,000,000 |..... 95.464 | ............. 1,909,284 2,000,000 2,000,000 0 0 0 0.....4.000 |...... 4.000 06/27/2012. | 12/27/2027.
W2469*  AC 9 |ELEKTAAB SERIES Bi......ccvvvorreriieriiieneesisessesssesssssssssssssesssssssessssssssssssssssssssssssessssssessssssnens | seveees F o | o 2FE | oo 1,000,000 |...104.239 .1,000,000 0 0 0 0]...5110 |... 5.110 05/04/2011. | 05/04/2021.
Y3915#  AA 5 | INDIAN RAIL FINANCE CORP........coouuiriiiiimeriiseisenise st sessesssessssessse s ssssssses s | ceseens F 2 1,000,000 |...104.468 . .1,000,000 0 0 0 0]....5.940 |.... 5.940 03/27/2007. | 03/27/2017.
Y3915@ AA 7 |INDIAN OIL CORPORATION LIMITED. .....oocoisiirieeruminreensssnssssssesssssnsesesssssessssssssssssssssssssssssssssssessesssns | ceeenes Flo. 2 3,000,000 |...103.279 3,098,378 3,000,000 3,000,000 0 0 0 0]...6.120 |..... 6.119 07/02/2007. | 08/01/2018.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: ,739,107,739 XXX | e 1,800,723,042 | .......1,726,795,905 | ....... 1,730,721,678 | ...cooovvvcrinn 0] (1,180,898) | ............ 1,017,957 [ 0 XXX XXX XXX
Industrial & Miscell; (Unaffiliated) - Backed Securities
008414  AA 2 |AGATE BAY MORTGAGE LOAN TRUST 2013-1 Al....ccvvvimriieririinsriisssisesissssssesssssessssessssesssnnnss | cevvene | oo | coereei | cveves 1FM ..1,467,945 |...100.070 | .............. 1,635,678 | ..ocevenne 1,534,604 | .............. 1,487,440 0 11,305 0 0....3.500 |...... 4.275 08/21/2013. | 07/25/2043.
02640F AG 3 |AMERICAN GEN MRTGE LOAN TR 2010-1A A4, ...101.910 2,038,200 2,000,000 1,996,984 0 (6,545) 0 0]....5.650 |... 5.369 02/02/2012. | 03/25/2058.
02660T BU 6 |AMERICAN HOME MORTGAGE INV TR 2004-3 6A5 ..103.577 965,062 931,734 772,221 0 0 0 0 5258 |...... 7.819 A 12/08/2004. | 10/25/2034.
030728 P9 0 |AMERIQUEST MORTGAGE SECURITIES 2005-R9 ...102.059 ....1,900,000 11,834,294 0 13,467 56,449 0]...4637 |... 6.088 | MON... 7,444 10/21/2005. | 11/25/2035.
04542B  MS 8 | ASSET BACKED FUNDING CERT 2005-AQ1 A4 ...103.205 ...1,104,494 11,096,283 0 792 0 0]...5.010 5.229 |MON... 4,611 54,179 | 05/12/2011. | 06/25/2035.




TAUE

Annual Statement for the year 2015 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

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

F

o Current Year's

r Unrealized Other-Than- Total Foreign Stated

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

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rateof | Rateof | Paid | Due & Accrued | During Year Acquired Date
05955Q AE 6 |BANC OF AMERICA FUNDING CORP 2009-R17 3A ...100.569 85,079 84,598 84,358 0 (105) 0 0]......5.500 5.397 [MON... 388 4,653 | 12/08/2009. | 02/26/2020.
073914 VK 6 |BEAR STEARNS MTGE SEC INC 1997-4 Ad........conmevrriimmmnrriinsnriessssesisssssisssssssssssssssssssesosssssens | wvenee |0 | vvoneeri | eeeeed TEM | i 138,031 | .0 99.318 142,062 143,038 141,521 0 624 0 0]...2.651 ... 3.143 |MON... 12/04/2009. | 10/25/2025.
12642M  AQ 3 |CREDIT SUISSE MORT CAPITAL CER 2009-12R ...103.762 371,435 357,968 357,968 0 850 0 0].....6.500 |.... 6.031 | MON... 11/05/2009. | 05/27/2037.
126673 ZS 4 |COUNTRYWIDE ASSET-BACKED CERT 2005-3 AF4 ...100.792 377,496 374,530 372,605 0 277 0 0f....5308 ... 5.891 [MON... 05/07/2012. | 08/25/2035.
12667F R5 6 | COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2.........oocorvveerernricnnnrisenerissnensisssssssssssessessns | eevenes | oo | vveieeni2 [ oo IFM]| 0. 2,490,435 | ... 89.196 2,675,880 3,000,000 2,565,658 0 37,093 0 0].....5.500 |... 7.817 [MON... 01/05/2005. | 02/25/2035.
12667F VF 9 | COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4C .104.318 2,745,115 2,631,487 2,501,255 0 75,221 0 0]....6.500 |... 7.977 [MON... | coovvvvrens 14,254 | ............ 171,047 | 08/13/2008. | 10/25/2034.
12667F Y3 3 |COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A.......coveermerrerrerreerensessersessseessssssensessseessssens | eevenes | oo | vvveenee2 [ eere FM]| 0,902,826 | ... 89.495 | ...oovevvrrennne 894,950 | ...ccvvreenn. 1,000,000 902,826 0 0 0 0....5.500 |.... 6.799 |MON... 4,583 55,000 | 02/24/2005. | 03/25/2035.
12667F YF 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1 100.353 5,017,650 5,000,000 4,974,900 0 4,028 0 0].....5.500 |..... 5.643 |MON... .22917 01/04/2005. | 01/25/2035.
12668A MN 2 [COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A.........covvvvvverrenrinrnnnrrernensessnsssesssssssssssesssssssnes | evvree | | covveeri [ e TEM| ciiii00000.2,014,902 | ... 84.525 2,091,485 2,474,398 2,124,027 0 24,215 0 0]....5.500 |... 8.147 | MON... 1,341 03/07/2006. | 11/25/2035.
126694 CV 8 | COUNTRYWIDE HOME LOANS 2005-21 A17.....ccoourveereirerrienrinesieeenissssessssssssssessssssssssssssssssesses [evvvnee | oo | wonereen2 | eroee IEM| i 272,778 | L0 96.275 301,259 312,915 277,994 0 5,804 20,835 0 ....12.059 |MON... 10/28/2010. | 10/25/2035.
12669F C7 6 |COUNTRYWIDE HOME LOANS 2004-10 A7 100.349 34,279 34,160 34,026 0 17 0 0]....5.000 |... 5.377 |MON... 12/03/2004. | 07/25/2034.
12669G  C8 2 [COUNTRYWIDE HOME LOANS 2005-13 AB........vvvrmmrrrerrmerresssenressssessesssssssesssssssssssssssssssssssssssessses | svvseee | oo | sveveirnn | ooeee IEM | i 717,312 [ L0 96.611 760,231 786,899 717,312 0 1,020 55,937 01....5.500 |.. 8.453 | MON... 07/21/2005. | 06/25/2035.
15137J  AC 6 [CENT CLO LP 2015-23A AZB........ccomvmrriererriiienseiieensisensssssesssisssssssssssssssnsessssssssssssssessessonsens | coveeee | oo | veereiinl | coeneIFE | 1iiii0000.2,500,000 | ... 98.808 2,470,200 2,500,000 2,500,000 0 0 0 01...3.900 |... 3.916 [JAJO... 03/19/2015. | 04/17/2026.
152314 MV 9 | CENTEX HOME EQUITY LOAN TRUST 2005-B AF5. 101.309 345,241 340,780 340,404 0 (376) 0 0]...5810 |... 5.354 |MON... 03/22/2005. | 03/25/2035.
16165T  AJ 2 |CHASEFLEX TRUST 2005-1 2Ad........coovouerrerireerriisenneisessesssssssssesssssssssssssesssssssssssssssessssnsens | eevvees | oo | vveveeee2 | veee FM | i ,199,808 | ... 93.041 | oo 1,328,945 | ....cooevenes 1,428,343 | ....cocceveee. 1,261,545 0 (31,946) 0 0....5.500 |... 7.167 |MON... 08/28/2008. | 02/25/2035.
172973 2R 9 |CITICORP MORTGAGE SECURITIES 2005-6 1A5 ...100.839 | oo 1,802,864 | .............. 1,787,864 | .............. 1,706,953 0 0 0 0f...5625 |.. 6.228 | MON... 02/08/2006. | 09/25/2035.
172973  5F 2 |CITICORP MORTGAGE SECURITIES 2006-1 2A1 ...101.600 79,036 77,792 77,274 0 52 0 0].....5.000 |.... 5.348 |MON... 324 3,887 | 06/14/2010. | 02/25/2021.
17309N  AD 3 |CITICORP RESIDENTIAL MORT SEC 2006-1 A4 ...103.523 952,758 920,335 903,110 0 12,082 0 0]...5939 |... 7.895 [MON... 06/02/2010. | 07/25/2036.
17312D  AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3 ...103.892 623,815 600,445 597,815 0 93 0 0].....6.000 |.... 6.094 | MON... 04/15/2011. | 09/25/2037.
17322N AA 2 |CITIGROUP MORTGAGE LOAN TRUST 2014-JL AT....covvvvverrnrecrisenreeiensseisssnnsssssssnsnsssssssssssnensens | woviee | | cvvveeri [ e TEM| ci0000001..2,399,885 | ... 99.759 2,384,414 2,390,175 2,394,657 0 (4,685) 0 0]....3.500 |... 3.354 [MON... 06/24/2014. | 06/25/2044.
21075W  BF 1 |CONTI MTGE HOME EQUITY 1995-2 AB.......osveemrrereeneeeeseesneesssssesssssssssssnssssnsssssssssssnsssassssssnsssans | connees | oo | eereineni2 | one IFM| i 172,880 | ... 87.022 157,171 180,610 180,610 0 15,249 7,730 0]....8.100 |.... 0.000 | MON... 05/23/1995. | 08/15/2025.
22541IN 52 8 |CSFIRST BOSTON MTG SEC CORP 2003-10 2A1 2 [ 1FM ..27,720 |...100.767 27,520 27,311 27,309 0 (43) 0 0]....5.000 |.... 4.746 |MON... 10/28/2009. | 05/25/2018.
22541Q VG 4 |CSFIRST BOSTON MORTGAGE 2003-23 1A4.........ommervieeerreriiereresesssssessssssssesssssssssssssssssssnens | eoves | oo | woneenes 2 [ AFM] e 2,158,411 |...100.445 2,197,024 2,187,290 2,172,737 0 4,460 0 0.....5.500 |.... 5.670 [MON... 01/03/2006. | 10/25/2033.
225458 AY 4 |CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A ...100.607 2,079,079 2,066,536 2,031,210 0 0 0 0]....5.500 |... 5.752 |MON... 03/04/2005. | 02/25/2035.
2254W0 KD 6 |CS FIRST BOSTON MRTGE SEC 2004-7 6A1 ...101.760 275,445 270,681 271,937 0 456 0 0....5.250 |.... 4.860 |MON... 11/10/2010. | 10/25/2019.
22943Y UB 3 |CREDIT SUISSE MTG CAPITAL CERT 2009-3R 2 ...100.139 372,615 372,098 363,213 0 349 0 0]...2618 ... 2.840 |MON... 02/11/2010. | 08/27/2037.
299770 AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2 2 [ AFMY i 1,412,045 | 94.499 | ..ocovvrennn. 1,327,331 | oo 1,404,598 | ...cooeevene 1,408,525 0 (2,803) 0 0....2.500 |...... 2.378 |MON... 03/26/2013. | 03/25/2043.
29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2 A.......covvvvvvermrnreirneeriinnsessssssessesssssssssssessssssssensssssnsssssssns | coveeee | oo | coevveeen 2 [ MY e 3,646,027 |..... 97.590 3,596,390 3,685,203 3,649,995 0 2,544 0 0]....3.000 |.... 3.149 [MON... | ccooovveeeen 9,213 | e 73,763 | 11/02/2015. | 06/25/2043.
33767C  AD 9 |FIRSTKEY MORTGAGE TRUST 2015-1 A3......cooumrrriurmmerrismnnsrisnnnssssssessesssssssssssessessssesssssssssssssnes | eoeeens | oo | cveeennc | oveene 1FM 2,034,313 [...100.060 | ... 1,996,845 | ... 1,995,647 2,030,767 0 (3,546) 0 0.....3.500 |.... 3.216 [MON... | covvrrrieeen 5,821 | i 52,378 | 03/02/2015. | 03/25/2045.
36157R D9 3 | GE CAPITAL MTG 1999-HE M.....ocomrvriirrriieresiissssessisssssessssssssssesssssssessssssssssssssnssssssssssssssnsennes | ooveene | oo | cvvseenncd | coeens 4FM 545,019 |..... 90.440 579,082 640,294 573,494 0 3,364 0 0]...6.705 | ... 8.946 | MON... 28,621 | 04/16/2010. | 04/25/2029.
36185N 5V 8 | GMAC MORTGAGE CORP LOAN TRUST 2004-J6 2A.........ccovuummmmriennriinnessisssssssssessessssesssssnsennss | eeeeene | oo | cveeennc2 | ovenne 1FM 1,369,395 |...102.100 | .cccovvvvrnnee 1,429,935 | ..o 1,400,524 | ...cooeeveee. 1,388,304 0 (48) 0 0....5.500 |... 5.764 |MON... 77,029 | 01/03/2005. | 02/25/2035.
40432B  AA 7 |HSI ASSET LOAN OBLIGATION 2007-2 1A1 2 [ 3FM 146,877 |..... 95.565 154,243 161,402 159,124 0 5,394 0 0]....5.500 |..... 7.385 [MON... 8,841 | 06/15/2010. | 09/25/2037.
44217N AC 0 |HOUSTON GALLERIA MALL TRUST 2015-A Al....ooommrviirmerrinmssseisessssssessesssessssssssssssssssssssssnses | eovens | oo | coneenes 2 [ M| e 3,025,781 |..... 95.920 2,877,600 3,000,000 3,024,255 0 (1,526) 0 0.....3.087 |.. 3.000 [MON... | woovvrrverranes 1T | 69,449 | 03/26/2015. | 03/05/2037.
45254T  PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 AB........ooocummrrierrrerirmnennesssssssesssessessssesssssssessssnns | eeveene | oo | cvvveeenc | eoeree 1FM .239,416 |...100.254 244,144 243,526 240,275 0 (241) 0 0 5.956 | MON... 1,165 12,309 | 04/14/2011. | 08/25/2034.
45660N QF 5 |RESIDENTIAL ASSET SEC TRUST 2003-A5 AT........coomrvieriinrrirnerisnssisnessssensssssssessssssssnesssssssnenes | cevvies | oo | cvvveeri2 | eee TEM | 4,812,486 | .. 99.423 | ..oovons 4,849,888 | ......ooonun 4,878,034 | ...ooovonne 4,838,942 0 2,419 0 0{....5500 |...... 5.650 | MON... 22,358 268,292 | 05/06/2003. | 06/25/2033.
46639G AL 0 [JP MORGAN MTGE TRUST 2013-1 1A2Z.....ccvvererricrnnreirnnnnresssessssssessessssensssssesssssssessesssessssssnnsess | covneee | oo | convreiiil | coone IFM [ i 1,085,041 [ ... 96.884 | ...ccovvreenn. 1,027,747 | oo 1,060,802 | ... 1,073,792 0 (5,690) 0 0 2.559 |MON... 31,817 | 03/26/2013.| 03/01/2043.
46640B  AC 8 |JP MORGAN MORTGAGE TRUST 2013-2 A2 ...100.070 3,183,982 3,181,755 3,207,736 0 (2,192) 0 0.....3.500 |.... 3.300 |[MON... | .ccocreeer9,280 | oo 111,361 | 05/29/2013. | 05/25/2043.
46641C  AA 9 |JP MORGAN MORTGAGE TRUST 2014-1 1AT.......irrriirierresmmerressaessessssessssssssesssssssesssssssesssssssnsens | eevenes 101392 | s 1,968,465 | ......ccoco... 1,941,441 | oo 1,969,698 0 (8,850) 0 0 3.305 [MON... 76,627 | 02/10/2014. | 01/25/2044.
52520M  AE 3 [LEHMAN MTG TRUST 2005-1 2A2........cccvvvmmerrirrirrnsinsessisnnssssssssessesssssssssssessssssessssssesssssnsessssnes | conneee | oo | oveeveni | coone IEM | 1,103,831 [ . 90.215 | ovvverrennne 1,081,267 | cooooverrenes 1,198,545 | ...oovecreens 1,103,831 0 0 21,070 0].....5.500 |... 7.086 |MON... ...65,920 | 01/09/2007. | 11/25/2035.
52520M  AG 8 |LEHMAN MTG TRUST 2005-1 2A4.........coooimmmrvrinnrriienssrisnenssssnessssssssssssssssssssssessssssessssssssesssssnns | covneee | oo | ovnvveiiil | coone IEM | i00000000.2,072,220 | .00 91.968 2,090,665 2,273,253 2,072,220 0 0 54,181 0]....5.500 |... 7.309 [MON... 125,029 | 11/07/2005. | 09/25/2035.
55265K  2X 6 |MASTRASSET SEC TRUST 2003-11 10A1 100.928 72,031 71,369 71,227 0 (59) 0 0.....5.000 |..... 4.938 |MON... .3,567 | 07/22/2009. | 12/25/2018.
55265K VE 6 [MASTRASSET SEC TRUST 20034 3AT......ocmmmrmeeemerrersennsisesresssensssssnsssssssssssssssessesssnsssssnenns | coveeee | oo | eevveinnl | conee IEM | i, 16,635 [ 99.115 16,717 16,867 16,781 0 17 0 0...4750 |.... 4.970 |MON... 07/29/2009. | 05/25/2018.
57643M  JK 1 |[MASTR ASSET SEC TRUST 2004-11 5A3 ..101.223 510,036 503,874 467,218 0 (11,660) 0 0]...5750 |.... 8.723 |MON... 10/24/2008. | 12/25/2034.
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61690G AE 1 |MORGAN STANLEY BAML TRUST 2014-C14 A4 ...103.558 3,728,088 3,600,000 3,629,044 0 (3,677) 0 0....3.787 |..... 3.676 |MON... 11,361 .136,332 | 01/31/2014. | 01/15/2047.
67400A AC 6 |OAKS MORTGAGE TRUST 2015-2 A3......cvvrrvrrerrermnsrrisnssssesssessessssenssssssssssssssssssssssssssssessssns | ovveeee | oo | veeveirii | eoen IEM | 00000 4,975,023 | ... 99.672 | ............4,948,649 | ............. 4,964,938 | .............. 4,974,746 0 (277) 0 0f....3.500 |...... 3.464 |MON... 11/05/2015. | 10/25/2045.
73316P CE 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-2 AF ...100.805 195,569 195,569 0 0 0 0[...475 |.... 4.766 |MON... 03/28/2005. | 04/25/2035.
73316P  DP 2 |POPULAR ABS MORTGAGE PASS-THRO 2005-3 A ...100.762 0 (67) 0 0]..4545 ... 4.552 |MON... 06/09/2005. | 07/25/2035.
73316P HP 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-D A ...100.533 0 18,114 0 0 5.965 |...... 7.203 |MON... 11/18/2005. | 01/25/2036.
74160M  BP 6 |PRIME MORTGAGE TRUST 20032 1A10......c.ervverrrmrrermnmreersenresssnnssesssssssssssnssssssssssssssssnssssennes | cvvneee | oo | svevveeni | coone IEM [ ciiiiiiiernn, 998,728 | ... 99.713 0 5,866 0 0f.....5.000 5.550 [MON... 01/03/2006. | 10/25/2033.
74927D AL 0 |RBSSP RESECURITIZATION TRUST 2010-4 BA1........cooiiriiceiririinnieniisnnissssisssiisssssssssissssssnsins | ovenes | oo | cerveeni | oo IFM | 011,315,465 | ... 98.793 . . 0 15,188 60,972 0f...5825 |.. 8.741 |MON... 04/20/2010. | 02/26/2036.
749580 AH 1 |RESIDENTIAL FUNDING MTG SEC I 2008-S10 2........ccvmurrverrmrrecrsnenresssnnrsesssennnssssssnssssssssssssssessess | ovvseee | oo | evrveerni | cone IFM | i, 164,288 | ... 97.965 172,821 169,905 0 604 0 01.....5.500 |.. 6.371 |MON... 05/20/2010. | 10/25/2021.
760985 7E 5 |RESIDENTIAL FDG SEC CORP 2004-RS7 Alb.........covveiriinriicriinniiissiisesiisniisenissssssssssssssssssienns [ eoeeee [ oo | woeneeni | e IFM] iiii..3,854,277 | ... 94.373 | ... . . ...4,438,877 3,854,277 0 0 0 0f...5641 |... 7.193 |MON... 07/20/2004. | 07/25/2034.
760985 L6 6 |RESIDENTIAL FDG SEC CORP 2003-RS11 Al6B ...106.018 3,347,722 3,157,692 3,421,270 0 272,106 0 0]....6.400 |...... 2.195 [MON... . 12/17/2003. | 12/25/2033.
76110H J7 5 |RESIDENTIAL ACCREDIT LOANS INC 2004-QS16..........ocovreeerriririinniiieniissinsneisnsissssssssssissssssnnees | ovenee | oo | corveeni | oo IFM ] 01,878,000 | ... 97.984 | .............. 1,959,680 | .........c.... 2,000,000 | .ooooeviennee 1,878,000 0 0 0 0f....5500 |...... 6.126 [MON... | .ccccccceuee 9,167 | e 110,000 | 01/11/2005. | 12/25/2034.
76110H KS 7 |RESIDENTIAL ACCREDIT LOANS INC 2003-QS19 ...100.891 5,044,550 5,000,000 4,949,251 0 2,896 0 0. 5.905 | MON... 23,958 281,152 | 12/11/2003. | 10/25/2033.
76110H Q7 7 |RESIDENTIAL ACCREDIT LOANS INC 2005-QS2........cvvveemereeecsserecrcssmeresessessssesssensssesssessssssssesssinns | cvvneee | oo | evvveceii2 | ceerniFM | i 237,945 | ... 95.519 238,798 250,000 240,738 0 2,098 0 0....5.500 |.... 6.271 | MON... 03/08/2005. | 02/25/2035.
76110H RW 1 |RESIDENTIAL ACCREDIT LOANS INC 2004-QS4 ...100.850 8,068,000 8,000,000 7,875,708 0 35,775 0 0f....5500 ... 5.948 |MON... 04/29/2004. | 03/25/2034.
76110H TW 9 |RESIDENTIAL ACCREDIT LOANS INC 2004-QS7 ...102.394 630,939 616,187 607,429 0 2,107 0 0f.....6.000 |...... 6.296 |MON... 06/09/2004. | 05/01/2034.
76112B  EN 6 |RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3 . 102.709 | v 4,450,646 | .....coovnn. 4,333,258 | ....cooouner 4,322,150 0 (293) 0 0]...5651 ... 5.679 |MON... 11/05/2004. | 09/25/2034.
805564 PA 3 |SAXON ASSET SECURITIES TRUST 2003-3 AF5 ...100.648 2,901,149 2,882,470 2,882,470 0 0 0 0]...6238 |... 6.281 | MON... 09/04/2003. | 12/25/2033.
817447 AB 3 |SEQUOIA MORTGAGE TRUST 2012-1 2AT........oiviiinnnvveicnsnrecisscnneeisssnsssisnnssssennssssssssssssnnesssssens | woviee | o | covneeii [ e TEM | 000,218,963 | ... 99.909 218,771 218,971 218,568 0 (202) 0 0]...3474 | ... 3.447 |MON... 01/20/2012. | 01/25/2042.
81745A  AB 3 | SEQUOIA MORTGAGE TRUST 2013-5 A2......coourvererineereeeissnessneeseneessesssssesssssssssssssssssssssssessssnns | coneees | oo | ovreeneni2 | conn IFM | 2,445,906 | ..... 98.257 2,362,212 2,404,116 2,444,276 0 242 0 0f....3.000 |...... 2.695 [MON... 04/08/2013. | 05/25/2043.
822804 AA 8 |SHELLPOINT ASSET FUNDING TRUST 2013-1 A1 101647 | s 1,421,895 | .............. 1,398,856 | .............. 1,376,906 0 1,093 0 0....3750 |...... 4.112 |MON... 06/27/2013. | 07/25/2043.
85172G  AB 3 | SPRINGLEAF MORTGAGE LOAN TRUST 2013-2A M 2101242 | s 1,518,630 | ..ccooouuve. 1,500,000 | ... 1,471,528 0 13,400 0 0[....3520 |...... 4.390 [MON... 07/03/2013. | 12/25/2065.
86350A X7 3 | STRUCTURED ASSET SECURITIES 2003-29 A2 RO I .. ...100.198 933,283 931,439 916,409 0 (92) 0 0f...5250 ... 6.398 [MON... | .ccooorrncennn 4,075 | . 48,901 | 05/11/2004. | 09/25/2033.
86359B  3A 7 |STRUCTURED ASSET SECURITIES 2005-1 BAT.......ociiimiiiiiieriieiiiesiesesiiessisesssssssssesessssssssesenes | coeeees JO 2 | M| s 188,441 |...102.030 202,919 198,882 195,070 0 579 0 0f....5500 ... 6.409 [MON... | .cccoovirrii 912 | o 10,939 | 06/21/2010. | 02/25/2020.
86359B E3 1 |STRUCTURED ASSET SECURITIES 2004-19XS AB.........covmriimriinnciinriiseniinsesssnissnssssssssnssssnsnis | oveeee | oo | cevvenni | e 1FM 6,485,683 |...100.567 6,539,565 6,502,694 6,483,228 0 (920) 0 0f...5360 |... 5.397 |MON... 09/24/2004. | 09/25/2034.
86359B J8 5 | STRUCTURED ASSET SECURITIES 2004-20 8A2. 567,465 |...100.995 590,289 584,474 580,557 0 1,969 0 0....5.250 |..... 5.798 |MON... 12/01/2004. | 11/25/2034.
86359D GT 8 | STRUCTURED ASSET SECURITIES 2005-10 5A9 .315,797 |...100.314 323,678 322,665 319,439 0 1,893 0 0 5.996 | MON... 07/21/2005. | 12/25/2034.
86359D JT 5 |STRUCTURED ASSET SECURITIES 2005-14 2A1 JOO I » 462,125 |..... 99.016 | ..ccovone. 1,496,159 | ......ccccoo.. 1,511,028 | .............. 1,492,106 0 13,913 0 0...5750 |... 6.461 [MON... 11/10/2005. | 07/25/2035.
90263B  HE 1 |UCFC HOME EQUITY LOAN 1998-D MF2.........ooiriiriiiiinriississsiisssiissessssssssssssssssssssesssssesanns | oneees [ 2 | M| 2,041,682 |..... 96.849 2,114,811 2,183,617 2,041,682 0 0 0 0...7.750 |..... 8.884 |MON... 01/19/2000. | 04/15/2030.
94980K AG 7 |WELLS FARGO MBS 2004-4 A7 .195,382 |...100.000 208,755 208,755 207,486 0 (30) 0 0....5.500 |.... 6.304 | MON... 05/26/2004. | 05/25/2034.
94982W  AZ 7 |WELLS FARGO MB TRST 2005-9 2A6 ,560,112 |..... 99.834 | .............. 1,630,807 | ..cccvvunvn. 1,633,519 | ccovvenec. 1,560,112 0 0 0 0f...5250 ... 6.120 [MON... 11/07/2005. | 09/25/2035.
94982W BB 9 |WELLS FARGO MB TRST 2005-9 2A8..........ccooviriiriiicriieniiiessisesssesssesesssssssssesssssssaessssssssesssnes | coneees | oo | coveesni | woeeee 1FM ..1,489,995 |...100.589 .1,578,173 ....1,568,932 11,553,211 0 3,323 0 0....5.500 |..... 6.172 | MON... 02/23/2006. | 10/25/2035.
94984F AV 1 |WELLS FARGO MBS 2006-11 A20. RO I 2 1M ... 1,144,541 | L 91.641 | ... 193,974 | .. ...1,302,882 | . ,162,926 0 18,637 103,556 0 ... 11.794 | MON... 6,514 09/27/2006. | 09/25/2036.
97652P  AA 9 |WINWATER MORTGAGE LOAN TRUST 2014-1 Al....ccivuuiiiiiiiiniiinssiissniisssiisssiessssssssissssssssnssssnies | oenee o I 2 [ M| s 1,629,229 |..102.673 | .....cccceee 1,618,165 | ... 1,576,038 | .............. 1,608,865 0 (18,363) 0 0]...3958 |.. 3.021 | MON... 5,206 06/19/2014. | 06/27/2044.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNItIES.............oooiiiieieiiissiisiiss s | o 131,754,315 | XXX [ . 135,366,355 | .......... 136,454,554 | .......... 133,170,604 0 526,759 380,730 0 XXX XXX | e 560,772 XXX XXX
Industrial & Mi (Unaffiliated) - Ct i Backed Securities
05955R  AA 2 |BANC OF AMERICA LARGE LOAN 2009-FDG A........ooovvviriiniiiniiinciisssiissiississssssssssssssssssssssssssas | coeneee | oo | cevieeni | weeee 1FM .932,532 |...102.354 904,189 883,394 925,992 0 (1,327) 0 0...5204 |... 4.761 [MON... | oo 3,831 ...45,972 | 10/27/2010. | 01/25/2042.
12591Q  AQ 5 |COMM MORTGAGE TRUST 2014-UBS4. ...100.369 3,011,070 3,000,000 3,025,207 0 (3,448) 0 0]....3.420 3.295 |MON... 8,550 | ... .102,600 | 07/23/2014.| 08/10/2047.
12592T  AA 3 |COMM MORTGAGE TRUST 2015-3BP A.......ccovvvirieeriiinrieriissnisseississssssissssssssssnssssssssssssens | cvnnene | oo | ceveveeni | oee IFM | 100000000..5,032,227 | ... 98.311 | oo 4,915,550 5,000,000 5,029,552 0 (2,674) 0 0...3.178 |.... 3113 [MON... | oo 13,242 | ... 132,417 | 02/20/2015. | 02/10/2035.
12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A......ccocoouriirrinnriimerinsnniserinenisessssensissssssnsnssnns. | eevviee | oo | cvveeri | oo TEM | 01,643,366 | ... 97.582 | .oovven. 1,577,441 | ... 1,616,529 | .............. 1,634,345 0 (3,792) 0 0f....3.000 |...... 2.751 [MON... | ccovoorriancn 4,041 ...48,496 | 04/17/2013. | 04/25/2043.
12649A AC 3 |CREDIT SUISSE MORTGAGE TRUST 2014-USA A2 ...103.059 5,152,950 5,000,000 5,311,979 0 (23,958) 0 0 3.953 3.207 [MON... 16,471 | ... .164,708 | 02/17/2015. | 09/15/2037.
17321L  AA 7 |CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A ..100.073 | oo 1,958,767 | ...covonece. 1,957,338 | ..o 1,928,134 0 7,794 0 0f....3.500 |...... 3.865 |MON... 5,709 68,507 | 11/01/2013. | 10/25/2043.
17323T AC 4 | CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A ...102.304 2,723,396 2,662,062 2,721,025 0 (788) 0 0 3.852 | MON... 1,886 65,954 | 06/09/2015. | 01/25/2053.
30261X AA 6 [FREMF MORTGAGE TRUST 2010-K9 B. ...109.109 3,273,270 3,000,000 2,935,908 0 9,811 0 0]....5.200 |...... 5.705 [MON... | cccovvvvne 13,000 | ..oovvvvenee 157,981 | 04/07/2011. | 09/25/2045.
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30262B AL 9 |FREMF MORTGAGE TRUST 2011-K11 B ...104.583 2,091,660 2,000,000 1,870,967 0 20,681 0 0....4570 |... 6.082 | MON... 7,368 03/21/2011. | 12/25/2048.
30290D AN 7 |FREMF MORTGAGE TRUST 2012-K706 B .102.332 | e 1,023,320 | .ocovorecen 1,000,000 979,752 0 5,984 0 0...4.027 |.. 4.685 | MON... 02/15/2012. | 11/25/2044.
30293W  AE 2 |FREMF MORTGAGE TRUST 2015-K50 B........cccooosivuiiiirriinciinniissiisssiissssissssssssssssssssssssssssnsssnes | covnnee | oo | cvvvieeni | woee IFE | cii0..3,468,188 | ..... 86.614 ..3,464,560 ....4,000,000 3,472,612 0 4,424 0 0[...3.779 |..... 5.640 |MON... 11/13/2015. | 08/25/2025.
36192P  AJ 5 |GS MORTGAGE SECURITIES TRUST 2012-GCJI A........ooorviiinnnniissnnsiissnnsiisssssssssssssssssensssns | covneee [ oo | cevveceei | oo IEM | i 1 T72,794 L 98.582 | ... 1,794,192 | . 1,820,000 | . 11,780,635 0 5,042 0 0]...2773 |..... 3.140 | MON... 06/03/2014. | 11/10/2045.
36198E AD 7 |GS MORTGAGE SECURITIES TRUST 2013-GC13 A ...103.969 2,599,225 2,500,000 2,519,129 0 (2,571) 0 0f...3871 |... 3.763 [MON... 07/17/2013.| 07/10/2046.
46641C  AK 7 |JP MORGAN MORTGAGE TRUST 2014-1A11 . 101.238 | e 1,339,662 | ..ccvvvucn. 1,323,280 | ..ccovoneen. 1,323,280 0 0 0 01...3.940 |...... 3.803 |MON... 07/28/2014. | 01/25/2044.
61763B AT 1 | MORGAN STANLEY BAML TRUST 2013-C13 A3 ..103.315 5,165,750 5,000,000 5,180,550 0 (21,149) 0 0]....3.766 |...... 3.236 |MON... 07/30/2014. | 11/15/2046.
78413M AE 8 [SFAVE COMMERCIAL MTGE SEC TR 2015-5AVE A.......cvvomrrerrrierennrinesessessnsesssnsssssesssssssssenssns | eonieee | oo | cvnereeni2 | e IFM] riiiii0.4,159,556 | ... 94.099 | ..o 3,763,960 | ...ooovernn 4,000,000 | ..oorvernnr 4,154,683 0 (4,873) 0 0]...4144 | ... 3.884 [MON... 02/03/2015. | 01/05/2035.
92937E  AD 6 |WF-RBS COMMERCIAL MTG TRUST 2013-C11 Ad.....ccovvviriiiiieriinniecisssisnesseissssissssssssinnies | ovenes | oo | corieeni2 | e IFM ] cee0.3,087,825 | ... 98.942 3,086,990 3,120,000 3,089,055 0 766 0 0....3.037 |... 3.128 | MON... 06/03/2014. | 03/15/2045.
92938C  AD 9 |WFRBS COMM MORTG TRUST 2013-C15 A4. e | 2 | ..2,059,846 |...105.868 2,117,360 2,000,000 2,046,851 0 (5,638) 0 0]...4.153 |.... 3.801 [MON... 08/06/2013. | 08/15/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMLIES. ..........vuveiiiiiiiiiiiiesesssesi sttt sss s s ensensensenssnsnes | ensensnaas 49,853,029 XXX | s 49,963,312 | ............ 49,882,603 | ............ 49,929,656 0 (15,716) 0 0 XXX XXX XXX XXX
Industrial & Miscell; (Unaffiliated) - Other Loan-Backed and Structured Securities
00213R AB 9 |ARL FIRST LLC 2012-TA A2.....cossrvereerierenneerseeessnessssssssssssesssssssssssssssnssssensssnssssssssssnssssssssssssssnsssns | connnes | oo | oonvineni2 | coneIFE | 003,023,079 | ... 99.903 2,997,090 3,000,000 3,021,323 0 (1,146) 0 0f...3810 |.. 3.736 | MON... 05/21/2014. | 12/15/2042.
00214M  AB 9 [ARL FIRST LLC 2014-1A A2 ..101.794 2,035,880 2,000,000 1,999,007 0 97 0 01....3.970 | ... 4.010 |MON... 06/18/2014. | 06/15/2044.
00442Q AG 3 |ACE SECURITIES CORP 2003-MH1 B1.........cooomiieucriinmriicniiieniincniiseneisesissseissssssssssssssissssessssinnnss. | oenviee | e | cvveeei | eeeZAM [ i 18,788 [ L 99.893 17,769 17,788 17,788 0 (132) 0 0]....6.500 |..... 5.248 | MON... 10/12/2010. | 08/15/2030.
02665U AA 3 | AMERICAN HOMES 4 RENT 2014-SFR2 A. ...100.248 3,441,755 3,433,241 3,432,379 0 (523) 0 0[...3786 |... 3.795 | MON... 09/10/2014. | 10/17/2036.
02666A AA 6 | AMERICAN HOMES 4 RENT 2015-SFR1 A......ccosvvviiiiniiinciiinniiscsissseiscsiissssssssssssssssssssnsssssnsssenens | onenes | oo | conveeni | woee IFE | 100000010..2,963,982 | ...... 97.781 2,898,329 2,964,102 2,963,728 0 (254) 0 0.....3467 |.. 3472 [MON... 02/26/2015. | 04/17/2045.
05377R BA 1 |AESOP FUNDING Il LLC 2012-2A B. 101.886 ..1,528,290 0 5 0 0]....3.887 |..... 3.919 [MON... 03/15/2012. | 05/20/2018.
05377R BP 8 |AESOP FUNDING Il LLC 2014-TA B......ooreerriireiseiinseiiseesssseessssssssssssssssssssssssesssssesssssnssssesssssnns | conenes | oo | svrvineni2 | e 2AM | 4,979,688 | ... 98.740 ,937,000 0 4,152 0 0.....2.960 |... 3.073 [MON... 09/02/2014. | 07/20/2020.
05377R BV 5 |AESOP FUNDING Il LLC 2014-1A A 11,999,510 | ... 99.741 | ... ..1,994,820 | .. . . 0 87 0 0f....2.500 |...... 2.518 [MON... 07/17/2014. | 02/20/2020.
05606T AA 1 |BXG RECEIVABLES NOTE TRUST 2010-A A 559,390 |...102.347 572,957 559,818 558,792 0 (82) 0 0].....5.100 |...... 5.122 [MON... 12/14/2010. | 03/02/2026.
05606U AA 8 | BXG RECEIVABLES NOTE TRUST 2012-A A RO I .. 446,028 |..... 99.099 442,012 446,030 446,029 0 0 0 0f....2660 |..... 2.675 [MON... 09/06/2012. | 12/02/2027.
1248P8 AD 1 |CREDIT-BASED ASSET SER & SECUR 2006-MH1 ] e [l TFE | 61,275 | ..... 99.825 57,979 58,080 58,080 0 (45) 0 0...5542 |.. 4.076 |MON... 08/26/2011. | 10/25/2036.
1248P8 AH 2 |CREDIT-BASED ASSET SER & SECUR 2006-MH1...........cooommriirriniiniinsciisnsississsisssssnsins | covies | oo | coienei | e 1FE ..2,020,000 |...105.625 2,112,500 2,000,000 2,008,533 0 (1,524) 0 0...5476 |.. 5.374 |MON... 06/01/2010. | 10/25/2036.
12502Y AP 8 |CCRINC MT100 PYMT RIGHTS MAST 2012-CA C......ooovvviriincriinniincriicsssiscsssssssssenssssssissesssesesinns | evenee [ oo | cvenreni | e IFE | 21,880,971 | ... 99.052 | .oovvern. 1,863,139 | ..o 1,880,971 | oo 1,880,971 0 0 0 0...4750 |.... 4.754 |MON... 07/06/2012. | 07/11/2022.
125634 AN 5 [CLIFUNDING LLC 2014-1 Av...ooiiicinsinsissssssssssisssssssssssssssssssssssssssssssssssssnsssssssnns | eoiiene | oo | conneeni | e IFE | iii00..2,626,396 | ... 97.096 2,454,041 2,627,438 2,526,540 0 96 0 0....329 |..... 3.321 |MON... 06/17/2014. | 06/18/2029.
126185 AA 5 |CPS AUTO TRUST 2012-A A. JOO I 2 e 1FE .201,954 |...100.252 202,488 201,979 201,975 0 3 0 0.....2.780 |...... 2.799 |MON... 03/13/2012.| 06/17/2019.
126185 AB 3 [CPS AUTO TRUST 2012-AB......ocoooiircicineisissi s sssssssssssssssnenes | cosen [ 2 | FE | s 208,987 |...100.584 210,232 209,012 209,010 0 4 0 0f...5010 |..... 5.066 | MON... 03/13/2012.| 06/17/2019.
13056T AC 6 | CALIFORNIA REPUBLIC AUTO REC 2013-2 B......ouuvverrmrreericrrissesseessessssssessssssesssssssesssssssessessns | neveens | oo | cveivenne2 [ oeeene 1FE ..2,487,500 |...100.186 2,504,650 2,500,000 2,493,828 0 2,935 0 0....2.310 |...... 2.456 | MON... 12/17/2013. | 07/15/2019.
13975D  AF 2 |CAPITAL AUTO REC ASSET TRUST 2013-3 C.....covvvvvirirniiinriisssiissiisssesssssssssssssssssssssssssssssssnnss | evvies | oo | coveneei | ceveee 1FE ..2,999,591 |...101.104 3,033,120 3,000,000 2,999,791 0 87 0 0...2790 |...... 2.809 [MON... 08/14/2013. | 10/22/2018.
20846Q HE 1 [CONSECO FINANCE SECURITIZATION 2001-2 M1......ocivoriininiiirnineniinceisesiieessisessissssessssissssinnns | eveeee [ oo | vnereni2 [ v 6FE ..1,668,331 |..... 79.597 .4,817,637 ....6,052,536 0 0 0 0...7.690 |... 0.000 | MON... 06/13/2001. | 02/01/2033.
22540A AJ 7 |ASSOCIATES MANUF HOUSING 1997-1 B1 JRVPUU U PR I 2FE ..1,753,816 |...108.500 | .... ,107,006 | .. ....1,941,041 0 4,290 0 0f....7.600 |..... 8.832 [MON... 04/03/2000. | 06/15/2028.
22540A CP 1 |ASSOCIATES MANUF HOUSING 1997-2 CLASS M.......cccouuiriiiriiriineiiiesiisssisessssesssssssssesssssssaenes | oneees . ...101.346 656,690 647,969 0 3,195 0 0f...7.025 |.. 8.027 |MON... 03/03/2000. | 03/15/2028.
25755T AE 0 |DOMINOS PIZZA MASTER ISSUER 2015-1A A2l..........ooovrvvirinricnciienicnciesisnsississsissssssssies. [ eoeeee [ oo | e | 2AM ] c.........5,000,000 | ... 98.641 5,000,000 5,000,000 0 0 0 0f...4474 |... 4.498 [JAJO... 43,497 0 [ 10/14/2015. | 10/25/2045.
28618X AB 8 |ELEMENT RAIL LEASING LLC 2015-1A A2 ...100.757 | ... 1,007,570 | oo 1,000,000 | ...coooueve 1,000,000 0 0 0 0]....3585 |.. 3.609 [MON... | oooerrrerree 1,195 02/26/2015. | 02/19/2045.
30165Q AB 6 |EXETER AUTO RECEIVABLES TRUST 2014-1AB 2100431 | e 1,001,310 | ccooverece. 1,000,000 999,971 0 9 0 0f...2420 |.... 2.434 |MON... 1,076 01/29/2014.| 01/15/2019.
30291D AB 2 |FRSLLC2013-1AA2 cevone oo | e | TFE | nnne..969,140 | ... 98.571 955,300 969,149 969,143 0 1 0 0f....3.080 |...... 3.100 | MON... 1,327 04/10/2013. | 04/15/2043.
31331F AL 5 |FED EXPRESS CORP A-2......civiiiiiiiisiisiissssissssissss s sssssssssssssssssssanss | seveens . ...100.327 350,104 348,963 348,963 0 0 0 0f....8.060 ... 8.062 [JJ..oooes| v 13,751 08/21/1995. | 01/05/2016.
32058B AE 9 |FIRST INVESTORS AUTO OWNER TR 2013-3AC ...100.875 2,017,500 2,000,000 1,999,820 0 128 0 0....2.910 | ... 2.935 | MON... 2,587 11/06/2013. | 01/15/2020.
33843B  AC 1 |FLAGSHIP CREDIT AUTO TRUST 2012-1 B ...100.067 9,681 9,674 9,674 0 0 0 0f...3320 ... 3.344 |MON... 14 06/26/2012. | 10/16/2017.
36159) DM 0 |GE CAPITAL CREDIT CARD MSTR 2012-7 B........cccovrrviiinnrreiiinnnniiinsncsiiisssnsiissessisisssssssssssssssnsessess | evvvene | oo | coveesnc2 [ eene IFE | 0000, 2,499,239 | ... 99.531 2,488,275 2,500,000 2,499,523 0 91 0 0....2210 |..... 2.224 [MON... | ccovoorrrennees 2,456 | ..coovvos 55,250 | 10/10/2012. | 09/15/2022.
427700 AA 0 [HERO FUNDING TRUST 2014-2A A........coooriiiriinniinniisssisssiisssissssssssssssssssssssssssssssssssssssnsssnnnsss | eovene | oo | conneenn | e IFE | 1,782,125 | L. 99.928 ..1,782,055 ...1,783,339 11,782,092 0 29 0 0 3.998 19,963 64,435 | 10/16/2014. | 09/21/2040.
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42771T  AA 3 |HERO FUNDING TRUST 2015-3A A ..100.203 | ..o 4,967,481 | covvvvvrnan 4,957,417 | coovvve 4,957,070 0 (8) 0 0]....4.280 |...... 4.280 |MON... 6,483 0 [ 11/18/2015.| 09/20/2041.
42805R  BS 7 |HERTZ VEHICLE FINANCING LLC 2013-TA B2......cesevvvvererrrirsnnnrirsssnssssssnsessssessesssssssssssessesssessess | evvnees | oo | vveeeses2 | eeei2AM | iviiirrrnn. 5,717,656 | ... 98.981 5,691,408 5,750,000 5,728,672 0 8,247 0 0]....2480 |..... 2.650 [MON... | ccovvorrrirneee 2,377 | oo 142,600 | 08/26/2014. | 08/25/2019.
46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3A A ...103.654 873,458 842,667 839,067 0 267 0 0f....3.820 3.929 [MON... 1,431 32,190 | 06/01/2011. | 12/15/2048.
50187V AF 8 |LEAF Il RECEIVABLES FNDG LLC 2013-1 C ...101.086 11,499,862 0 77 0 0]....3.460 |.... 3.496 09/19/2013. | 09/15/2021.
536887 AA 2 [LITIGATION FEE RESIDUAL FUND 2015-1 A ..103.132 | ... . . . . 0 0 0 0].....4.000 |...... 4.019 04/24/2015. | 10/30/2027.
553130 AD 1 |MMAF EQUIPMENT FINANCE LLC 2009-AA A4 ...100.097 43,369 43,327 43,327 0 1 0 01....3510 |.... 3.540 12/02/2009. | 01/15/2030.
57165A AA 6 [MARRIOTT VACATION CLUB OWNR TR 2012-1A A....oormrvvircnreernnenrisnnennssssnesnsssssesssssenensssssennnss | coneeee | oo | veeveieni | coeneIFE | et 772,385 [ L 99.549 769,009 772,493 772,443 0 1 0 0...2510 |..... 2526 06/20/2012. | 05/20/2030.
57165A AB 4 [MARRIOTT VACATION CLUB OWNR TR 2012-1A B ...100.081 773,118 772,493 772,468 0 5 0 0 3.527 06/20/2012. | 05/20/2030.
59549N  AD 5 [MID-STATE TRUST 6 A4. ...105.159 529,052 503,098 491,688 0 2,323 0 01....7.790 |...... 8.973 06/09/2010. | 07/01/2035.
59549W AA 1 |MID STATE TRUST SERIES 11 A1 ..105.706 | ...ooovvvernee 1,330,338 [ ..ccovvrecnn 1,258,527 | ..ooovverreens 1,221,324 0 5,295 0 0]...4.864 |... 5.858 04/22/2010. | 07/15/2038.
59560U 9 |MID-STATE TRUST 2004-1 A ...107.012 .1,006,743 0 (1,455) 0 0]....6.005 |.... 5.670 04/19/2011. | 08/15/2037.
59560W AC 1 |MID-STATE TRUST 2010-1 M ...104.540 . 325,589 0 (42) 0 0 5.299 11/12/2010. | 12/15/2045.
68235E  AA 1 |ONDECK ASSET SECURITIZATION TR 2014-TA A....ooovmrrvierinriisnenrcesneensessessessesesssssnsenssssnessesses. | coveeee | oo | verveiiei | ceen2AM | 1,999,589 | ... 99.689 | ..............1,993,780 | ..............2,000,000 | ....ccvvveenee 1,999,867 0 170 0 0....3.150 |...... 3.180 04/30/2014. | 05/17/2018.
68268B AA 7 |ONEMAIN FINANCIAL ISSUANCE TRU 2014-2A A ...100.126 2,503,150 2,500,000 2,499,859 0 172 0 01...2470 | ... 2490 07/23/2014. | 09/18/2024.
685049 AA 6 |ORANGE LAKE TIMESHARE TRUST 2012-AA A ...100.987 524,754 519,625 519,612 0 5 0 0[...3450 |... 3477 02/29/2012. | 03/10/2027.
685049 AB 4 | ORANGE LAKE TIMESHARE TRUST 2012-AA B ...102.704 400,257 389,719 389,686 0 1 0 01...4.870 |.. 4.926 |MON... 1,107 02/29/2012. | 03/10/2027.
68619A BK 2 |ORIGIN MANUFACTURED HOUSING 2005-5 A A4 ..103.551 | oo 1,266,042 | ....coeeves 1,222,626 | ....cooeeveeee 1,240,586 0 (2,342) 0 0]....5410 |...... 5.016 |MON... 5512 | .. 02/11/2011. | 06/15/2036.
69138V  AB 7 |OXBOW RESOURCES LLC 2011-1A A2 ..112.703 2,254,062 2,000,000 1,999,951 0 1 0 0]...4.969 |... 5.000 [FMAN. | ..ccoccoeeres 16,563 | .....ceean 99,380 |03/25/2011. | 05/01/2036.
74112V AJ 0 |PRESTIGE AUTO REC TRUST 2012-1A C ...100.255 1,002,550 999,976 0 13 0 0....3.250 |...... 3.274 |MON... 1,444 32,500 | 03/21/2012.| 07/15/2019.
74112W  AG 4 |PRESTIGE AUTO REC TRUST 2013-TA B......ccovvvvrvernnrreinnsrrissessessssssnsssssssssssssssssssssssssssessesssnenns | eovvens | oo | evvvieencd | eoerIFE | 1,999,541 | L. 99.870 ..1,997,400 | ..............2,000,000 | .............. 1,999,917 0 127 0 0]....1.740 | ... 1.754 |MON... | oo 1547 | e 34,800 | 04/04/2013. | 05/15/2019.
78446D AB 5 [SLM STUDENT LOAN TRUST 2011-A A2 ...103.969 ..1,039,690 999,998 0 0 0 0....4370 | ... 4410 |MON... | ccoovverrrcns 1,942 | v 43,700 | 04/14/2011. | 04/17/2028.
78446V AB 5 [SLM STUDENT LOAN TRUST 2012-A A2 ..104.134 | ... ,041,340 | .. 999,993 0 2 0 0].....3.830 |..... 3.861 [MON... 1,702 38,300 | 02/03/2012.| 01/17/2045.
78447B  AB 8 [SLM STUDENT LOAN TRUST 2012-C A2 ...101.986 2,039,720 2,000,000 1,999,957 0 61 0 0 3.336 [MON... 2,942 66,200 | 05/23/2012. | 10/15/2046.
78487Y  AA 1 |SVO VOI MORTGAGE CORP 2010-AA A ...101.262 348,829 344,482 343,955 0 (94) 0 0]....3.650 |... 3.644 |MON... 12,574 | 08/23/2010. | 07/20/2027.
78488B  AA 0 [SVO VOI MORTGAGE CORP 2012-AA A....cccvvvrmerriircervissensessnsessesssssssssssessessssessssssesssssnsessssonees | voneeee | oo | veereienn | eoeneIFE | e, 378,925 | . 98.704 374,058 378,970 378,943 0 0 0 01.....2.000 |..... 2.010 |MON... . 10/16/2012. | 09/20/2029.
80281A AE 9 | SANTANDER DRIVE AUTO REC TRUST 2012-1 C. ...100.095 31,509 31,479 31,479 0 0 0 0]....3.780 |..... 3.813 [MON... | covecevrrrrrceeennB3 [ s 1,190 | 01/11/2012. | 11/15/2017.
80282V  AE 2 | SANTANDER DRIVE AUTO REC TR 2012-2 C. ...100.189 199,500 199,124 199,124 0 3 0 0 3.225 |MON... 6,372 | 03/14/2012.| 02/15/2018.
81783R  AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1A A ...104.530 2,200,055 2,104,720 2,104,720 0 0 0 0].....3.980 |... 4.000 {JAJO...| oo 15,357 | oo 83,768 | 11/15/2013. | 01/25/2044.
82651N  AA 7 |SIERRA RECEIVABLES FUNDING CO 2010-3A A ...100.423 97,485 97,074 97,072 0 1 0 0....3510 |.... 3.538 [MON... .3,407 | 10/14/2010. | 11/20/2025.
82651R  AA 8 |SIERRA RECEIVABLES FUNDING CO 2011-1A A ...100.559 138,740 137,969 137,965 0 1 0 0].....3.350 |.... 3.375 [MON... 4,622 | 03/16/2011. | 06/20/2018.
82652A AA 4 |SIERRA RECEIVABLES FUNDING CO 2012-1A A ...100.539 159,185 158,332 158,319 0 4 0 0....2.840 |...... 2.861 | MON... 4,497 | 03/14/2012. | 11/20/2028.
826671 AD 1 |SIGNAL SEC CORP MFD HSG 1998-2 A ...100.458 58,505 58,239 58,147 0 (6) 0 0]....7420 | ... 7.512 [MON... 4,321 | 04/30/1998. | 04/15/2030.
82838U AA 7 [SILVERLEAF FINANCE LLC 2012-D A......vvvvivmrreirnenreisensrissssssessssssssnsessssssssssssssesssssnsesssssensens | coneeee | oo | veeveinni | eoenIFE | i 517,422 | L0 99.736 517,462 518,832 518,107 0 225 0 0.....3.000 |... 3.125 [MON... 11/09/2012. | 03/17/2025.
82838U AB 5 |SILVERLEAF FINANCE LLC 2012-D B......ocuvveeeuerreeerreeiineessesssessssseesssssnessessssssssssesssssssessssssseens | sveeeee | oo | cevveeinil | cone 2AM .207,489 |...100.765 209,120 207,533 207,511 0 7 0 0]...4450 |.. 4.499 |MON... ..410 11/09/2012. | 03/17/2025.
844741 AS 7 |SOUTHWEST AIR 95 A4 ,723,196 |...102.929 2,802,959 2,723,196 2,723,196 0 0 0 0...7.640 |..... 7.642 [UJ........ .104,026 10/04/1995. | 01/01/2018.
846502 AA 0 |SPARC EM SPC LEGAL STLMNT HLDG 2015-1A A ...102.855 2,920,383 2,839,313 2,839,313 0 0 0 0]....4.000 |.... 4.012 8,929 05/08/2015. | 08/01/2031.
86365 AB 7 |STRUCTURED RECEIVABLES FINANCE 2010-B B ...123.695 3,458,533 2,796,017 2,874,102 0 (3,024) 0 0|...7.970 |..... 7.650 19,904 02/08/2012. | 08/15/2036.
87407P  AE 0 [TAL ADVANTAGE LLC 2013-2A A.....ccovverrrrimnnnriinnenrisnnsssisssesssssssessesssssssssssesssssssesssssssesssssnsesssss. | cvvneee | oo | evvveienil | coneeIFE | 1,978,316 [ ... 98.504 | ..ocovvreerne 1,949,558 | ...ocovevveres 1,979,167 | oo 1,978,381 0 29 0 0]....3550 |... 3.580 2,147 10/31/2013. | 11/20/2038.
87407P  AJ 9 | TALADVANTAGE LLC 2014-TA A....couriirriirinniissinsnisssissssissesssssssssssssesesssssssnessssssssssessssssssnnns | onenes | oo | corvienni2 | woee IFE | 002,077,396 | ... 98.245 2,005,835 2,041,667 2,071,036 0 (4,092) 0 0....3510 |..... 3.132 2,190 09/02/2014. | 02/22/2039.
88641U AE 3 | TIDEWATER AUTO RECEIVABLE TRUS 2012-AA C ...100.066 955,681 955,050 955,007 0 28 0 0].....2.830 |..... 2.854 1,201 11/19/2012. | 10/15/2019.
89656C AA 1 |TRINITY RAIL LEASING LP 2010-1A A ..105.961 | oo 1,700,089 | ...coooneve. 1,604,448 | .............. 1,604,448 0 0 0 0]...519% |... 5.250 3,472 10/18/2010. | 10/16/2040.
89690E AC 1 |TRIP RAIL MASTER FUNDING LLC 2011-1A A2 ...110.931 2,218,620 2,000,000 2,000,000 0 0 0 0]....6.024 |... 6.100 5,355 06/29/2011. | 07/15/2041.
949456 AA 5 |WELKRESORTSLLC 2013-A A ..100.100 | oo 1,753,081 | .ocvvorecn. 1,751,329 | oo 1,751,329 0 35 0 0].....3.100 |..... 3.132 2,413 11/21/2013. | 03/15/2029.




6C°013

Annual Statement for the year 2015 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 1" Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
o Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rateof | Rateof | Paid | Due & Accrued | During Year Acquired Date
981464 CW 8 |WORLD FINANCIAL NETWORK 2012-A A o ...103.358 2,067,160 2,000,000 1,999,967 0 4 0 0....3.140 |..... 3.161 [MON... 2,442 62,800 | 04/05/2012. | 01/17/2023.
00175M AL 4 [AMERICAN MONEY MANAGEMENT CORP 2014-15A |F] et | AFE e..n..5,000,000 99.639 | ..o 4,981,950 5,000,000 5,000,000 0 0 0 0 5.569 |..... 5.605 [MJSD..| ..o 17,016 | coovovecen. 278,450 | 11/05/2014. | 12/09/2026.
26971H  AC 6 |EAGLE LTD 2014-TABu....ouioiiiccsissssssssssss s sssssssssnsss | ceniens Fl.2 [L.3AM ] .............1,886,719 | ..... 98.125 1,839,844 | ............. 1,875,000 | .............. 1,885,735 0 (984) 0 0[...529 |..... 5.211 |MON... 98,085 |01/05/2015. | 12/15/2039.
379520 AD 5 [SEACO CONTAINER 2014-1A A1 AR 2 [ IFE | i 5,153,776 | 96.840 ..4,987,260 5,150,000 5,153,242 0 (398) 0 01....3.190 |..... 3.195 | MON... 09/02/2014. { 07/17/2029.
87154E  AD 2 [SYMPHONY CLO TRUST 2014-15A B2......ovoorriersnssisisssssssissssssssssssssssssssssssssssssssssssssssssssssssssssssss | soenees Fl ot |t AFE | 2,915,700 | ... 99.271 2,978,130 3,000,000 2,926,989 0 10,154 0 0]....4210 |..... 4.691 |JAJO... 10/17/2014. | 10/17/2026.
88314R  AA 4 | TEXTAINER MARINE CONTAINERS 2013-TA A.....coovmiriririieriersinesesesssnesssessssessssssssessssessssessssns | coneees Rl e |l AFE | e 771,028 99.808 773,512 775,000 771,931 0 401 0 01.....3.900 |.... 4.053 |MON... 09/13/2013. | 09/20/2038.
88314R  AC 0 | TEXTAINER MARINE CONTAINERS 2014-TA A......oiiiiiiiiniiitiissiisssiisssise s | coneees Fl .t [l AFE ie...2,207,586 | ..... 96.994 2,141,951 2,208,333 2,207,666 0 72 0 0....3.270 |...... 3.300 [MON... 10/24/2014. | 10/20/2039.
92914R  AJ 1 [VOYA CLO LTD 2014-4A AZB.........coovooriereersissssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sossees Fl....1]...1FE].........3,000,000 |..... 99.952 2,998,560 3,000,000 3,000,000 0 0 0 0]....4.370 |..... 4.390 |JAJO...] .... 11/10/2014. | 10/14/2026.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities .......134,038,772 XXX 139,212,481 | .. 138,690,966 ..134,255,279 0 26,810 0 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 2,054,753,855 XXX ....2,125,265,190 | .......2,051,824,028 ,048,077,217 | oo 0 [ (643,045) | ....ccenee 1,398,687 | ... 0 XXX XXX XXX XXX
Hybrid Securities - Issuer Obligations
00206R  CN 0 [ATET INC..ooovrurrverrmaerrersesesssssssesssssssssssesssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssnnens | voveeee | oo | soeveenns 1] 2FE | o 2,991,120 |..... 96.140 2,884,200 3,000,000 2,991,642 0 522 0 0].....3400 |... 3435 [MN...... | coovrrerene 13,033 04/23/2015. | 05/15/2025.
25746U  BY 4 | DOMINION RESOURCES INC.......coocuuiiiuiiiiiiiiissiiissiisesisssiisesisssssssesssissssssssssssssssssssssssssens | connies | oo | covionnne 1] 2FE | o 2,000,000 |...... 99.092 2,000,000 2,000,000 0 0 0 0]...5750 |..... 5.750 |AO...... 8,750 09/24/2014. | 10/01/2054.
4299999. Hybrid Securities - Issuer Obligation: 4,991,120 XXX 4,991,642 0 522 0 0 XXX XXX XXX XXX XXX
4899999. Total - Hybrid Securities 4,991,120 | XXX 4,991,642 0 522 0 0] XXX XXX XXX XXX XXX
Totals
7799999.  Total - ISSUET OBlGAHONS. ...k | cnniens 2,088,761,542 XXX ] e 2,159,540,174 2,076,326,735 | ....... 2,080,277, 111 [ overeennas (55,781)| ........ (1,322,665) | ............ 1,567,942 | ..o 0 XXX XXX XXX ..25720,721 | ...... 96,341,733 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. 237,103,658 XXX 240,336,927 237,228,622 0 (20,654) 380,730 0 XXX XXX XXX 883,174 | .......10,360,542 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities ..119,212,533 XXX 19,592,494 ..119,138,017 0 (68,544) 0 0] XXX XXX XXX .338,217 ,003,478 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securitie: .......136,424,440 XXX 141,655,634 . ..........136,641,391 0 27,290 0 0 XXX XXX XXX | ... ........4,881,255 XXX XXX
8399999. Grand Total - Bonds 2,581,502,173 XXX ] 2,661,125,229 2,570,912,082 | ....... 2,573,285,141 | ............. (55,781)| ........ (1,384,573) | ....ccecc 1,948,672 | oo 0] XXX XXX XXX ...27,510,680 |...... 115,587,008 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value " Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary BJACV. Total Foreign Exchange |  Desig- Date

CUSIP Identification D¢ tion Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion R i (15+16-17) Change in B./A.C.V. nation Acquired
Preferred Stocks - ial and Mi (Unaffiliated)

101121 40 8 |BOSTON PROPERTIES INC PFD 5.25% 85,748 85,000 0 4,462 0 0 0 0 0 0 |..P2LFE | 03/18/2013.
101121 40 8 |BOSTON PROPERTIES INC PFD 5.25% 418,652 415,000 0 21,787 0 0 0 0 0 0 |..P2LFE | 03/18/2013.
14040H 60 0 [CAPITAL ONE FINANCIAL CORP SERIES C PFD...........cccvemmmmmenrrreriimririnniennns Ls...|...|......50,000.000 52,908 49,767 0 3,125 0 0 0 0 0 0 |..P3LFE | 06/13/2014.
14040H 60 0 |CAPITAL ONE FINANCIAL CORP SERIES C PFD .. | .-.2,950,000.000 3,121,572 2,936,233 0 184,375 0 0 0 0 0 0 |..P3LFE | 06/13/2014.
49446R 74 5 |KIMCO REALTY CORP SERK 5.625% REITS. . {.-.1,500,000.000 1010 | 1,514,400 | ................1,500,000 0 84,375 0 0 0 0 0 0 |..P2LFE | 11/28/2012.
55261F 70 8 |M&T BANK CORPORATION PFD SER C 5% ..1,000.000 ..1,020.000 | ....occcvevenens 1,020,000 | ................1,000,000 0 63,750 0 0 0 0 0 0 |..P2LFE | 08/17/2012.
74460W 84 2 |PUBLIC STORAGE PFD SERIES Y .| -...-120,000.000 .27.580 3,309,600 3,120,000 0 191,250 0 0 0 0 0 0 |..P2LFE | 10/17/2014.
78407R 20 4 |SCE TRUSTIIPFD 5.1% wr | +vnr..-40,000.000 | ..............25.00 |.........0.000 |..............1,000,000 |....... 24.560 | .o 982,400 | ................1,000,000 0 51,000 0 0 0 0 0 0 |..P2LFE | 01/23/2013.
78409G 20 6 |SCE TRUST IV SERIES J PFD 5.375% wr | +ver....40,000.000 ......1,000,000 | ........ 27.160 | oo 1,086,400 | ................1,000,000 0 16,573 0 0 0 0 0 0 |..P2LFE | 08/17/2015.
857477 88 9 |STATE STREET CORP PFD . wr | +-...100,000.000 | ... . 2,500,000 26.570 2,657,000 2,500,000 0 158,330 0 0 0 0 0 0 |..P2LFE | 11/18/2014.
929042 84 4 | VORNADO REALTY TRUST PFD 5.4% ..ccoouuuuunrrrrsiinssssssenssssesssssssssssssssesssssss | covsseees <. | +.....100,000.000 | ............... 25.00 |.........0.000 2,500,000 |....... 24.330 2,433,000 2,500,000 33,750 135,000 0 0 0 0 0 0 [..P2LFE [ 01/17/2013.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). ..16,106,000 XXX .16,681,680 33,750 914,027 0 0 0 0 0 0| XXX XXX
8999999. Total - Preferred Stock ..16,106,000 XXX .16,681,680 33,750 914,027 0 0 0 0 0 0] XXX XXX

1F
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Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 10 12 13 14 15 16
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Change in | Indicator Date

CUSIP Identification Description Code [gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B/A.CV. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

747301 10 9 |QUAD GRAPHICS INC | | 159.000 1,479 9.300 1,479 5,328 0 191 0 (2,172) 0 (2,172) 0 L | 09/24/2014.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 1,479 XXX 1,479 5,328 0 191 0 (2,172) 0 (2,172) 0 XXX XXX
9799999. Total - Common Stock 1,479 XXX 1,479 5,328 0 191 0 (2,172) 0 (2,172) 0 XXX XXX
9899999. Total Common and Preferred Stock 16,107,479 XXX 16,683,159 16,111,328 33,750 914,218 0 (2,172) 0 (2,172) 0 XXX XXX

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

0, the total $ value (included in Column 8) of all such issues §..........0.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  XB 1 |US TREASURY NOTES 2.125% 05/15/25 | 11/03/2015........ Gt | arere 124141 125,000 1,249
0599999.  TOtal - BONDS - U.S. GOVEIMIMENE. .....vuuuiiesiisesiss i8££ £E08 8400884084040 E 4088408404108 0E 4008 L0000 124,141 125,000 1,249
Bonds - U.S. States, Territories and P
072031 AR 8 |BAY AREA WATER TAXABLE... 02/20/2015........ Gttt | bbb | seetne bt 4,886,688 | .....coovvirrnn 4,800,000
432275 AP 0 |HILLBOROUGH CNTY FL AVIATION 08/19/2015. Gt vttt 2,000,000 2,000,000
45506D VD 4 | INDIANA FINANCE AUTHORITY SERIES C......ccovvvmrrinrrieriereneeiesererineies 07/02/2015........ Bank Of AMETICA. ...t | s 3,000,000 . 3,000,000
485429 73 1 |KANSAS ST DEV FIN AUTH REV......oiiiiiiireinseisnieseesinies 08/13/2015........ WEIIS FArGO SECUMHES. ......cvuveveairrieiiiei sttt sbees | eebeeses bbb bbbt ent s | ehsesbess st ees 1,277,100 | oo 1,290,000
485429  Z5 6 |KANSAS ST DEV FIN AUTH REV.......ccoiimieiniiieinneineieesseesieenes 08/13/2015........ Bank Of AMETICA. ..ot | eres 5,000,000 5,000,000
544587  C5 5 |LA CA MUNIIMPROVEMENT CORP 2015-A 11/04/2015........ Bank of America MerTill LYNCh.........ccvuiiiiiiiiscccsseesssenie s | renes 3,000,000 3,000,000
56052F BC 8 | MAINE HOUSING TAXABLE 3.589% 11/15/30... . 02/04/2015 Citi ettt ettt 3,000,000 3,000,000
57563R  MX 4 | MASSACHUSETTS EDL ING AUTH 2015 Series B.... 11/19/2015........ MOTGaN SEANIEY & CO........ouuiiiiiuiiiiiiiiiiiii bbb nbes | stabneb bbb | e 4,899,900 5,000,000
58506Y AP 7 |MEDSTAR HEALTH INC 3.599% 08/15/29. 01/29/2015........ J P Morgan & Co.......eevveevereecireinieere e 2,000,000 2,000,000
592647  AM 3 |METRO WASH AIRPORTS AUTH.......cvviriiiiriinesieissieesissieniniees 07/01/2015........ Morgan Stanley & Co.......c.vveevvieeenrineiriieisinns 5,000,000 . 5,000,000
605581 FF 9 |STATE OF MISSISSIPPI  3.729% 10/01/32.......cccocvvrververerernnanes 02/04/2015........ RYAN BECK & €0ttt | chst bt | resent et 7,000,000 | oo 7,000,000
64469D WP 2 |NEW HAMPSHIRE HOUSING  3.855% 07/01/30 01/16/2015 Ryan Beck & Co... 2,305,000 .. 2,305,000
646108 QL 7 |NEW JERESEY HOUSING 2015 SERIES E.......cccceovviirnirieireireeieineinas 08/11/2015........ WEIIS Fargo SECUMHES..........c.ucvirireriiiririreeie e esrssienes | arenes 995,000 | ..o 1,000,000
646136 XS 5 |NEW JERSEY ST TRANSPRTN TRUST. 08/11/2015........ Gttt | e 3,150,000 . 3,000,000
64763H  FJ 9 |NEW ORLEANS LA AVIATION BRD........cctirireriiiiererieieseiesiesisseesssesssessessessssssesssesesssesssesss s 03/04/2015........ Citi OO OO ORI OO 4.916,757 | oo 4,455,000
65819W  AK 9 |NORTH CAROLINA ST ESTRN PWR 07/16/2015........ Bank of AMETiCa........ccuevierierceeeee 2,000,000 2,000,000
67756D  FE 1 |UNIVERSITY OF DAYTON 4.335% 12/01/35 03/04/2015. Wells Fargo Securities 3,035,000 3,035,000
708796 P2 7 | PENNSYLVANIA HSG FIN AGY 02/12/2015........ Morgan Stanley & Co.........cc.rverrerrrreieriiereiienns 3,000,000 . 3,000,000
70917S  QV 8 | PENNSYLVANIA ST HGR ED FACS AU......covviiiiiiieriiisiesie st ssssesessesnenes 02/27/2015........ Morgan Stanley & Co........c.ovveevrerrinirererereeeeneens 8,020,000 | .eovvoreereeieeeee s 8,020,000
717883 QY 1 |PHILADELPHIA SCH DIST TXBL 2015 SERIESEE.... 03/26/2015........ PNC Corporate Finance...........c.ccecveene. 2,145,000 . 2,145,000
792905 DW 8 |HEALTH PARTNERS 4.189% 07/01/27......cccocrvvrvvnnnee 05/29/2015........ Piper Jaffray INC........cccovevervrirernnrrereirines 3,000,000 | oo 3,000,000
796246  AK 2 | SAN ANTONIO CFC 2105 TAXABLE 07/15/2015 Wells Fargo Securities. 2,000,000 . 2,000,000
796246  AM 8 | SAN ANTONIO CFC 2015 TAXABLE.........ccccocvvvunee. 07/15/2015........ WEIIS FArGO SECUMHES........cveveieereeeeereieieiseiece sttt es s sttt ssantesses | sessesessesseensssssesssesesassessesssssssssssssessnans | seessessesssssssnsssssessnsnsssesans 4,000,000 | oo 4,000,000
86768M  AS 1 | SUNRISE FL SPL ASSMNT  5.300% 05/01/37.......ccvvuermnriierniieineieississees s snsssssssesensnes 02/26/2015........ Gl st | areres 2,660,000 2,660,000
91412G QL 2 |UNIVERSITY OF CALIFORNIA.......cooiririiriiersei e 12/03/2015........ FTN FINANCIAL. ...ttt | creres 2,691,853 2,675,000
91417K N3 1 |UNIV OF COLORADO CO ENTERPRISE 01/16/2015........ RYAN BECK & CO0...ccvvvviririiiiii ittt | areias 2,500,000 2,500,000
91523N MY 9 |UNIVERSITY OF WASHINGTON .| 02/03/2015. Citi .. 5,577,866 ....5,655,000
928077  HS 8 | VIRGINIA PORT AUTHORITY ....oovvirirmriiirerieinnrsiesiessesssesensnianes 03/05/2015........ MOrgan StaNIEY & CO.......cuueereriiiriiieieie e | eeres 2,000,000 2,000,000
92812U Q4 3 | VIRGINIA HOUSING DEV AUTH 2014-A A ...ttt ensnes 11/21/2014........ BanK Of AMETICA. ... v | coeres (671,138) (671,138)
1799999. Total - BONdS - U.S. StAES, TEITIHOMES & POSSESSIONS............cv.vveeeereereereeeereseeesseeeeeseesesseseseeessesseseesessesssess  avsssesesessssessssaessssssesaseeesssesssesesssssasesesessassssasesessaseseesssasssssssasasesasssesessasssasesesetesaassssesasesesas et ntanesssss s aeasssssesesasssasasssesassassnss suovesssssosssssssssssssesssssssasesssssssssssssanesss | evessssssessessssssssssesssases 94,389,026 ..93,868,862 127,642
Bonds - U.S. Special R e and Special A
05490R  AA 4 |BANC OF AMERICA MERRILL LYNCH 2015-ASTR 07/24/2015........ Bank Of AMETICA. .......uvvvieiriciice st ssennas | reres 3,087,036 3,000,000 5,410
36230T B2 7 |GN 758157 4.550% 05/15/38. 01/12/2015........ KGS - AIPha Capital.........c..vureveriiireriiireieie s | reres 6,656,532 5,983,399 ...10,587
38378X  SU 6 |GNMA2014-150 C  3.400% 12/16/49 03/26/2015........ J P Morgan & Co......ccovererieiveiiernsieeesisisneenns 5,165,625 5,000,000 .. 14,167
914692 X6 0 |UNIV OF NEW MEXICO HOSPITAL.......coviiiimriiiniminiisrissisensnesessneenes 05/07/2015........ RBC Capital Markets..........ocerieiinririrsnisieerssiensnissessneenes 2,500,000 . 2,500,000 | ..o 0
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... rururrsuirsirssrerersstesisssasessssessssersasssessasss | essssessssosssessasssessessasssesssesssssasssessasssssessasesessaesaesseessessessaessesssesasssaessessasssessersassseesoesseeseessesseesaee o0t oeE oL 1oL e 1oL e e e 08t E et ee bt sentsee | feebeesensseb st seten st esenb et an st nnsanses | sebsssssssensanssessensnnsanesanes 17,409,193 | oo 16,483,399 | ...ovivirieecee 30,164
Bonds - Industrial and Mi:
00287Y  AQ 2 |ABBVIEINC 3.600% 05/14/25.........cocoormremiviirineiierinirienes 05/05/2015........ BaNK Of AMEIICA. ....vevvivrisii ittt | ehes bbbttt | eneb e 1,996,500 2,000,000 [ ..coovviieiiriiand 0
018522 K* 2 |ALLETE INC FIRST MRTGE BONDS. 09/24/2015........ US BANCOM ...ttt | reres 3,000,000 3,000,000
023770  AA 8 | AMERICAN AIRLINE 15-1 B PTT 2015-1 A...cvvvvverriirerieriees 03/02/2015........ CEAIE SUISSE.......vvveeesreeeiesrisert skt | Hhee bbbttt esens | seeb et 1,959,562 | ..o 1,959,562
023770  AB 6 | AMERICAN AIRLINE 15-1 B PTT 2015-1 B.....ccovvvvrerirircrircireries 03/02/2015........ CrAIt SUISSE. .....vurvrrereircriririe it | seers 959,077 . 959,077
02377B  AB 2 | AMERICAN AIRLINES 2015-2 AA.........vmiiiineirieiseseiseeseie e 09/10/2015........ MOTGan SEANIEY & CO........ouiriiiiiiei et | chenteb st | resent e 1,000,000 | oo 1,000,000
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025816  BL 2 | AMERICAN EXPRESS  4.900% PErPet.........ccciuemiriuiiieiiinirierieceisissiie i sessssisssessiens 02/25/2015........ CHIGIOUD. ettt | Hbeeeb b sttt et | ereiee et 1,000,000 | oo 1,000,000
02666A  AA 6 | AMERICAN HOMES 4 RENT 2015-SFR1 A, s 02/26/2015........ GOIAMAN SACHS & €Ot | areres 2,963,982 2,964,102
03040W AL 9 | AMERICAN WATER CAP CORP........cocomirerimrirrrinsrinerienirenens 08/10/2015........ J P MOrgan & Co......cvvvrereeieieierieeeeeiesiseens 2,000,000
038222  AJ 4 |APPLIED MATERIALS INC = 3.900% 10/01/25.......ccvvuireririireriiiieieieiiseiesinsisessssssessssiessesins | coneesessnsiees 09/21/2015........ JP Morgan & Co......ccoverrierieiiieisieeeicienines 2,000,000
05523U  AK 6 | BAE SYSTEMS HOLDINGS INC 144A..........oooiiiiiiirierineesseissisessesiesessesssssssessesssesssesesseses 06/15/2015........ Gl 2,002,880 2,000,000
06051G  FS 3 |BANK OF AMERICA 3.875% 08/01/25 10/14/2015 Bank of AMENICa. ......c..cvrvieeieieireee s ...1,018,000 ....1,000,000
064058  AD 2 | BANK OF NEW YORK MELLON.......ccoovivurimrirrirriiiieriesssessenisessessssseensnenes 04/23/2015........ Goldman Sachs & Co.........c..vverrrerrinnes 2,000,000 2,000,000
070101  G@ 3 |BASIN ELECTRIC POWER COOP 2015 SERIES A.......coviiiriiiriiieriseieeesiseees s 07/07/2015........ GOIAMAN SACHS & CO0.....ouvuirriiiecirriiee et | sreies 5,000,000 5,000,000
07177M  AA 1 |BAXALTAINC 144A  4.000% 06/23/25 06/18/2015........ Gl st | e 3,476,340 3,500,000
12592T  AA 3 | COMM MORTGAGE TRUST 2015-3BP A......ceoiriirriiiireriiisiesiessssseie s sssseensees 02/20/2015........ Deutsche Bank SeCUrties. ..o 5,032,227 5,000,000
12649A  AC 3 |CREDIT SUISSE MORTGAGE TRUST 2014-USA A2 02/17/2015 Wells Fargo Securities 5,335,938 . 5,000,000
134429  BA 6 | CAMPBELL SOUP COMPANY  3.300% 03/19/25........cvurirnriiiririeiieieiesiseeenissisesssissssssesinenes 03/16/2015........ CrEdit SUISSE........vvueieeiieiiiiieri bbb | i . 998,650 | ..o 1,000,000
14040H BH 7 |CAPITAL ONE FINANCIAL CORP 05/11/2015........ P IMOTGAN & CO0..veiiiiriiii st | est ettt | erieei s 1,000,000 1,000,000
14040H BJ 3 |CAPITAL ONE FINANCIAL CORP 10/26/2015........ CrEAIt SUISSE.....vvurvrveiieirriieie s nassenne | srires . 999,920 . ....1,000,000
151020 AS 3 |CELGENE CORP  3.875% 08/15/25...........ccocovmriririreieinrreeieeienines 08/03/2015........ Gttt | esi et | eheeni s 1,733,095 | oo 1,750,000
151370  AC 6 |CENT CLO LP 2015-23A A2B 03/19/2015. Bank of AMETiCa........ccvvieriierceeeinee 2,500,000 2,500,000
161175 AM 6 |CCO SAFARIIILLC 144A............... 07/09/2015........ Goldman Sachs & Co.......cccvvvvereerernnenes 2,500,000 . 2,500,000
165167 CQ 8 | CHESAPEAKE ENERGY CORP.. 12/23/2015........ TaXable EXChANGE........uvuieriiiiciierieeiie st ssnsenes | arenes 485,000 | oo 1,000,000
172967 UM 4 | CITIGROUP INC SERIES P.......oviiiieiiiiiieiieeireesie st ssessssene 04/20/2015........ Gl | areres 2,500,000 2,500,000
17323T  AC 4 | CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A.....c.ovieiiieriniiciesieinsinesesisseessssissisnsens | avsvessessnsenes 06/09/2015........ Gl 2,721,812 2,662,062
184692 C# 6 | CLEARBRIDGE ENERGY MLP FUND INC........coiiiieiireiiiirerisriseiesie e ssseseneenes 06/11/2015. Morgan Stanley & Co. 3,000,000 . 3,000,000
198280 AE 9 | COLUMBIA PIPELINE GROUP 144A. 05/19/2015........ J P Morgan & Co 998,470 | oo 1,000,000
20030N BN 0 |COMCAST CORP = 3.375% 08/15/25..........ccoovverrirerneireeeineierineiceienirenes 05/19/2015........ Gttt | areres 2,000,000
22822R  BD 1 |CROWN CASTLE TOWERS LLC 144A.........ooiiiiimiiiiniierssieiesise st ssssesenes 04/30/2015........ Morgan Stanley & Co..........cuuiuiiieiiniiiiisisies e | e 1,500,000
22970 AA 8 |BGS BNSF Series 2015-1 CTL PT.....covviivernriernricienienes 03/12/2015........ Bostonia Global SECUMLIES............cvuvurereriiciieiere e esenienes | reres M 6,940,290
23317H AD 4 |DDRCORP 3.625% 02/01/25. 01/12/2015 Deutsche Bank Securities. ,985,200 . 2,000,000
24736X  AA 6 |DELTA AIR LINES 2015-1 AA 2015-1 AA............. 08/10/2015........ Morgan Stanley & Co. 1,000,000 | oo 1,000,000
24736Y  AA 4 | DELTA AIR LINES 2015-T A2015-1 A..ooiiiiiciiisiesisssss et ensnes 08/10/2015........ MOTGAN SEANIEY & CO.....vvuveirriiieiieieieisss et enes | Sresbebes s s bbbttt | eerent et 1,000,000 | cooooorrvninriereenis 1,000,000
24821V AA 6 | DENALI BORROWER/FIN CORP 144A.........cooooiirieiniiniierinsiseissise sttt eneenes 05/04/2015........ BanK Of AMETICA. .......cvrriricireie e 2,677,500 2,500,000
25389) AL 0 | DIGITAL REALTY TRUST LP....ovviiiiiiirineieisieessssisisssse s 06/18/2015........ Gl st | areres ...1,488,540 1,500,000
25400L AC 0 |DIGITAL DELTA HOLDINGS 144A.. . 09/23/2015 Citi . ,000,000 1,000,000
25755T  AE 0 | DOMINOS PIZZA MASTER ISSUER 2015-1A A2ll.......ccvvvirirrireiieieiinsisissieessssssessssesnsssenes 10/14/2015........ GUGGENNEIM CAPIAL......vovvvveiriireriiie e nnsens | seeres 5,000,000 5,000,000
28618X  AB 8 | ELEMENT RAIL LEASING LLC 2015-TA A2........ooviiieriiireeiersiieie st 02/26/2015........ CTAIL SUISSE......vurvrveeiaereeieiiee st | esbee bbbttt | eheenite e es 1,000,000 ....1,000,000
292480  AH 3 |ENABLE MIDSTREAM PARTNER......c.cocitieriiiririiersnieieriseiensninnes 12/22/2015........ TaX Fre@ EXChaNGE........covuiuiiriiiiiccice s | aeees 995,002 1,000,000
29273R  BD 0 |ENERGY TRANSFER PARTNERS 03/05/2015........ U B S| s . 999,180 ....1,000,000
29273R  BG 3 |ENERGY TRANSFER PARTNERS 06/18/2015........ MItSUDISNT UFJ SECURHIES. ... vvovveveisiserisieisesisises sttt ansses | cresssessessssssessassanss s bsss s sssensssestensas | sesssssessssessesssssensessnnsaes 1,489,125 1,500,000
29379V BH 5 |ENTERPRISE PRODUCTS OPERATING............ 05/04/2015........ WEIIS FArGO SECUMHES.......cvuveveeirriiiiirie ittt sbees | esbtesessesb et bbb bsent s | ehiesites s b s en bbb eees 1,992,700 2,000,000 | ..voveneereriiiceerieierneneneeenaan 0
29717P AP 2 |ESSEX PORTFOLIOLP 3.500% 04/01/25 03/10/2015........ WEIS FArgo SECUMHES. .....vvurveerrrireririeirerieiseisie st essssssssesssssenes. | seenes . 997,470
29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2A....... 11/02/2015........ WEIIS FArGO SECUMHES.......vvveveeirririiaiieie sttt sbees | esbtesesses bbb ent s | ehsesites s b s en b eees 1,317,871
30293W  AE 2 | FREMF MORTGAGE TRUST 2015-K50 B 11/13/2015........ CrEAIL SUISSE.....vvuvvvverieireriieies e nsenne | sreres 3,468,188
30571# AA 0 |FAIRVIEW HEALTH SERVICES TAXABLE BNDS SE 09/02/2015........ CHIGIOUP.....eo vttt | seers 8,000,000
33767C  AD 9 |FIRSTKEY MORTGAGE TRUST 2015-1 A3 s 03/02/2015........ Barclays Capital INC.........evuuriiiriieiiiicesisissssiesssse st sssessssssessessssssensens. | oeres 2,034,313 | oo 1,995,647
337738 AP 3 |FISERVINC 3.850% 06/01/25..........cccovvmrrreririrererincines 05/19/2015........ BaNK Of AMETICA. ......uvrvecicireiei e 2,000,000
340711 AW 0 | FLORIDA GAS TRANSMISSION 144A............ 07/07/2015........ JPMOIGAN & €O, ...1,995,500 . 2,000,000
361448 AW 3 | GATX CAPITAL CORPORATION........ovveririrerrerinriririnnins 02/03/2015........ Gttt | e 989,370 | o 1,000,000 | .oooeerreiceiriereeeee e 0
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36164N  FG 5 | GE CAPITAL INTL FUNDING........ccoovverrierinriicrirerireenne 10/26/2015........ Taxable EXChANGE.........cc.iviiiiiisies s | sreis 2,245,000 2,245,000 | ..oovviieiniand 0
38141E  C2 3 | GOLDMAN SACHS 3.850% 07/08/24..........cooovuvevmrriiiririrerniines 11/04/2015........ Deutsche Bank SECUMHES............c.eiiiiriiiciirereiscer et sssessenes. | orenes 2,805,330 2,750,000 ....35,586
40414L AN 9 [HCPINC  4.000% 06/01/25.........ccereuerrmerirrerieiiinsiiesisessesssssesssssesssisesssesssssssssissssesssssssenes 05/29/2015........ GOlAMAN SACNS & CO.....cvvvieeuiiriiiiiirisi st ssssssienins | creees 250,825 250,000 361
406216 BG 5 |HALLIBURTON CO 3.800% 11/15/25 11/05/2015........ CEAIE SUISSE.......ovveeeeiiiiiie bbb | Shieb bbb | sreb bbb 1,994,380 2,000,000 | cvoovercirrieiierieeeeeeereeneid 0
42217k BF 2 |HEALTH CARE REIT INC  4.000% 06/01/25..........ccconeverirerrririrnnes 06/03/2015........ U B S 2,492,885 2,500,000
427717 AA 3 |HERO FUNDING TRUST 2015-3A A 11/18/2015 Morgan Stanley & Co. 4,957,079 4,957,417
42824C AP 4 |HEWLETT-PACKARD ENTERPRISE CO 144A.........cocomirireiiinirierieeeieniseessssssssiesssesissesssiens 09/30/2015........ Goldman Sachs & CO.........cccovvrrrrrerrnrinns ...1,495,875 1,500,000
44107T AW 6 |HOST HOTELS & RESORTS LP......ouuiuiiriiiiseiiieissiiesssi e 10/08/2015........ BanK Of AMEIICA........ouviiiiiiiiiiiie s 498,400 500,000
44217N AC 0 |HOUSTON GALLERIA MALL TRUST 2015-A A1....... s 03/26/2015........ JPMOIGAN & CO0....ovirii e 3,025,781 3,000,000
458140  AS 9 [INTEL CORP  3.700% 07/29/25.........corvrurernririmrineiseineierissiessssieessssenes 07/22/12015........ Bank of AMETiCa........ccevrirrirericeee e ...1,997,020 2,000,000
45866F AD 6 |INTERCONTINENTALEXCHANGE GROUP........... . 11/19/2015 Bank of AMETiCa.........ccccivviircieicceecee s ...1,999,660 2,000,000
49803# AB 8 |KITE REALTY GROUP LP SERIES B SENIOR NOT......c.ovuiiiiiriiiierieisnieissssiessssssssessessns | sessesessnsenes 09/10/2015........ Gttt | e 5,000,000 5,000,000
50540R  AQ 5 |LABORATORY CORP OF AMERICA HLD.......cooiiiiiiieiiniieriiiniissie e 01/21/2015........ WEIIS FArgo SECUMHES. ........vuvreerieireireicieieessee st tssssnsennes | aeees 998,500 1,000,000
526057 BV 5 |LENNAR CORP  4.750% 05/30/25........cccomruririmrriieriniireensiseissnienns 04/21/2015........ Gttt | bbb | sreb e 1,000,000 ....1,000,000
53359%  AC 6 |LINCOLN ELECTRIC HOLDINGS INC SERIES C.......ccccvvrirnririierieineieieissieniennes 04/01/2015........ Bank of America Merfill LYNCh..........ccouiiiiisees e 2,000,000 2,000,000
53621@ AB 2 |LION INDUSTRIAL TRUST SR UNSEC NOTES.... 09/28/2015. Bank of America 1,000,000
53688T  AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A s 04/24/2015........ Deutsche Bank Securities............ccovveereereereneeerennes 1,853,809
539830 BE 8 |LOCKHEED MARTIN CORP  2.900% 03/01/25.......ccoocirmmiiieriieiinieresisseessesseisssesessssesessaes 02/12/2015........ JP Morgan & Co......ccoeerrierieiieisneeesieessienes 2,000,000
565849 AL 0 | MARATHON OIL  3.850% 06/01/25..........cocoovvvrrererinianes 06/01/2015........ J P Morgan & Co......eereeerereeeeneeieeneeeeeiees 2,000,000
574754 AL 1 |MASHANTUCKET WESTERN PEQUOT 144A.........cccoovmirmmrnirirerieinsiernsins 09/30/2015........ INO BIOKET......oooe bbb | eheb bbb | Shne b 0 ..11,438
574754 AL 1 |MASHANTUCKET WESTERN PEQUOT 144A.........cccoovmirmrirmrnerieirererneens 09/30/2015. Interest Capitalization 1,448 1,448
580645 AH 2 |MCGRAW HILL COS INC 4.000% 06/15/25. 12/14/2015........ Tax Free EXChaNGE........covuriueiiiiiiiicicicie s ennes | orees 970,896 | ..o 1,000,000
581760  AS 4 |MCLAREN HEALTH CARE CORP.......cocoviiririririirernrierinsicieniesesinsenes 03/18/2015........ P MOIGAN & CO0...vevirirriiceeiii et | arers 3,000,000 | oo 3,000,000
582839 AH 9 |MEAD JOHNSON NUTRITION CO 10/30/2015........ VIOUS. ...ttt | s 5,022,900 5,000,000
585055 BS 4 |MEDTRONICINC 3.500% 03/15/25........cccouvrvrvrurerrirnns 09/02/2015........ Tax Free EXChange.........ccvvuevvineimineeenessienesissins 3,913,004 | oo 4,000,000
50048@ AA 6 |MESA AIRLINES 2015-1 AEETC.. . 12/14/2015 Goldman Sachs & Co.........c.ccceunrivniianns 3,000,000 3,000,000
605068 AQ 8 |MISSION HEALTH SYSTEM = 3.655% 10/01/27......coovveeureriirriiriierinrieeinereeiseiressevsssesessssssesenene 02/27/2015........ WEIIS FArGO SECUMHES. ..o veieereeeieireicieieeie ettt ese s sttt ssantesans | sessesessesseensssssesssesesassessesssssssesssssessnans | 2eessessesssssssnssassessnsnsassesans 1,955,000 | ooovrreinirercerieis 1,955,000
626717  AF 9 |MURPHY OIL CORP = 3.700% 12/01/22.......cccocovvemrvrrirnirrenns 04/17/2015........ Morgan Stanley & Co.......c.vveerieienrineienieisnienns 957,730
67400A AC 6 | OAKS MORTGAGE TRUST 2015-2 A3 . . 11/05/2015........ BaCIAYS. ...t | Shenb bbb | resent et 4,975,023
674599 CG 8 |OCCIDENTAL PETE CORP  3.500% 06/15/25. JET RPN 06/18/2015........ J P Morgan & Co......ccovererieiiereierisieeesisisnienns 2,992,260 3,000,000
68268N AP 8 | ONEOK PARTNERS LP 4.900% 03/15/25, .1 03/17/2015 J P Morgan & Co 997,900 ....1,000,000
68389X BC 8 |ORACLE CORP  2.950% 05/15/25..........coovvvrimriririrerirninns 04/28/2015........ P IMOTGAN & C0..vvoviirriaiiri bbbt | ense bbbt | ebienb et 4,977,150 5,000,000
69353R  EQ 7 |PNC BANKNA  3.250% 06/01/25.........c.ooorerrieriirirererinsiesiserssiseeesissiessessesseneenes 05/27/2015........ Gttt | areres ....1,500,000
718172 BQ 1 |PHILIP MORRIS INTL INC.....cvoiivriririiirirerieisesse e ssssissnssssnsenes 08/04/2015........ Barclays Capital INC...........evuuriririieiiiieicesissssesssse st essessssessnsens | oeees ...1,386,392 1,400,000
740189  AM 7 |PRECISION CASTPARTS CORP 06/01/2015........ Gttt | arers 2,993,880 | ..ocvrrrrieririereeees 3,000,000
744542 AC 5 | PUBLIC SERVICE CO OF NEW MEX........ccimiiiiiirerinnieernsieinsiesesssiessesssesssssssssssssessesssssenss. | sseessessnes 08/06/2015........ MitSUDIShi UFJ SECURHIES.......vvvreeerirrieisiseiesisisiesssss st sssssssssensns | oeves 2,991,660 3,000,000
761713  BG 0 |REYNOLDS AMERICAN INC  4.450% 06/12/25..........ocrvvereienrirerinirereinsies et sesisseesiees 06/09/2015........ P MOIGAN & CO0...vevirirriiceiciiii it | arirs 2,990,910 | v 3,000,000 | ..o 0
771196 BE 1 |ROCHE HOLDING INC 144A........cooiiiiiieiiiisinsississisesississsssssssss s 05/29/2015........ JEFfTIES & C0.uuiuiiiiririeiiisi et | areies
78413M  AE 8 | SFAVE COMMERCIAL MTGE SEC TR 2015-5AVE A......ccovviiiiiiniiniieisnieesiseies e 02/03/2015........ Bank Of AMETICA. .......vuuveiiieii et | feres
824348 AR 7 | SHERWIN-WILLIAMS CO = 3.450% 08/01/25..........ovurerimivrirnriernsieisesisessssesssssssssssessssesessssanes 07/28/2015........ Gl veerie ettt tes | ersee bbbt | ebienb et es 1,998,820 2,000,000
83416W  AB 9 | SOLAR STAR FUNDING LLC 144A.......c.oiiiiiiiiiieiseisceeis s 03/04/2015........ Gttt | e 2,000,000 2,000,000
843646 AM 2 | SOUTHERN POWER CO  4.150% 12/01/25.........oovovvrrervnrirerieriiinns 11112/2015........ BaNK Of AMEIICA. ....vevvivriiii ittt | ehes bbbt | bbb 4,988,950 5,000,000
845467 AL 3 | SOUTHWESTERN ENRG CO 4.950% 01/23/25....... 01/20/2015........ Bank Of AMETICA. ........vvureiiirii it | feres 2,993,460 3,000,000
846502 AA 0 | SPARC EM SPC LEGAL STLMNT HLDG 2015-TA A....oovvimrirrerieieiseriessiesiesesssssesssssesenienes 05/08/2015........ U B Sttt | e 2,839,313 2,839,313
84858D AA 6 | SPIRIT AIR 2015- A PASS THRU TRUST 07/28/2015........ Gttt ee | eebee b ettt s | Sheenbte et 1,000,000 | ooocorreiriereeeis 1,000,000 | .oooeerreiceiriereeeee e 0
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857477 AT 0 |STATE STREET CORP  3.550% 08/18/25........c.coovvrmirierrierieriierienireenns 08/13/2015........ GOIAMAN SACNS & CO.....cvvviieiiiriieiiseiseisei bbbt | Hbeeebs bbb e nesens | seesneb e 1,997,320 2,000,000
863667 AH 4 |STRYKER CORP  3.375% 11/01/25.......ccooirriienicicrirereinein 10/26/2015........ Goldman Sachs & Co.........ccoevurerereniines 2,999,730 | weovererrieirrereees 3,000,000
87264A AK 1 |T-MOBILE USAINC 6.250% 04/01/21 09/17/2015........ DEULSCNE BANK SECUMHES. ........ovveeieiesiiairieiisesieesissie et enisnssees | atestsbssss bbb bbbt | frenestes bbb rees 1,027,500 | oo 1,000,000
887317  AZ 8 |TIME WARNER INC  3.875% 01/15/26.........ccovvvierrirciirirereriniins 1117/2015........ J P MOTGAN & CO0...vvvieirriii e 2,998,530 3,000,000
90131H AP 0 |21ST CENTURY FOX AMERICA.........cooomiririiriieinerierieseisenissesseisssens 04/06/2015........ TaX Free EXChaNGe. ..o | arenes 990,345 | ..o 1,000,000
907818  ED 6 |UNION PACIFIC CORP  3.250% 08/15/25..........ooovevmiriireieniireriniines 07/22/2015. Various. 2,481,960 2,500,000
92277G  AG 2 |VENTASREALTY LP 4.125% 01/15/26 07/09/2015........ U B Sttt | Sees bRttt | fents e 1,984,360 2,000,000
92345Y  AD 8 |VERISK ANALYTICS INC  4.000% 06/15/25..........comreierrieriniiieieneierissssissssssessssiessesssesenine 05/11/2015........ Bank of AMENICa. .........cvreieeirieieeeee s 994,630 | ..o 1,000,000
92927K  A# 9 |WABCO HOLDINGS INC SERIES C.............. 06/25/2015........ Mitsubishi UFJ Securities..............c.c.... 5,000,000 5,000,000
949746 RN 3 |WELLS FARGO & COMPANY SERIES U......ccvriiiiriiieiiiieiissisiesssiess s 01/15/2015........ WEIIS FArGO SECUMHES.......vvuvvreuirerieirissie st sbnes | esbesses st ent s | ehsesbesses bbb ses 1,000,000 | oooeorreiiniieees 1,000,000
G0620B AB 4 |ATLAS 2014-1A  4.875% 12/15/39 02/18/2015. Goldman Sachs & Co.........cccccuvervininnas 2,828,100 2,828,100
009090  AA 9 | AIR CANADA 2015-AT PTT..oocimiiiiiiiniieeieiseiseiesisisseesis s ssnsenes A. 03/11/2015........ MOTGAN SEANIEY & CO.....vvuveirririeiiieiieei bbb entene | fresb e b sttt | eesenb et 1,000,000 | cooocorriiinieeenis 1,000,000
009090  AB 7 | AIR CANADA 2015-A1 PTT ..o nes A. 03/11/2015........ MOTGaN SEANIEY & CO........vuiviiiiiiiieii et | crent bbbt | resent e 1,000,000 1,000,000
73755L  AM 9 | POTASH CORP OF SASKATCHEWAN........cisitiiiiieierieiesieiseisiessssiessss s A. 03/23/2015........ BanK Of AMETICA. .....ouvrviicireii e 995,200 ....1,000,000
895945  D# 7 |TRICAN WELL SERVICE LTD SERIES G.......ccccecvvenec. | A 10/28/2015........ TaX Free EXChaNGE. ..ot | areres 2,972,872 2,972,872
895945 G@ 6 | TRICAN WELL SERVICELTD PIK  SERIES G BRSO A. 11/19/2015 DIFECE. ..ttt | Hhebr bbb | enbee et 0 188,219
05530Q AK 6 |BRITISH AMER TOBACCO INTL FIN 144A........ . F 06/10/2015........ P IMOTGAN & CO0...veviiriii st | ese ettt | erieni s 1,744,698 | ... 1,750,000
05565E  H# 5 |BMW US CAPITAL LLC SERIES B.......coooviiiciiiiiiiiiivciesiceiesisens F 02/18/2015........ RBS SECUMIES COM.......oorviriiriiiiiiiiniiieiiei i sssnsinns | srieas 6,000,000 ....6,000,000
12626P  AM 5 | CRH AMERICA INC 144A  3.875% 05/18/25..........cooirirerniiieniseienireresesees e sesisseeneees R 05/12/2015........ BaNK OF AMETICA. ... | Srent s ess st s bbbt | resenten st 1,498,155 1,500,000
26971H  AC 6 |EAGLE LTD 2014-1A B 5.290% 12/15/39.......ccvvmirvrriierneiscensieisnnienns F 01/05/2015........ Bank of AMETiCa........ccuevierierceeeee 1,886,719 | s 1,875,000
29358Q AE 9 |ENSCOPLC 5.200% 03/15/25.........ovoeermreeieniereieeeieniceseneenes F 03/04/2015. Deutsche Bank Securities ,992,440 2,000,000
494386  AC 9 |KIMBERLY-CLARK DE MEXICO 144A........... | F 03/06/2015........ Gl ...1,985,230 2,000,000
51817T  AA 0 |LATAM AIRLINES 2015-1 A 144A......ooiiiinieincreeceereesieein F 05/14/2015........ Gttt | areres 2,000,000 2,000,000
65504L AN 7 |NOBLE HOLDING INTLLTD...covvuiriiereriisensiseissiesiseiesiesseseseenes F 03/11/2015........ J P MOIGAN & CO0...veviveirriicieci e | sreies 997,200 | oo 1,000,000
71645W AP 6 | PETROBRAS INTERNATIONAL FIN CO. F 03/05/2015........ Gl 949,140 ....1,000,000
77578)  AB 4 |ROLLS-ROYCE PLC 144A  3.625% 10/14/25........cvvveiririrnrineeieseineierineins R 10/06/2015 Bank of AMENiCa..........ccceureieierecieeece s 999,000 1,000,000
87124V AE 9 |SYDNEY AIRPORT FINANCE 144A.........c.cooovvmrnirnrirnne |F 04/23/2015........ Bank of AMETiCa........c.oevvirierreeeeeee 990,780 ....1,000,000
G7332# AF 0 |RRPF ENGINE LEASING LIMITED SENIOR SECUR F 04/13/2015........ Barclays Capital INC..........evuiiiriieiiiicesi st sssessssesensens | oeees 1,000,000
L9082  AG 4 | TRAFIGURA BEHEER BV SERIES A. F 09/29/2015........ TaX Free EXChaNGe. ..ot | areres ....1,000,000
L9082*  AH 2 | TRAFIGURA BEHEER BV SERIES B F 09/29/2015........ TaxX Free EXChaNGE........covuiuiiriiiiiiicccee ettt | aeees 2,000,000 2,000,000
N3386# AP 4 |FUGRON.V.SERIESC 5.880% 08/17/23 F.. .| 08/17/2015 Tax Free Exchange. 683,342 683,342
N9061# AC 2 |VTTIMLPB.V. 4.970% 12/15/27.... F 12/15/2015........ Gl st | areres 3,000,000 3,000,000
Q3920# AJ 8 |FONTERRA CO-OPERATIVE GROUP LT TRANCHEA............. . . |F 08/11/2015........ Gttt | areres 2,000,000 2,000,000
Q7397# AS 3 |PRATT FINANCE PTY LTD GUAR . . .|F 07/13/2015........ J P MOTGAN & CO0.ovvvviiriiicieri it | srers 3,000,000 3,000,000
Q9396# AE 1 |VICTORIA PWR NETWORKS SERIES C....c.oovuiiiiiiimiminirisiisieienississnssessnsssses s sensseensnes F 06/03/2015........ TaX Free EXChaNGge. ..ot | aeere 5,000,000

3899999. Total - BONAS - INAUSEIAI GNA MISCRIANEOUS..............c.cvveiveriecieteeeiieetiieeveeete et ee et eves et s eessstevesaseesies tvasesssseesssssassssasssassssseseses s eseeesesetesasessseeseaesesasassas e s eees s eeaesas s e sa s e se s et s s e s s e s e e et et e s e s e s s s et et saseesas s e st nsasetesesasenesnssantasasaneasnsnss  vaesesssantssasasssssssssssassassssansnsnsssansssanas | esismtesessssssinsesssisanessaes 286,265,199

Bonds - Hybrid Securities

00206R ~ CN 0 |AT&TINC  3.400% 05/15/25......c0cererirsiriiererinsisserssississssssesssseensansanes I | 04/23/2015........ J P MOTGAN & 0.ttt ensens | anere 2,991,120

4899999.  TOtal - BONAS = HYDFIA SECUNHIES. ...ttt ettt ettt ettt ettt ee st st es s e st seseesessesseteeseeseesessetes | 4e1etsssassessessessssassessesaesseseesessetaeseeseesessetaeseeseeseeaeseeseeseeseteeteeseeeeseseeseeseEaeeeeEeeseE oot eeteeteEseEaeeeeseeseE et eeEeeseeseeseEeeseeseEeEeeteesesebaetentess | 2heesesietsssassessesetastantessesntansantessntntns 2,991,120

8399997, Tl - BONAS = P ...ttt h e h ek e0s e e bt b eebehs € edseesehseh oL EeEseheeE e s e s eE b oL E oL 1 eE e b oL EeE £ E e h oL E e LR R eEeh oL f oL s e EEEEeE e E L8 E oL EeEEeE e e h oL E oL E e E oL LEeEfeE e h oL E oL EeE L E LR L h L E L E LR e h oL h R h Rt heeb e AeEetbebete b e b s b ettt en ettt en st nebes | drerieeetenh et 401,178,679

8399998. Total - Bonds - SUMMANY HEM fTIOM P 5.ttt ettt ti sttt st s e e et essesseesessee | fetseesssssassessseasssesessessetaeseeseeseeseseeseeeEaeeseseeseEseeseteeteEseeaeeeeseeseE e EaeEeeseeseeseteeseeseEeEseteeseEsee et eeEeEseEeEeeseesee e e aeEeeseeseEsetaetentessessetesses | oefeesessessetstassessssntessassesntansessessnsansas | sosstassossessesssssssansessnsnsnns 12,369,436

8399999, TOAI - BONMAS. ...ttt 8 04 084808880 E 888 R E R E R E R R R8RSR E ek bbbkttt | snbsbiens et 413,548,115

Preferred Stocks - Industrial and Mi:

78409G 20 6 | SCE TRUST IV SERIES J PFD 5.375%.....c0cvveieiininsirisiisnninenssnesseens I | 08/17/2015........ MOTgan SEANIEY & CO......vurieririsiisiiieisieesi s et sesssnsnnnes | ebsssssens s et 40,000.000 | ..o 1,000,000 0.00 | 0
8499999. Total - Preferred StOCKS - INAUSEIAI AN MISCEIANEOUS..................cucvieiieieicteiii ettt e e eetete eevaetetessetetesessesesessetesessetesessssesesssetessassesassesetessssesesesesesessesesassesesessesetes s seses e sesetessssesasesesesssetesassesesessssetasansetesssetetesassssenssese  esesessssesesassssasssesetesassesassnsesesessstesanns | stesessesesissesesesssasassssesinsese 1,000,000 XXX e 0
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Annual Statement for the year 2015 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
8999997, TOtal = PrefErTer STOCKS = PAIM 3. ...tttk 4oL 80k E L EfEEE 0L E 0L LR £ E oL E L EEE L E L L E 0L b E L0 E bbb SEEb R bbbt 1,000,000 XXX
8999999, TOHAl = PrEIEITEA STOCKS. .........cviveiectetiectetecctetet ettt ettt ettt ettt et esaetetesseaetesssaetesssssesessesess  4vsssesessssesessssssesassssesessesetessssseessssesetessssesasesesesassetesasseeesessssetes s sesesessesetesassesas e s et sessetesenseeetesssetessesesesessetetesessstessssetetasessetannse  ansetesssetetessseetesssetetasantetannteternaetaran 1,000,000 XXX
9899999. Total - Preferred aNd COMMON SHOCKS. ... ....vuuiusirssereseresstesssisssesssere et semsssesssesssess st eee s a8 s s 08 s£08 fo4EE8 08 £EE 0881488 EfEEE 0L L8 £ 4884 E 8L E 08 £EE £ L EEE R R0 L8 £ E L0 £EE 8 E 4L £EE 0L E b E 0L E bR SEEE LR bbb 1,000,000 XXX
9999999. Total - Bonds, Preferred and COMIMON SEOCKS..........c.iueirierieiieieieiesietie sttt et sse st ssse st b ssssssessesse fessessessssassessesassessessee et essesse s e s et esses s e b e s ensesseEse s e s ee s e s se A S 28 e R s oS s e b en s e 28 E s S e s a2 RS 1o b A e A s s S s S e s e s e s s e s e S ea s e s s e S se b e s e e b e b s s e b s s e s b et e s et esses 1ekessesaessesssesseb s s st et ses et nsantessesnsnsas | shessessnsassessesassnsssassesso 414,548,115 XXX




Annual Statement for the year 2015 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 4

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

vi3

2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21
1 12 13 14 15
Current Year's Bond Interest /
Unrealized Other-Than- Total Foreign Foreign Stock
Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted Exchange | Realized Gain Dividends Stated
Disposal Number of Shares of| Book/Adjusted Increase (Amortization) / | Impairment BJ/ACV. Change in Carrying Value at | Gain (Loss) on| ~ (Loss) on Received Contractual
CUSIP Identification Description Date Name of Purchaser Stock Consi { Par Value Actual Cost Carrying Value (Decrease) Accretion Recognizt (11+12-13) B/A.C.V. Disposal Date Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
3132H3 7A 5 |FREDDIE MAC GOLD POOL U90889...........ccocoommrermmrirnrrirnriianes .. | 12/01/2015. | Paydown 270,981 270,981 289,230 288,551 0| [GUA-T(0) ) -~ 0 | (17,570) 0 270,981 0 0 0].....4,481 | 03/01/2043.
3136AA 3R 4 |FANNIE MAE 2012-149 LV. o [ 1200172015, [ PAYAOWN.......oooviiiiiriicieciisieseississsissiines [ coesssssssssssssssisnnins | veniinns 161,472 | ........... 161472 | ... 166,316 164,915 0 (3,443) 0 (3,443) 0 161,472 0 0 0 2,636 | 03/25/2036.
36202B U9 4 |GNMA Il SF POOL# 001508 .. | 12/01/2015. | Paydown 87 87 87 87 0 0 0 0 87 0 0 0 4 | 11/20/2020.
36202B  UP 8 |GNMA Il SF POOL# 001490, .. | 12/01/2015. | Paydown 144 144 143 143 0 1 0 0 144 0 0 0 8 | 10/20/2020.
36202B VT 9 |GNMA Il SF POOL# 001526 .. | 12/01/2015. | Paydown 114 114 117 115 0 0 0 0 114 0 0 0 6 | 12/20/2020.
36235* AB 7 [CANTON LEASE FINANCE TRUST-GSA US GOVT L.....cccocuevueee .. | 12/15/2015. | Redemption  100.0000 250,493 250,493 250,493 250,493 0 0 0 0 250,493 0 0 0 06/15/2030.
38373M  2F 6 |GNMA 2008-8010 1.069% 04/16/50... .. | 12/01/2015. | Paydown 0 0].. 296,282 | .o 92,266 | ..oovvrirnnnnn 0 0 (92,266) 0 0 0 0 04/16/2050.
38373M 3S 7 |GNMA 2008-86 10 0.431% 10/16/4: .. | 12/01/2015. | Paydown 0 0 ..62,596 61,749 0 0 (61,749) 0 0 0 0 10/16/2048.
38373M 7D 6 |GNMA 2009-3710 0.910% 05/16/49... .. | 12/01/2015. | Paydown 0 0 33175 32,335 0 0 (32,335) 0 0 0 0 05/16/2049.
38373V PY 0 [GNMA2002-64 ZH 6.000% 09/16/32.. .. | 12/01/2015. | Paydown .871,862 864,584 867,337 0 0 0 871,862 0 0 09/16/2032.
38376G AN 0 |GNMA 2009-86 A 3.536% 03/16/35.... .. | 05/01/2015. | Paydown . 176,462 | ... 176,462 | ........... 176,683 176,603 0 0 0 176,462 0 0 03/16/2035.
38376G QY 9 |GNMA2010-72B 3.459% 05/16/36.... oo [ 07/01/2015. [ PAYAOWN.......oooeeieeriiriiieriiriiiesinniiesissiiessiiens | ceviicssisssisesiinenes | neeees 2,419,567 | ........2,419,567 .2,412,857 2,413,338 0 0 0 2,419,567 0 0 05/16/2036.
831641 EM 3 |SMALL BUSINESS ADMIN 2008-10B. ..| 11/10/2015. | Redemption  100.0000 26,073 26,073 ..26,073 26,073 0 0 0 0 26,073 0 0 08/10/2018.
912810 DT 2 |US TREASBOND 9.875% 11/15/15... [ 117152015, [ MAtUFIY. ... | crvissnissssissnisnnes | i 100,000 | ........... 100,000 | ...........103,500 100,291 0 (291) 0 0 100,000 0 0 11/15/2015.
0599999. Total - BONAS = U.S. GOVEIMMENL. ....uuiiuiiiuiisiissiissiisssisssisssissses s sessssse s sses s it & oeheseh s bbb bbbkt enbsenies | beanneesd 4,277,255 ...4,277,255 ..4/482,136 | ........... 4474296 | ..o 0. (197,038) ] .oocvveriennad 0 (197,038) ] ...oovvevrennne 0 4,277,255 0 0 0 150,006 XXX
Bonds - U.S. States, T and P
130333 CA 3 |CALIFORNIA HOUSING 2013 SERIES A.. .. | 12/01/2015. | Redemption  100.0000 384,079 384,079 384,079 384,079 0 0 0 0 0 384,079 0 0 0 5,788 | 02/01/2042.
246395 YC 5 |DELAWARE ST HSG AUTH REV 2013-1.. . | 12/01/2015. | Redemption ~ 100.0000 240,000 240,000 240,000 240,000 0 0 0 0 0 240,000 0 0 3,690 | 12/01/2041.
25477P  NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-A A.. .. | 12/15/2015. | Redemption  100.0000 32,184 32,184 | oo 32,184 32,184 0 0 0 0 0 32,184 0 0 682 | 06/15/2045.
34160P CW 7 [FLORIDA ST DEPT OF MGMT SVCS. .. | 08/01/2015. | Maturity. 2,700,000 .2,700,000 2,700,000 0 0 0 0 2,700,000 0 0 115,479 | 08/01/2015.
373539 MA 0 |GEORGIA ST HSG & FIN AUTH REV 2006 SERIE «.o |- | 12/31/2015. | Redemption  100.0000 775,000 | ...........777,875 775,683 0 (683) 0 0 775,000 0 (V0 [UURPRRROON | IS 40,705 | 12/01/2031.
373539 QP 3 |GEORGIA ST HSG & FIN AUTH REV 2007 SERIE.............ccoocuuce .. | 12115/2015. | Redemption ~ 100.0000............ccvveeerueemcmiereriiienirns [ ervemmrincriiinenincnnns | worerneen 130,000 | coveveccs 130,000 | .....ouc. 128,050 128,193 0 42 0 0 128,234 0 1,766 ......6,550 | 12/01/2037.
45201Y  YJ 0 |ILLINOIS ST HSG DEV AUTH REV 2012A .. [ 12/01/2015. | Redemption  100.0000............ccovvemmriemmieinmiiinniins [ ervnriiinniinniiinnins | e 472,155 | ......... 472,155 472,155 0 0 0 0 472,155 0 0 6,530 | 12/01/2042.
49130T PQ 3 [KENTUCKY ST HSG CORP HSG REV 2012 SERIES, .. | 03/01/2015. | Redemption ~ 100.0000 20,000 20,000 20,000 0 0 0 0 20,000 0 01/01/2028.
49130T PS 9 [KENTUCKY ST HSG CORP HSG REV 2013 SERIES... .. | 12/01/2015. | Redemption  100.0000 325,000 325,000 325,000 0 0 0 0 325,000 0 11/01/2041.
54627R  AH 3 [LOUISIANA LOC GOVT ENVRNMNTL 2014-EGSL A... o[+ [ 08/01/2015. | PAYAOWN........cocorviiiierriiicriieciiiesiieseiiesiieseiisniins | coevissesissessssssiaens | seveesiens 113,736 | ... 113,736 | ........... 113,707 113,706 0 30 0 0 113,736 0 08/01/2028.
57419P  MC 0 [MARYLAND ST CMNTY DEV ADMIN 2007 SERIES..................... .. 1 09/01/2015. | Redemption ~ 100.0000............ccovveemreemmiimniiinniins [ ervenmieinriiisceiinnens | e 515,000 | .......... 515,000 | .......... 517,575 516,121 0 (204) 0 0 515,917 03/01/2043.
57563R  JN 0 [MASSACHUSETTS EDL ING AUTH ED LN REV SER.. .. | 07/01/2015. | Redemption ~ 100.0000 330,000 330,000 | ...........330,825 330,589 0 (24) 0 0 330,564 07/01/2026.
57563R KE 8 |MASSACHUSETTS EDL ING AUTH ED LN REV SER.. .. 1 07/01/2015. | Redemption ~ 100.0000............ccorveemmiemmieinriiinnins [ ervenmeiinsiinniiinnins | e 105,000 | ........... 105,000 | ...........105,000 105,000 0 0 0 0 105,000 07/01/2027.
57586P R4 0 [MASSACHUSETTS ST HSG FIN AGY SERIES 157. .. | 12/01/2015. | Redemption  100.0000 .400,000 | ...........400,000 | ........... 400,000 400,000 0 0 0 0 400,000 12/01/2027.
59465M C9 4 |MICHIGAN ST HSG DEV AUTH 2012 B-2 .. | 05/01/2015. | Redemption  100.0000 . .605,000 | ... 598,950 599,298 0 84 0 0 599,382 10/01/2036.
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIES E.........ccoovvveriunncc .. [ 12/01/2015. | Redemption ~ 100.0000..........c.crvverereeremierereirneniires [ ervieerernenesnesienenees | everiiees 160,000 | ........... 160,000 | ........... 160,000 160,000 0 0 0 0 160,000 07/01/2031.
60637B CN 8 |MISSOURI HOUSING 2013 SERIES A.. .. [ 12/01/2015. | Redemption ~ 100.0000............ccevvuemreermireniiinniins [ eoeinmiesnriisssiinnins | e 345,000 | ........... 345,000 | ........... 345,000 345,000 0 0 0 0 345,000 11/01/2040.
60637B CP 3 |MISSOURI HOUSING 2013 SERIES B.. .. | 12/01/2015. | Redemption ~ 100.0000 260,000 260,000 260,000 260,000 0 0 0 0 260,000 11/01/2041.
647200 W8 3 |NEW MEXICO ST MTGE FIN AUTH 2012 B-3.. .. [ 12/01/2015. | Redemption ~ 100.0000............cervuemriermmianiiinniiins [ ervrismiismsiissiiinnins | i 70,000 | ...couee 70,000 . 70,000 0 0 0 0 70,000 09/01/2032.
68608E MW 9 |OREGON HSG MULTIFAM 2012 SER B .. | 01/01/2015. | Redemption  100.0000 60,000 60,000 | ... ..60,000 60,000 0 0 0 0 60,000 p 07/01/2043.
76221R  RB 1 |RHODE ISLAND HSG & MTG FIN COR SERIES 63..................... .. | 10/01/2015. | Redemption ~ 100.0000 295,000 295,000 | ........... 312,635 308,767 0 (759) 0 0 308,008 0. (13,008) coeeeen 1,856 | 10/01/2040.
762315 MC 0 |RHODE ISLAND ST STUDENT LOAN 2012 A... .. | 08/31/2015. | Redemption  100.0000 .405,000 401,432 0 175 0 0 401,606 0 3,394 | .......3,394 | ... 12,150 | 12/01/2025.
83712T DA 6 |SOUTH CAROLINA ST HOUSING FIN 2013-1.. .. | 12/01/2015. | Redemption  100.0000 .360,000 360,000 0 0 0 0 360,000 0 0 6,539 | 01/01/2041.
88271H FL 8 |TEXAS ST AFFORDABLE HSG CORP 2013A .. | 12/01/2015. | Redemption  100.0000 300,000 300,000 0 0 0 0 300,000 0 0 6,334 | 09/01/2041.
93978X EM 8 [WASHINGTON ST HSG FIN COMMN 2011 SERIES . | 10/01/2015. | Redemption  100.0000 .485,000 485,000 0 0 0 0 485,000 0 {0 [P | [ 17,365 | 10/01/2033.
1799999. Total - Bonds - U.S. States, Territories & Possession: .9,887,154 | .......9,887,154 | ........9,898,803 | ........... 9,892,207 | .o | i (1,339) 0 (1,339) 0 9,890,865 0 [ B71) [ oo (3,711 | o 335,528 XXX
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2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 19 20 21
1 12 13 14 15
Current Year's Bond Interest /
Unrealized Other-Than- Total Foreign Foreign Stock
Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted Exchange Total Gain Dividends Stated
Disposal Number of Shares of| Book/Adjusted Increase (Amortization) / | Impairment BJ/ACV. Change in Carrying Value at | Gain (Loss) on (Loss) on Received Contractual
CUSIP Identification Description Date Name of Purchaser Stock Consi { Par Value Actual Cost Carrying Value (Decrease) Accretion Recognizt (11+12-13) B/A.C.V. Disposal Date Disposal Disposal During Year | Maturity Date
Bonds - U.S. Special Revenue and Special A
076523 AA 7 |CITY OF BEDFORD VIRGINIA LESSEE - APPALA................. ..| 11/01/2015. | Redemption  100.0000 95,000 95,000 | .....c...... 95,000 95,000 0 0 0 0 0 95,000 0 0f....5662 |05/01/2026.
31340Y 4Z 9 [FHLMCREMIC93H 8.500% 11/15/20 .. | 12/01/2015. | Paydown 7,759 7,759 8,118 7,766 0 (6) 0 (6) 0 7,759 0 0 11/15/2020.
31358P HV 2 |FNMA REMIC G92-35 EB  7.500% 07/25/22. . | 12/01/2015. | Paydown 9,829 9,850 9,798 0 31 0 3 0 9,829 0 0 07/25/2022.
31358Q EU 5 |FNMAREMIC 1992-162D 7.000% 09/25/22... .. | 12/01/2015. | Paydown 59,674 | ...........59,674 | ............ 57,828 58,970 0 704 0 704 0 59,674 0 0 09/25/2022.
3136A6 P9 9 |FNR2012-76 VG 4.000% 03/25/29 .. | 12/01/2015. | Paydown 101,599 | ..........101,599 | ........... 109,727 | v 109,386 | ..oovvvrinnd (V1N I (7,787) 0 (7,787) 0 101,599 0 0 03/25/2029.
3136A8 DP 2 [FANNIE MAE 2012-104V  3.500% 02/25/38.............ccoooeunuc. .. | 12/01/2015. | Paydown . 198,759 | ... 215,281 210,532 0 (497) 0 (497) 0 210,036 02/25/2038.
3136AE  TT 4 |FANNIE MAE 2013-54 BA  3.000% 06/25/43... o | 1210172015, [ PYAOWN.........ooorirrirrierierienieeiesiesiesiesieniesienins | ceviseesesissssesseesies | coreeieend 412,570 | .......... 412,570 426,881 | o 425,001 | oo 0| (12431) | oo (V1N I (12,431) 0 412,570 06/25/2043.
3136AG HV 7 |FANNIE MAE 2013-94 CV  3.500% 07/25/33... .. | 12/01/2015. | Paydown 93,159 93,159 ..92,573 92,641 0 518 0 518 0 93,159 07/25/2033.
3137AR WS 1 |FHR4073HC 3.500% 03/15/35. o | 1210172015, [ PaYAOWN.........oouriiririeninieniesiesiesiesieniesienienins | cevisesiesisssiessisssins | cveeinens 152,854 | ......... 152,854 | ...........165,369 161,329 0 (8,475) 0 (8,475) 0 152,854 03/15/2035.
3137B3 4W 5 [FHR4215LV 3.500% 04/15/33 oo [ 1211512015, [ PAYAOWN.......oooieiiiirciiiciiiesiesieseisssiessissiiees | ceissssssesssssssinnins | oneniiens 112,444 | ........ 112444 | ........... 111,969 112,015 0 429 0 429 0 112,444 04/15/2033.
3138L4 J3 8 |FANNIE MAE AM3881 3.830% 08/01/25........ccocvvevererircninns .. | 12/01/2015. | Paydown 213 213 210 210 0 3 0 3 0 213 08/01/2025.
31392D 2B 7 [FNMA2002-59 ZB 6.000% 09/25/32..........ccoouemmrreerirrariis o [ 1200172015, [ PAYAOWN.......oooieeierriiiciiieciiesieseissiessissiienes [ coesesssssssssssiinnins | veniiees 737,575 | ........... 737,575 | ........... 709,003 | .............. 726,985 | ...ocooveciennnd (N 10,590 | oo 0 [ 10,590 0 737,575 09/25/2032.
31392R WT 4 |FHLMC 2492Z 5.500% 08/15/32 .. | 12/01/2015. | Paydown 293,483 293,483 264,802 283,601 0 9,882 0 9,882 0 293,483 08/15/2032.
31393A 5P 8 [FNMA2003-43 PE  5.500% 05/25/33..........cooomervemmriereriicnns oo [ 1200172015, [ PAYAOWN.......oooeeeiierriiicniieceiesiieseiesiiessiisniienns | covisesssessssssssnnees | oneriiees 489,867 | ........... 489,867 | ........... 481,065 | ....ooccvnnu 485,187 | oo 0 | s 4,680 0 4,680 0 489,867 05/25/2033.
31393N  4A 4 [FHLMC 2589 GM  5.500% 03/15/33. .. | 12/01/2015. | Paydown 991,560 995,510 0 3,858 0 3,858 0 999,367 03/15/2033.
31405W QT 5 |FNMAPOOL 801566 5.000% 01/01/2 o [ 1200172015, [ PaYAOWN.........oorvierieriiieniieneiecieneisesiiessiiessiinns | eevinenisenssincniencnns | svvencereen 10,046 | 110,046 | e 10,105 10,048 0 (2) 0 (2) 0 10,046 01/01/2020.
452151 8V 8 |[ILLINOIS STATE 4.421% 01/01/15 ..| 01/01/2015. | Maturity. 500,000 0 0 0 0 0 500,000 01/01/2015.
841215 AA 4 | SOUTHAVEN CMBD CYCLE GEN LLC. . | 08/15/2015. | Redemption  100.0000 .148,209 148,209 0 0 0 0 0 148,209 08/15/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special A 4422407 | ......4,422407 | .......4,397,550 | .......... 4,432,188 | ...cccooo..n. 0 [ 1,497 0 1,497 [ 4,433,684 XXX
Bonds - Industrial and Mi:
00228# AA 0 |AV CINGULAR LLC CINGULAR WIRELESS LLC.................... .. | 12/15/2015. | Redemption  100.0000 226,579 226,579 237,908 232,163 (375) 0 (375) 0 231,788 08/15/2021.
00442Q AG 3 |ACE SECURITIES CORP 2003-MH1 B1........ccoovoucriircrinnianas o [ 1200172015, [ PAYAOWN.......ooooeeeiiirriiiciiieciesieseissiessiissiienes [ cesiesssssssssssiisnnies | veniiens 197,760 | ........... 197,760 | ........... 208,884 | ............ 199,225 | ..o 0 | (1,465) 0 (1,465) 0 197,760 08/15/2030.
008414 AA 2 |AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1. .. | 12/25/2015. | Paydown 249,325 249,325 238,495 239,825 0 9,499 0 9,499 0 249,325 07/25/2043.
008548 AE 9 |AGUA CALIENTE BAND OF CAHUILLA INDIANS 1.. .. | 10/01/2015. | Redemption ~ 100.0000..........c.curvueemmemcriereriineniires [ crvimerisseniisssiisenies | everiiees 132,000 | ...ooeee. 132,000 | .....ccoou. 132,000 132,000 0 0 0 0 0 132,000 10/01/2016.
00855L AC 3 |AGUA CALIENTE BAND OF CAHUILLA 144A .. | 10/01/2015. | Redemption ~ 100.0000 144,000 144,000 ....144,000 144,000 0 0 0 0 0 144,000 10/01/2015.
015271 AF 6 |ALEXANDRIA REAL ESTATE EQUITIE .. | 05/06/2015. | Jeffries & Co. ..1,989,080 ,000,000 1,995,860 | ........... 1,996,143 0 288 0 288 0| v 1,996,431 01/15/2020.
02377A° AA 6 |AMERICAN AIRLINES 2014-1 APT TRUST..........ccovvvimriunnne .. | 10/01/2015. | Redemption ~ 100.0000 203,614 203,614 203,614 203,614 0 0 0 0 0 203,614 10/01/2026.
02660T BU 6 |AMERICAN HOME MORTGAGE INV TR 2004-3 6A5 oo [ 1200172015, [ PQYAOWN......cooveveeriirriieciieeiesiieesisesiisssiiesiinns | cvesessissessssssssnnnens | coieesinend 68,266 | ............. 68,266 56,579 0| oo 11,687 | o 0 | s 11,687 0 68,266 10/25/2034.
02665U AA 3 |AMERICAN HOMES 4 RENT 2014-SFR2 A, .. | 12/01/2015. | Paydown 57,222 57,222 57,217 0 6 0 6 0 57,222 10/17/2036.
03064N AF 3 |AMERICREDIT AUTOMOBILE REC 2011-2C... .. [ 05/08/2015. [ PaYAOWN.........oocrvoeerierriiieciiceieeciisesiiessiissieessiiens | cevisessssssssesssinenes | eeeees 1,128,014 ...1,128,014 | ... 1,127,953 | ... 1,128,010 0 4 0 4 0| i 1,128,014 10/12/2016.
04542B MS 8 |ASSET BACKED FUNDING CERT 2005-AQ1 A4.. .. | 12/01/2015. | Paydown 202,083 202,083 | ......... 200,435 0 62 0 62 0 200,497 0f....1585 | ... 1,585 | .........5,295 | 06/25/2035.
045604 A@ 4 |ASSOCIATED ESTATES REALTY CORP SERIES B .. | 08/07/2015. | Redemption  100.0000 2,000,000 2,000,000 ....2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 346,449 | 01/22/2023.
049164 AK 2 |ATLASAIRINC 7.380% 01/02/18 .. | 08/02/2015. | Redemption ~ 100.0000 391,628 391,628 394,438 392,244 0 74 0 74 0 392,318 0 fiiererne(890) | oo (690) | .........9,690 |01/02/2018.
049164 BE 5 |ATLAS AIR INC 2000-1 PASS THROUGH CERT.. .1 07/07/2015. | Redemption  100.0000...........cevuurerrermeereirnerinenines | eerreemseesieesiesnsneis | ceveeeeenes 707,388 | ........... 707,387 | .......... 707,387 707,387 0 0 0 0 0 707,387 0 0 159,262 | 07/02/2021.
053332 AF 9 |AUTOZONE INC SENIOR NOTES o [ 1111512015, [ MALUILY......ooooeniccecseesessisisinnies [ ervvssissssiisssisenns | s 3,000,000 ....3,000,000 12,913,345 2,990,922 0 9,078 0 9,078 0 3,000,000 0 0 165,000 | 11/15/2015.
05606T AA 1 |BXG RECEIVABLES NOTE TRUST 2010-A A......cccviiiicicnis E | 12/02/2015. | Paydown 301,704 301,704 | ..........301,474 301,195 0 509 0 509 0 301,704 0 0......8,473 | 03/02/2026.
05606U AA 8 [BXG RECEIVABLES NOTE TRUST 2012-AA........ccocoovrrvennnee o [ 1200212015, [ PaYOWN.........oovvecvirriiicierinisseississssssiines [ cosssssssssssnssssinsens | e 147,735 | .......... 147,735 | v 147,734 147,734 0 1 0 1 0 147,735 0 0 2,063 | 12/02/2027.
058498 AS 5 |BALLCORP 4.000% 11/15/23. .. | 03/06/2015. | Citi .1,000,000 925,000 925,246 0| s 1,303 0 1,303 0 926,549 0]....43451 | ... 43,451 12,889 | 11/15/2023.
05949A EC 0 [BANKOF AMERICA MORTGAGE SEC 2004-4 1A2................ .. | 10/01/2015. | Paydown R oo 1,273,209 ...1,260,676 | ........... 1,268,004 0 5,205 0 5,205 (U I 1,273,209 0 0 30,717 | 05/25/2034.
05955Q AE 6 |BANC OF AMERICA FUNDING CORP 2009-R17 3A. o | 1210172015, [ PaYAOWN.........oooiiiiiiiiinieiieciiesieciessessssienins | cevissiisiisssiessisnniens | cvsiiinees 125,196 | ........... 125,196 ...125,822 124,997 0 198 0 198 0 125,196 0 0 3,757 | 02/26/2020.
05955R AA 2 |BANC OF AMERICA LARGE LOAN 2009-FDG A.. .. | 12/01/2015. | Paydown 21,965 21,965 ..23,186 23,057 0 (15) 0 (15) 0 23,041 0 01/25/2042.
073914 VK 6 |BEAR STEARNS MTGE SEC INC 1997-4 A4 . | 12/01/2015. | Paydown 53,227 53,227 | ... ..51,365 52,431 0 796 0 796 0 53,227 0 10/25/2025.
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084423 AM 4 |BERKLEY (WR) CORPORATION PROPERTY/CASUAL o+ [ 05/15/2015. [ MALUIItY.......ooorveeerierriicriieriecieseiesiensiesiinnies [ ceviienissssiissiisenns | eeeees 2,750,000 | ........2,750,000 | ........2,747,883 2,749,901 0 99 0 99 0 2,750,000 0 05/15/2015.
099738 AA 4 |BORGER ENERGY ASSOCIATED LP ..| 12/31/2015. | Redemption  100.0000 352,220 352,220 352,220 352,220 0 0 0 0 0 352,220 0 12/31/2022.
10623* AA 4 |BRAZOS SANDY CREEK ELEC COOP. .. | 12/30/2015. | Redemption  100.0000 91,667 91,667 91,667 91,667 0 0 0 0 0 91,667 0 06/30/2024.
116663 AC 9 [BRUCE MANSFIELD 6.850% 06/01/3 .1 06/01/2015. | Redemption ~ 100.0000 124,196 124,196 124,196 124,196 0 0 0 0 0 124,196 0 06/01/2034.
123168 AA 4 [BUSH TRUCK LEASING LLC 2011-AA A.. .. | 03/01/2015. | Paydown 51,983 51,983 51,860 51,827 0 156 0 156 0 51,983 0 09/25/2018.
1248P8 AD 1 |CREDIT-BASED ASSET SER & SECUR 2006-MH1.. .. | 12/01/2015. | Paydown .989,936 1,044,383 | ..o 990,709 | ..o (V1N I (1,915) 0 (1,915) 0 988,795 0 10/25/2036.
12502Y AP 8 |CCRINC MT100 PYMT RIGHTS MAST 2012-CA C.. .. | 12110/2015. | Paydown .119,029 ....119,029 119,029 0 0 0 0 0 119,029 0 07/11/2022.
12542R  B* 0 [CHSINC 6.180% 10/04/17. .. | 10/04/2015. | Redemption  100.0000 800,000 ....800,000 800,000 0 0 0 0 0 800,000 0 10/04/2017.
125588 AE 6 |CIT EQUIPMENT COLLATERAL 2012-VT1C . [ 02/20/2015. [ PaYAOWN.........ooorveiiiiriiriiieniineiesiensiesieneiins | ceviiessissssissisnnnes | neeees 1,879,295 1,879,225 ...1,879,274 0 21 0 21 0 ....1,879,295 0 09/20/2016.
125588 AF 3 |CIT EQUIPMENT COLLATERAL 2012-VT1D... .. | 02/21/2015. | Paydown 2,881,000 2,881,000 | ........2,880,289 2,880,791 0 209 0 209 0 2,881,000 0 10/21/2019.
125634 AN 5 |[CLI FUNDING LLC 2014-1 A oo [ 1211812015, [ PYAOWN.......oooveeiiirriiiceiiesiesieneississinsiines | cvssssssissssssssinnins | oesisaen 318,010 | .......... 318,010 | ........... 317,878 317,884 0 7 0 7 0 317,891 0 06/18/2029.
126185 AA 5 |CPS AUTO TRUST 2012-A A .. | 12/15/2015. | Paydown 200,261 200,261 200,236 200,253 0 8 0 8 0 200,261 0 06/17/2019.
126185 AB 3 |CPS AUTO TRUST 2012-AB .. | 12115/2015. | Paydown 207,234 207,234 207,209 207,228 0 6 0 6 0 207,234 0 06/17/2019.
126186 AA 3 |CPS AUTO TRUST 2011-A A .. | 05/16/2015. | Paydown 202,703 202,703 202,675 202,700 0 3 0 3 0 202,703 0 04/16/2018.
12642M  AQ 3 |CREDIT SUISSE MORT CAPITAL CER 2009-12R...........ccccooe oo [ 1200172015, [ PAYAOWN.......oooreeeiierciiicniieciiesieseiesiiessiissiienns | covisesssesssssssssenees | neriiees 151,467 | ..coouve. 151,467 | ........... 163,171 151,107 0 (13) 0 (13) 0 151,094 0 05/27/2037.
12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A .. | 12/01/2015. | Paydown 185,536 | ...........185,536 | .......... 188,616 188,016 0 (2,480) 0 (2,480) 0 185,536 0 04/25/2043.
126673 ZS 4 |COUNTRYWIDE ASSET-BACKED CERT 2005-3 AF4.. .| | 12/01/2015. | Paydown 541,112 529,613 537,930 0 730 0 730 0 538,661 0 08/25/2035.
12667F VF 9 |COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4C.... .. | 12/01/2015. | Paydown .345,639 309,563 318,654 0 26,986 0 26,986 0 345,639 0 10/25/2034.
12668A MN 2 |COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB . | 12/01/2015. | Paydown .480,823 ..442,622 .0 0 1,608 0 444,230 0 11/25/2035.
126694 CV 8 [COUNTRYWIDE HOME LOANS 2005-21 A17. .. | 12/01/2015. | Paydown 98,425 97,999 0 625 3,909 (3,284) 0 94,714 0 10/25/2035.
12669F C7 6 |COUNTRYWIDE HOME LOANS 2004-10 A7. .. | 12/01/2015. | Paydown 67,727 67,727 67,230 0 497 0 497 0 67,727 0 07/25/2034.
12669G C8 2 |COUNTRYWIDE HOME LOANS 2005-13 A8. .. | 12/01/2015. | Paydown 220,979 221,656 216,462 217,524 0 886 0 886 0 218,410 0 06/25/2035.
13975E  AF 0 |CAPITAL AUTO REC ASSET TRUST 2013-1 C.....ccoeevvvvrrinrii .. | 02/26/2015. | Wells Fargo SeCUrities............c..oevuerimmriirnriinnniienns [ covescriiinsiiscniiinenes | v 1,002,656 | ........1,000,000 999,898 999,947 0 4 0 4 0 999,951 0 10/22/2018.
14041N  BX 8 |CAPITAL ONE MULTI-ASSET 2005-B1 B1... .. [ 02/15/2015. [ PaYdOWN.........coorvverrieirciiricreininsinssssisssins [ eevsississssssssissnnns | s 1,000,000 ...1,000,000 | ...........842,500 | .............. 995,752 | ...cvvvrinnnnd (VN I 4,248 0 4,248 (U I 1,000,000 0 0 0f....8167 [12/15/2017.
149162 B* 9 |CATHOLIC HEALTHCARE WEST SERIES B. .. | 05/15/2015. | Maturity. 2,000,000 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0. 106,237 | 05/15/2015.
152314 MV 9 [CENTEX HOME EQUITY LOAN TRUST 2005-B AF5. .. | 12/01/2015. | Paydown .159,220 159,220 0 0 0 0 0 159,220 0 0 0 7,232 | 03/25/2035.
16165T AJ 2 |CHASEFLEX TRUST 2005-1 2A4 .. | 12/01/2015. | Paydown . 170,176 | ... 154,109 0 (2,329) 0 (2,329) 0 151,780 0. 18,396 | ......... 18,39 | .........6,530 | 02/25/2035.
165167 CN 5 |CHESAPEAKE ENERGY CORP. .. [ 12/23/2015. | Taxable EXChaNGe..........ccocccovvuemviiirinriiscissriinnns [ oo | e 475,656 ....1,000,000 955,288 0 5,064 395,351 |......... (390,287) 0 565,000 0 (89,344) (89,344) | ....... 67,302 | 04/15/2022.
165182 BC 9 [CHESAPEAKE FUNDING LLC 2012-1A C....ccovvvvurieriirririreriins .. | 12/07/2015. | Paydown 2,000,000 2,000,000 ....2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0. 44,131 [ 11/07/2023.
172967 BW 0 [CITIGROUP INC SUB NOTES .. | 05/07/2015. | Maturity. 250,000 250,000 245,125 249,807 0 193 0 193 0 250,000 0 0 0 6,094 |05/07/2015.
172973 2R 9 [CITICORP MORTGAGE SECURITIES 2005-6 1A5... .. | 12/01/2015. | Paydown 422,493 0 0 0 0 0 422,493 0. 20,026 | ......... 20,026 ..11,056 | 09/25/2035.
172973  5F 2 |CITICORP MORTGAGE SECURITIES 2006-1 2A1... ... | .. | 12/01/2015. | Paydown .41,662 41,357 0 259 0 259 0 41,616 0 46 46 | ........1,164 | 02/25/2021.
17309N  AD 3 |CITICORP RESIDENTIAL MORT SEC 2006-1 Ad.........ccocoooemeruunnee .. | 12/01/2015. | Paydown 362,135 327,732 350,603 0| s 1,832 0 1,832 0 352,435 0 9,700 | .......... 9,700 | ....... 11,966 | 07/25/2036.
17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3... .. | 12/01/2015. | Paydown LT12,751 72,421 0 1 0 1 0 72,423 0 329 329 | ........1,943 | 09/25/2037.
17321L  AA 7 [CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A.. .. | 12/01/2015. | Paydown . 391,793 | ..........391,793 | ..........383,804 | .............. 384,387 0 7,406 0 391,793 0 0 0 6,595 | 10/25/2043.
17322N  AA 2 | CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1 o [ 1200172015, [ PYAOWN.........oovvoiiriicicenisnensississsiinns [ covissssisssssssiannins | e 431,419 | ... 431,419 ...433,073 0 (1,655) 0 431,419 0 0 0 8,952 | 06/25/2044.
19416Q EC 0 |COLGATE-PALMOLIVE CO 2.100% 05/01/23. .. | 05/07/2015. | RW Baird 2,399,225 2,500,000 2,468,284 0 1,216 0 2,469,500 05/01/2023.
195891 AJ 5 [COLONIAL REALTY LP REITS .. | 10/01/2015. | Maturity. 3,000,000 ....3,000,000 2,995,356 0 4,644 0 3,000,000 10/01/2015.
20846Q HE 1 |CONSECO FINANCE SEC 2001-2 M1 MH......cooovrvumcriinrrireriis .. | 12/01/2015. | Paydown 33,547 33,547 33,547 0 0 0 33,547 02/01/2033.
209115 A* 5 |CONSOLIDATED EDISON INC .. | 12/30/2015. | Redemption  100.0000 21,270 21,270 21,270 0 0 0 21,270 06/30/2022.
21075W  BF 1 |CONTI MTGE HOME EQUITY 1995-2 A5.. .. | 12/01/2015. | Paydown 9,053 8,676 187 377 0 9,053 08/15/2025.
210795 QB 9 |CONTINENTAL AIRLINES 2012-2 A EETC. . | 10/29/2015. | Redemption  100.0000 .181,686 184,277 0 (144) 0 184,134 04/29/2026.
22025Y AP 5 |CORRECTIONS CORP 4.625% 05/01/23... .| 08/07/2015. | Morgan Stanley & Co. .987,500 | ........1,000,000 | ..........973,750 | ............. 973,898 0 1,613 0 975,511 05/01/2023.
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22540A AJ 7 |ASSOCIATES MANUF HOUSING 1997-1 B1 .. | 12/115/2015. | Paydown .544,651 .0 0 544,651 0 0 0 ... 20,699 | 06/15/2028.
22540A CP 1 |ASSOCIATES MANUF HOUSING 1997-2 CLASS M. .. | 12/15/2015. | Paydown 493,042 .0 0 493,042 0 0 0. 18,062 | 03/15/2028.
22541N  5Z 8 |CS FIRST BOSTON MTG SEC CORP 2003-10 2Af1.. .. | 12/01/2015. | Paydown 26,877 0 0 26,877 0 0 0 589 | 05/25/2018.
22541Q VG 4 [CSFIRST BOSTON MORTGAGE 2003-23 1A4... .. | 12/01/2015. | Paydown 728,248 721,917 0 0 728,248 0 0 0. 18,136 | 10/25/2033.
225458 AY 4 |CS FIRST BOSTON MORTGAGE SECUR 2005-1 1 .. | 12/01/2015. | Paydown 524,720 524,720 515,750 0 0 524,720 0 02/25/2035.
2254W0 KD 6 |CSFIRST BOSTON MRTGE SEC 2004-7 6A1.. o | 1210172015, [ PaYAOWN.........cvvvrirririerieiiesiiesieniesiesiesisnisnienins | sevissssesssssssssisssines | coveeineees 139,178 | weveeee. 139,178 139,589 0 0 139,335 0 10/25/2019.
226829 AA 7 |CROCKET COGENERATION 144A. .. | 12/30/2015. | Redemption  100.0000 61,737 61,737 61,737 0 0 61,737 0 03/30/2025.
22943Y UB 3 |CREDIT SUISSE MTG CAPITAL CERT 2009-3R 2........ccovverrennce .. | 12/01/2015. | Paydown 278,357 278,357 270,180 271,449 0 0 271,840 0 08/27/2037.
24424C AU 5 |[JOHN DEERE CAPITAL CORP. oo [ 06/15/2015. [ MALUIItY.........oocrvveerieriiicriieriiiecieseiesinsiiesisneies [ eeviiesissssiisesiisenes | e 1,000,000 .1,000,000 .1,000,000 ....1,000,000 0 0 0 0 ....1,000,000 0 06/15/2015.
25087 AB 9 |DETROIT INTL BRIDGE COMPANY SERIES C........cccovvvvvrncrns .. | 12/02/2015. | Redemption  100.0000 590,135 590,135 590,135 590,135 0 0 0 0 590,135 0 09/02/2017.
252747 AD 2 |ULTRAMAR DIAMOND SHAMROCK DEBENTURES.................... .. | 06/15/2015. | Maturity. 5,875,000 ....5,875,000 5,868,694 5,874,655 345 0 345 0 5,875,000 0 06/15/2015.
256747 A@ 5 |DOLLAR TREE INC SERIES B .. | 07/06/2015. | Redemption ~ 113.5600 2,271,200 2,000,000 ....2,000,000 2,000,000 0 0 0 0 2,000,000 0 |....271,200 09/16/2023.
257867 AR 2 |RRDONNELLEY & SONS 5.500% 05/15/15 .. | 05/15/2015. | Maturity. 684,000 | ........... 684,000 682,909 683,948 52 0 52 0 684,000 0 0 05/15/2015.
261561 AB 0 |DRESDNER BANK NEW YORK SUB DEBENTURES. . | 09/15/2015. | Maturity. 5,000,000 5,000,000 .5,508,500 5,038,784 (38,784) 0 (38,784) 0 5,000,000 0 0 . 09/15/2015.
27430*  AJ 2 [EAST PENN MANUFACTURING CO SERIES A o| - [ 05/22/2015. | MALUTIRY........ooooreeecriieriicrieceiesiieseiiesiisssiessiinns | ceesesiessssssisseseinns | sveeees 1,000,000 ....1,000,000 .1,000,000 ....1,000,000 0 0 0 (V1 [ 1,000,000 0 0 0. 34,400 |05/22/2015.
292480 AC 4 |ENABLE MIDSTREAM PARTNER 144A.........cccooiivmrvmrvnriinniienis .. | 12/22/2015. | Tax Free Exchange .1,000,000 998,870 998,915 95 0 95 0 999,010 0 0 0. 39,000 |05/15/2024.
29273R  AB 5 |ENERGY TRANSFER PARTNERS .. | 02/01/2015. | Maturity. ..1,000,000 .1,000,000 997,129 999,967 33 0 33 (U I 1,000,000 0 0 0 29,750 |02/01/2015.
29977J AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2.... .. | 12/01/2015. | Paydown 277,402 277,402 279,050 278,731 (V1N I (1,329) 0 (1,329) 0 277,402 0 0 0 3,898 | 03/25/2043.
29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2 A.. .. | 12/01/2015. | Paydown .343,679 341,090 0 2,589 0 2,589 0 343,679 0 0 0 5,550 | 06/25/2043.
301655 AC 0 |EXETER AUTOMOBILE REC TRUST 2012-1AB.. .. | 05/15/2015. | Paydown 723,798 723,773 0 25 0 25 0 723,798 0 0 0f....5151 [ 03/15/2017.
30256Y AA 1 [FPLENERGY MARCUS HOOK LP 144A.. .. | 07/10/2015. | Redemption  100.0000 20,194 20,194 | oo 20,194 20,194 0 0 0 0 0 20,194 0 0 (V] 791 | 07/10/2018.
30291D AB 2 [FRSLLC2013-1AA2 3.080% 04/15/43.. .| .- | 12/15/2015. | Paydown 3,420 3,420 3,420 3,420 0 0 0 0 0 3,420 0 0 0 83 | 04/15/2043.
31331F AL 5 |FED EXPRESS CORPA-2 8.060% 01/05/16...........ccocvveurcriuns .. | 01/05/2015. | Redemption  100.0000 651,037 | .......... 651,037 651,037 651,037 0 0 0 0 0 651,037 0 0 0. 26,237 |01/05/2016.
31953 AL 6 [BNSF RAILWAY COMPANY SERIESA.... .. | 11115/2015. | Redemption  100.0000 86,900 86,900 | ............. 86,900 86,900 0 0 0 0 0 86,900 0 0 0 3,854 | 10/15/2027.
31953 AM 4 [BNSF RAILWAY COMPANY SERIES B.... ..| 11/15/2015. | Redemption  100.0000 8,733 8,733 8,733 8,733 0 0 0 0 0 8,733 0 0 0 387 | 10/15/2027.
31953 AN 2 [BNSF RAILWAY COMPANY SERIES C.... .. | 11115/2015. | Redemption  100.0000 55,265 55,265 55,265 0 0 0 0 0 55,265 0 0 0 |.....2451 [ 10/15/2027.
31953 AP 7 |BNSF RAILWAY COMPANY SERIESD.... .|.. | 11/15/2015. | Redemption  100.0000 22,381 22,381 0 0 0 0 0 22,381 0 0 0 993 | 10/15/2027.
31953  AQ 5 [BNSF RAILWAY COMPANY SERIESE.........cccooviirviinriiinriinnainas .. | 11115/2015. | Redemption  100.0000 29,688 29,688 0 0 0 0 0 29,688 0 0 0 |.....1,317 [ 10/15/2027.
33761N  A* 0 [FIRST SERVICE CORPORATION SENIOR SECURED .. | 04/01/2015. | Redemption ~ 100.0000 .400,000 400,000 0 0 0 0 0 400,000 0 0 0. 10,880 | 04/01/2015.
33843B AC 1 |FLAGSHIP CREDIT AUTO TRUST 2012-1B .|.. | 12/115/2015. | Paydown .616,163 616,161 0 2 0 2 0 616,163 0 0 0f.... 10,382 | 10/16/2017.
34528Q AT 1 |FORD CREDIT FLOORPLAN MSTR TR 2010-3 C......ccccoovvrrennccs .. | 02/15/2015. | Paydown 2,000,000 2,000,000 | ........1,995938 | ........... 1,999,881 0 119 0 119 0 2,000,000 0 0 0 ..16,633 | 02/15/2017.
36157R D9 3 |GE CAPITAL MTG 1999-HE M o [ 1200172015, [ PYAOWN.........oooovievciiciecesciesessiensisniinns [ cvvisesssnsssisssiasnnies | nerinnns 139,000 | ........... 139,000 123,769 0 9,360 0 9,360 0 133,128 0 5,872 5,872 4,897 | 04/25/2029.
36185N 5V 8 |GMAC MORTGAGE CORP LOAN TRUST 2004-J6 2A.................. .. | 12/01/2015. | Paydown 567,853 567,853 | .......... 555,232 | ..o 562,918 | .cooviiiis 0 | s 4,935 0 4,935 0 567,853 0 0 0. 14,828 | 02/25/2035.
36804P AH 9 |GATX FINANCIAL CORP GMT5.7 4/15/15 .. | 04/15/2015. | Maturity. 2,000,000 .2,000,000 21,993,360 | ........... 1,999,755 0 245 0 245 0 2,000,000 0 0 0 ... 57,000 |04/15/2015.
36962G 6F 6 |GENERAL ELECTRIC CAPITAL CORP .. | 10/26/2015. | Taxable EXChaNGE..........ccovvurivriiiireineieiineisnsiieenns | cevesseeseeesesesesesenins | eoeeeens 2,245,759 .2,141,000 .2,137,896 2,138,532 0 234 0 234 0 2,138,766 01...106,993 |........ 106,993 | ....... 76,621 | 09/07/2022.
39121J  A* 1 |GREAT RIVER ENERGY 2009B .. | 07/01/2015. | Redemption  100.0000 279,070 279,070 279,070 279,070 0 0 0 0 0 279,070 0 07/01/2021.
39153V BF 0 |GREAT AMERICA LEASING REC 2012-1 C.......occovvviciiciiciicnias o | 12/15/2015. | PaYAOWN........ccoeeieniiriiriiirininisisisinsiniinies | essisssisssisesisssiesiis | e 1,000,000 | ........1,000,000 999,925 999,953 0 47 0 47 0 [ o 1,000,000 0 11/15/2018.
404119 BN 8 [HCAINC 5.000% 03/15/24 .. | 03/04/2015. | CREDIT AGRICOLE..........coooosrvinriirniieniinciiiniis [ evviieriissiiissiiisnnns | e 1,073,750 ....1,000,000 992,500 992,542 0 177 0 177 0 992,720 0 03/15/2024.
40432B  AA 7 |HSI ASSET LOAN OBLIGATION 2007-2 1A1......cocvemmreirrinerii .. | 12/01/2015. | Paydown ...75,084 ..75,084 68,327 71,515 0 656 0 656 0 72,171 0 09/25/2037.
421915 EC 9 [HCPINC 6.000% 03/01/15 .. | 03/01/2015. | Maturity. e0rr.1,250,000 | ........1,250,000 1,347,938 | ........... 1,254,088 | ......cccc....ud (N I (4,088) 0 (4,088) (U I 1,250,000 0 03/01/2015.
42217K AM 8 |HEALTH CARE REIT INC REITS oo | 05/15/2015. | MAHUMIY........oovvriiciiciiciicniesiecienecesisesesienis | e | oo 4,000,000 ....4,000,000 3,998,625 3,999,950 0 50 0 50 (V10 4,000,000 0 05/15/2015.
42710T AA 7 |HERCULES CAPITAL FUNDING TRUST 2012-1A A. . | 04/16/2015. | Paydown 248,247 248,247 248,247 248,247 0 0 0 0 0 248,247 0 0 0 2,163 | 12/16/2017.
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42770Q AA 0 |HERO FUNDING TRUST 2014-2A A .| .. | 09/20/2015. | Paydown 216,661 216,661 216,514 216,506 0 155 0 155 0 216,661 0 0 0 ...6,480 | 09/21/2040.
437076 AZ 5 |HOME DEPOT INC 2.700% 04/01/23. .. | 05/06/2015. | Jeffries & CO.........orrriirrieeriireriercineciessiseniinenies [ v | e 998,290 | ........1,000,000 998,440 998,681 0 51 0 51 0 998,732 (U I (442) 04/01/2023.
452547 PM 0 [IMPAC SECURED ASSETS CMN OWNER 2004-2 A6.. .. | 12/01/2015. | Paydown 202,818 202,818 ....199,395 200,311 0 0 0 0 0 200,311 0 2,507 08/25/2034.
45660N QF 5 |RESIDENTIAL ASSET SEC TRUST 2003-A5 A7... o | 1210172015, | PAYAOWN........oovemieniiriiiiiiiriniiniisisininsiniinies | cevissssssesssssssssisenins | i 1,492,267 1,492,267 1,472,214 0 .0 .0 ....1,492,267 0 0 06/25/2033.
458140 AM 2 [INTELCORP 2.700% 12/15/22. .. | 05/08/2015. | Susquehanna Financial Group...............cccceerueeeeeuienes [ coveserivissiiseniinenes | v 1,000,260 .1,000,000 .1,006,480 0 0 0 ...1,005,069 | ................ 0 [ (4,809) 12/15/2022.
459902 AS 1 |INTERNATIONAL GAME TECHNOLOGY. ..| 05/13/2015. | Redemption ~ 101.0000 2,000,000 .2,003,600 0 0 0 2,002,076 0. 17,924 06/15/2020.
46616M AA 8 |HENDERSON RECEIVABLES LLC 2010-3A A.. .. | 12115/2015. | Paydown . 115,150 ...114,430 114,621 0 0 0 115,150 0 0 12/15/2048.
46625H AX 8 |JP MORGAN CHASE & CO SUB NOTES.. oo | 05/01/2015. [ MAHUMY......ooorverrierierierieriiiriisrii i | cevsseesssssssseesseesies | coveeinens 125,000 | .......... 125,000 125,029 0 0 (29) 0 125,000 0 0 05/01/2015.
46639G AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2... . | 12/01/2015. | Paydown 334,437 334,437 342,079 340,326 0 0 (5,666) 0 334,659 0 (223) 03/01/2043.
46640B AC 8 |JP MORGAN MORTGAGE TRUST 2013-2 A2.. .. | 12/01/2015. | Paydown 867,714 867,714 ..878,696 | ...cccouue 875,397 | .o 0 0 (7,683) 0 867,714 0 0 . 05/25/2043.
46641C  AA 9 |JP MORGAN MORTGAGE TRUST 2014-1 1A1.... .. | 12/01/2015. | Paydown 567,867 582,152 578,721 0 0 (1,273) 0 577,448 0 (9,581) | .evenend (9,581) | ....... 12,037 | 01/25/2044.
46641C AK 7 |JP MORGAN MORTGAGE TRUST 2014-1A11 .. | 12/01/2015. | Paydown 1,402,854 | ......1,402,854 ...1,402,854 | .......... 1,402,854 0 0 0 0 0| v 1,402,854 0 0 0 29,505 |01/25/2044.
47102X AF 2 |JANUS CAPITAL GROUP  6.700% 06/15/17... .. | 08/31/2015. | Redemption  110.3231.......ccorvuicrieiiiieniieniiieniins [ e | s 1,103,231 ....1,000,000 997,410 997,907 0 534 0 534 0 998,441 0 |...104,790 |........ 104,790 | ....... 47,458 | 06/15/2017.
47715 AA 5 |JETBLUE AIRWAYS 2013-1 CLASS A EETC .. | 09/05/2015. | Redemption  100.0000 359,004 359,004 359,004 359,004 0 0 0 0 0 359,004 0 0 0 ..10,878 | 03/05/2023.
481165 AF 5 |JOY GLOBALINC 6.000% 11/15/16. .. [ 10/28/2015. [ Call  105.5250.........00crveiiririieeriieniieneieeniieens | cevisessisssissessinenes | eeeees 5,276,250 ....5,000,000 ...4,989,504 | ... 4,997,663 0 994 0 994 0| s 4,998,657 | ..o 01...277,593 |........ 277,593 | ... 285,835 | 11/15/2016.
485260 BH 5 |KANSAS GAS & ELEC 5.647% 03/29/21 .. | 03/29/2015. | Redemption  100.0000 7,420 7,420 7,420 7,420 0 0 0 0 0 7,420 0 0 0 209 | 03/29/2021.
49725V AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECURE .|.. | 12/30/2015. | Redemption  100.0000 338,487 338,487 | .......... 340,460 339,075 0 (76) 0 (76) 0 339,000 0 (513) (513) | ....... 12,137 | 03/30/2021.
500255 AP 9 |KOHLS CORPORATION 6.250% 12/15/17 | 08/17/2015. [ Call  111.8324.......ooiiiieieierieriererieriesienies | cevesseeiseeisessessieenis | conerenn 2,790,810 ....2,500,000 2478135 | . 2,492,306 | ..o 0| v 1,515 0 1,515 0 2,493,822 0[...296,988 |....... 296,988 | ..... 105,035 | 12/15/2017.
52465# AD 7 |LEGG MASON CAPITAL CORP HUNTINGTON NATL.. .. | 12/05/2015. | Redemption  100.0000 224,474 224,474 224,474 224,474 0 0 0 0 0 224,474 0 0 0 8,869 | 12/05/2020.
52520M  AE 3 |LEHMAN MTG TRUST 2005-1 2A2 .. | 12/01/2015. | Paydown 253,534 262,342 245,005 246,222 0 8176 | ........... 1,218 6,958 0 253,180 0 353 353 8,003 | 11/25/2035.
52520M AG 8 |LEHMAN MTG TRUST 2005-1 2A4... oo [ 1200172015, [ PAYAOWN.......oooreeviierriiiciiieceisesiiesesesiessissnsienns | covisssisesssssssaenees | oneriiens 480,870 ..465,434 | ..........465434 | ...l 0| o 16,303 | oo 0 [ s 16,303 0 481,738 0 (868) (868) | ....... 15,180 | 09/25/2035.
526057 AS 3 |LENNARCORP 5.600% 05/31/15... .. | 05/31/2015. | Maturity. 5,000,000 ce4,989,174 0 615 0 615 0 5,000,000 0 0 0f... 140,000 | 05/31/2015.
55265K 2X 6 [MASTR ASSET SEC TRUST 2003-11 10AT......cocvvemriiicriiiicnias .. | 12/01/2015. | Paydown 63,749 | ...........63,749 | ........... 63,988 0 15 0 15 0 63,689 0 59 59 |.......1,484 | 12/25/2018.
55265K VE 6 [MASTR ASSET SEC TRUST 2003-4 3A1 .. | 12/01/2015. | Paydown 20,233 19,955 20,110 0 93 0 93 0 20,203 0 30 30 335 | 05/25/2018.
55313U AD 1 |MMAF EQUIPMENT FINANCE LLC 2009-AA A oo [ 1211512015, [ PAYAOWN.......oooreeiiierciiicniieceisesiieseiesiiessiisniienns | cesisesisessssssssisenses | veriiees 728,671 | ... 728,671 | ..........728,534 728,656 0 15 0 15 0 728,671 0 0 0. 13,995 | 01/15/2030.
57164X AA 7 [MARRIOTT VACATION CLUB OWNR TR 2009-2A A.... .. [ 04/20/2015. [ PaYAOWN..........ooveomevireiicirisnieseseinsisniinns [ cevisssssnsssissnsasnnnes | oierinnns 188,128 | ........... 188,128 | ........... 188,126 188,128 0 1 0 1 0 188,128 0 0 0 2,713 | 07/20/2031.
57165A AA 6 |MARRIOTT VACATION CLUB OWNR TR 2012-1AA.... .. | 12/20/2015. | Paydown 237,969 237,969 237,936 237,950 0 19 0 19 0 237,969 0 0 0 3,010 | 05/20/2030.
57165A AB 4 [MARRIOTT VACATION CLUB OWNR TR 2012-1AB........ccccooeuuce .. | 12/20/2015. | Paydown 237,969 237,969 237,952 237,960 0 9 0 9 0 237,969 0 0 0f....4,198 |05/20/2030.
57643M JK 1 |MASTR ASSET SEC TRUST 2004-11 5A3.... .. | 12/01/2015. | Paydown 256,584 301,057 0 0 (1,730) 0 299,327 0. 17,444 | ......... 17444 | ....... 11,936 | 12/25/2034.
585055 BM 7 |MEDTRONIC INC 144A  3.500% 03/15/25... .. | 09/02/2015. | Tax Free Exchange ....3,976,800 | ........... 3,976,880 0 1,158 0 3,978,039 0 0 0 36,944 | 03/15/2025.
59549N AD 5 |MID-STATE TRUST 6 A4 7.790% 07/01/35. .. | 10/01/2015. | Paydown 88,319 ..83,904 85,909 0 2411 0 88,319 0 0 0 ....4,323 | 07/01/2035.
59549W AA 1 |MID STATE TRUST SERIES 11 A1 .. | 12115/2015. | Paydown 96,332 ..91,274 93,079 0 3,253 0 96,332 0 0 0 2,545 | 07/15/2038.
59560U AA 9 [MID-STATE TRUST 2004-1 A oo [ 1200172015, [ PAYOWN.......ooveveenriirriiieniieciiesiiseeiiesiiessiisniinnes | coviessssesssesesssnnens | ovensines 103,073 | ..coouve. 103,073 | oo 105,472 | oo 104,946 0 (1,874) 0 103,073 0 0 0 08/15/2037.
59560W AC 1 |MID-STATE TRUST 2010-1 M o [ 1200172015, [ PYAOWN.......oooveeiiriiiierisisesssississinns [ cvvsssssssssssssssnnens | e 155,370 | ........... 155,370 ....155,155 155,132 0 238 0 155,370 0 0 0 12/15/2045.
60040# AA 0 |MILLENNIUM PIPELINE LLC SENIOR SECURED N.........cccccuncec. .. | 12/30/2015. | Redemption  100.0000 54,406 54,406 54,406 0 0 0 54,406 0 0 0].. 06/30/2027.
626717 AD 4 |MURPHY OIL CORP 4.000% 06/01/22 .. | 04/17/2015. | Morgan Stanley & Co 699,766 694,422 0 (703) 0 693,719 0. (33,387) ] ........ (33,387) 06/01/2022.
628464 B* 9 |MYERS INDUSTRIES INC SERIES B.... .. | 06/19/2015. | Stifel Nicolaus ..4,000,000 ....4,000,000 | ........... 4,000,000 0 0 (V18 4,000,000 0 0 0 01/15/2024.
62963# AJ 0 |NRP OPERATING LLC SERIES | (No RI-16)........cccocuevriirriiirns .. | 12/01/2015. | Redemption  100.0000 384,615 384,615 384,615 0 0 0 384,615 0 0 0 12/01/2026.
638585 AN 9 |BANK OF AMERICA CORP (FORMERLY NATIONSBA. .. | 08/15/2015. | Maturity. ...75,000 89,278 76,069 0 (1,069) 0 75,000 0 0 0 08/15/2015.
638620 AD 6 |NATIONWIDE HEALTH PROPERTIES REITS, .. | 05/20/2015. | Maturity. ..3,000,000 .3,019,480 3,000,992 0 (992) 0 (992) 0 3,000,000 0 0 0 05/20/2015.
652482 BX 7 |NEWSAMERICAINC 5.650% 08/15/20. .. | 04/06/2015. | Tax Free Exchange .998,349 997,125 998,281 0 68 0 68 0 998,349 0 0 0 08/15/2020.
66416T AF 2 |NORTHEAST GENERATION CO SENIOR SECURED . | 10/15/2015. | Redemption ~ 100.0000 .106,875 ....106,875 106,875 0 0 0 0 0 106,875 0 0 0 10/15/2026.
67612W AD 0 |ODYSSEY RE HOLDINGS P/C / Reinsurance. . | 05/01/2015. | Maturity. ..1,000,000 993,570 999,708 0 292 0 292 (V1 1,000,000 0 0 0 05/01/2015.
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679574 AH 6 |OLD DOMINION ELEC FIRST MORTGAGE. .. | 12/01/2015. | Redemption  100.0000 237,508 237,508 241,340 240,225 0 (290) 0 (290) 0 239,935 0 12/01/2028.
685049 AA 6 |ORANGE LAKE TIMESHARE TRUST 2012-AA A. .|.. | 12/10/2015. | Paydown 226,738 226,738 226,725 226,730 0 8 0 8 0 226,738 0 03/10/2027.
685049 AB 4 |ORANGE LAKE TIMESHARE TRUST 2012-AA B o [ 1211072015, [ PYAOWN........ooveiiiiriiciiecissiesesssiessisssiienes [ coissssssssssssssissnens | veninnns 170,053 | .......... 170,053 | ........... 170,021 170,034 0 0 19 0 170,053 0 03/10/2027.
68619A BK 2 |ORIGIN MANUFACTURED HOUSING 2005-5 A A4.. .. | 12/01/2015. | Paydown 241,362 241,362 247,094 245,370 0 0 (4,008) 0 241,362 0 06/15/2036.
693659 AC 8 |ARIZONA PUBLIC SERVICE, .. | 06/30/2015. | Redemption ~ 100.0000 8,000 8,000 8,849 8,085 0 0 (82) 0 8,004 0 12/30/2015.
72925P AB 1 |PLUM CREEK TIMBERLANDS .| 11/15/2015. | Maturity. 2,250,000 2,250,000 2,219,270 2,246,236 0 0 3,764 0 2,250,000 0 0 0. 132,188 | 11/15/2015.
73316P CE 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-2 AF.................. .. | 12/01/2015. | Paydown 54,431 54,431 | oo 54,431 54,431 0 0 0 0 54,431 0 0 0 2,355 | 04/25/2035.
73316P DP 2 |POPULAR ABS MORTGAGE PASS-THRO 2005-3 A .. | 12/25/2015. | Paydown 0 0 0 16,526 0 49 49 | .. ..763 | 07/25/2035.
74160M BP 6 |PRIME MORTGAGE TRUST 2003-2 1A10... . | 12/01/2015. | Paydown 0 .0 0 648,108 0 0 0 ..16,478 | 10/25/2033.
74340X AL 5 |PROLOGIS TRUST FORMERLY SEC CAP IND ..| 12/02/2015. |Call ~ 110.9319 3,327,956 3,000,000 .2,996,833 2,998,631 0 0 0 2,999,105 0]...328,851 |........ 328,851 | ..... 324,698 | 07/01/2017.
74730  AJ 1 |QUAD GRAPHICS INC  8.000% 09/01/20. ..| 09/01/2015. | Redemption  100.0000 357,310 357,310 357,310 357,310 0 0 0 0 0 357,310 0 0 0 09/01/2020.
74927D AL 0 |RBSSP RESECURITIZATION TRUST 2010-4 6A1 o | 1210172015, [ PaYAOWN.........cvvurirririnienieniiesiesiesiesiesienissienins | sevissssssssssssisesiens | coveeineees 193,348 | ........... 193,348 191,333 0 6,285 | .......... 4,270 2,015 0 193,348 0 0 0 02/26/2036.
74958D AH 1 |RESIDENTIAL FUNDING MTG SEC | 2006-S10 2. .. | 12/01/2015. | Paydown 91,949 91,949 90,076 (VN 1,873 0 1,873 0 91,949 0 0 0 10/25/2021.
75952A AF 4 |RELIANT ENERGY MID-ATLANTIC PW SERIES .1 07/02/2015. | Redemption ~ 100.0000 187,126 187,126 187,474 0 (112) 0 (112) 0 187,362 0 (236) (236) 07/02/2017.
760985 7E 5 |RESIDENTIAL FDG SEC CORP 2004-RS7 Al5 .. | 12/01/2015. | Paydown 245,326 302,419 262,590 0 0 0 0 0 262,590 0| (17,264) | ........ (17,264) | ....... 14,101 | 07/25/2034.
760985 L6 6 |RESIDENTIAL FDG SEC CORP 2003-RS11 Al6B. .. | 12/01/2015. | Paydown 298,720 298,720 298,715 297,913 0 3,073 0 3,073 0 300,987 0 (2,267) (2,267) | ....... 11,520 | 12/25/2033.
76110G ZD 6 |RESIDENTIAL ACCREDIT LOANS 2002-QS6 A7. oo [ 1200172015, [ PaYAOWN.......ooociveriiicriieriireiieciessiesessiiessiins | cevesesissssisesiinenes | neeees 6,727,540 ...6,727,540 ...6,698,239 | ......... 6,686,819 0 105 0 105 0 6,686,924 (U 40,615 | ........ 40,615 | ..... 437,195 | 05/25/2031.
76110H TW 9 |RESIDENTIAL ACCREDIT LOANS INC 2004-QS7.... .. | 12/01/2015. | Paydown 147,716 143,792 145,111 0 2,605 0 2,605 0 147,716 0 0 0]....4,918 | 05/01/2034.
76111X QK 2 |RESIDENTIAL FUNDING MTG SEC | 2004-S9 1A .. | 02/01/2015. | Paydown 5,180 ..74,428 74,895 0 285 0 285 0 75,180 0 0 0 381 | 12/25/2034.
76112B  EN 6 |RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3. .. | 12/01/2015. | Paydown . .946,071 ....946,067 943,709 0 (33) 0 (33) 0 943,677 0 2,394 2,3% | ... 27,299 | 09/25/2034.
783764 AK 9 |RYLAND GROUP 5.375% 01/15/15.... oo [ 0171512015, [ MALULIY......coooreeeieceiicriieceieesiiessieseiesiieseiienies | cevisessissssssensinenss | eeeees 1,000,000 995,560 999,979 0 21 0 21 0| s 1,000,000 0 0 0. 26,875 |01/15/2015.
78392N  AC 5 |SNAAC AUTO REC TRUST 2013-1AB. ... | .. | 11/15/2015. | Paydown 2,000,000 | ........ 1,999,735 | L 1,999,940 0 60 0 60 0 2,000,000 0 0 0 ... 27,055 |07/16/2018.
78487Y AA 1 [SVO VOIMORTGAGE CORP 2010-AA A.....cocvouiiriiiciieneiis o [ 1200172015, [ PAYAOWN.......ooooeeeiiirriiiciiieciesieseissiessiissiienes [ cesiesssssssssssiisnnies | veniiens 168,368 | ........... 168,368 | ........... 168,367 168,157 0 21 0 211 0 168,368 0 0 0 3,245 | 07/20/2027.
78488B AA 0 [SVO VOIMORTGAGE CORP 2012-AA A, o [ 1200172015, [ PAYAOWN.......ooooevicvirciineiscissesssissisnsiinns [ cosssssssnsssssnsssnnnes | inrinnes 123,388 | ........... 123,388 | ........... 123,373 123,379 0 9 0 9 0 123,388 0 0 0 09/20/2029.
80281A AE 9 [SANTANDER DRIVE AUTO REC TRUST 2012-1 C.. .. | 12115/2015. | Paydown 2,336,581 2,336,581 2,336,318 2,336,543 0 39 0 39 0 2,336,581 0 0 0 11/15/2017.
80282P AE 5 [SANTANDER DRIVE AUTO REC TRUST 2011-1 C.. .. | 02/15/2015. | Paydown 336,721 336,721 ....336,685 336,719 0 1 0 1 0 336,721 0 0 0 05/16/2016.
80282V AE 2 |SANTANDER DRIVE AUTO REC TR 2012-2C cee | oo [ 1211512015, [ PYAOWN.......oooeeriiciiiciicsiieseeniiesssisssiessiiens | ceveoessssesssssssinenes | ceeeees 1,300,876 | ........1,300,876 | .......1,300,745 | ........... 1,300,855 0 21 0 21 0| v 1,300,876 0 0 0 02/15/2018.
805564 PA 3 |SAXON ASSET SECURITIES TRUST 2003-3 AF5.........cccocovvvvnnne o [ 1200172015, [ PYAOWN.........ooovviiciiccirencissessinsissinns [ covisesssnsssssesannnes | ierieaed 418,097 | .......... 418,097 | ........... 418,097 418,097 0 0 0 0 0 418,097 0 0 12/25/2033.
812404 AX 9 |SEARS ROEBUCK ACCEPTANCE .. 1 09/08/2015. | Morgan Stanley & CO.............crveruermieneineniirnsiins | eevisereinssisnessionenes | veeees 2,514,500 ....3,475,000 | ........1,668,000 | ........... 1,762,614 0 23,227 0 23,227 0| i 1,785,841 | ... 0|...728,659 10/15/2027.
81744T AB 3 |SEQUOIA MORTGAGE TRUST 2012-1 2A1.......ccooiviiinrinciii .. | 12/01/2015. | Paydown 96,037 96,037 95,949 0 47 0 47 0 95,995 0 41 01/25/2042.
81745A AB 3 |SEQUOIA MORTGAGE TRUST 2013-5 A2 .. | 12/01/2015. | Paydown 333,406 333,406 338,942 0 (5,536) 0 (5,536) 0 333,406 0 0 05/25/2043.
81783R  AA 1 [SETTLEMENT FEE FINANCE LLC 2013-1AA.. o[-+ 102572015, | PAYAOWN........ooveoeieicicciciseisinsisisinnnes | o | cereseneees 198,171 | ........... 198,171 198,171 0 0 0 0 0 198,171 0 0 01/25/2044.
822804 AA 8 |SHELLPOINT ASSET FUNDING TRUST 2013-1 Al....cccovvonrrrns .. | 12/01/2015. | Paydown 218,718 218,718 215,115 0 3,603 0 3,603 0 218,718 0 0 07/25/2043.
82651IN  AA 7 [SIERRARECEIVABLES FUNDING CO 2010-3AA... .. | 12/20/2015. | Paydown 57,879 57,879 57,877 0 2 0 2 0 57,879 0 0 11/20/2025.
82651R  AA 8 [SIERRA RECEIVABLES FUNDING CO 2011-1AA.. .. | 12/20/2015. | Paydown 87,135 87,135 | .. 87,132 0 3 0 3 0 87,135 0 0 06/20/2018.
82652A AA 4 |SIERRA RECEIVABLES FUNDING CO 2012-1A A .. | 12/20/2015. | Paydown 85,801 85,801 | .....cc..... 85,783 85,792 0 9 0 9 0 85,801 0 0 11/20/2028.
826671 AD 1 |SIGNAL SEC CORP MFD HSG 1998-2 A .. | 12/01/2015. | Paydown 202,265 202,265 202,150 201,967 0 298 0 298 0 202,265 0 0 04/15/2030.
82838U AA 7 [SILVERLEAF FINANCE LLC2012-DA......cooiiviriicniicriiieni o [ 1211512015, [ PaYAOWN.........ooveieiciiciciscissesisssisninns [ cesvsssssssssissssssnnens | coerisaes 344,519 | ... 344,519 | ... 343,582 343,887 0 631 0 631 0 344,519 0 0 03/17/2025.
82838U AB 5 |SILVERLEAF FINANCE LLC 2012-D B.. .. | 12115/2015. | Paydown .137,807 137,788 0 19 0 19 0 137,807 0 0 03/17/2025.
82838W AA 3 |SILVERLEAF FINANCE LLC 2010-BA.. .. | 04/01/2015. | Paydown . 498,658 498,098 0 559 0 559 0 498,658 0 0 05/16/2022.
82838W AB 1 |SILVERLEAF FINANCE LLC 2010-B B. .. | 04/01/2015. [ PaYAOWN.........oouriiiiiiiiiieniiesieciesiesesiessnienins | cevissiieiissisiiensiens | consiinies 124,664 124,498 0 166 0 166 0 124,664 0 0 05/16/2022.
828783 AT 7 |SIMON PROPERTY INVESTORS REIT. . [ 12/21/2015. |Call ~ 114.7851 86,089 78,384 0 (882) 0 (882) 0 77,501 0 [ 8,587 06/15/2018.
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828807 BZ 9 |SIMON PROPERTY GROUP INC .. [ 1212172015 | Call ~ 111.2379 2,224,758 | ........2,000,000 1,997,720 | ........... 1,999,090 0 240 (U I 1,999,329 | ..ot 0|...225428 ... 225428 | ... 129,646 | 05/30/2018.
82894 AS 6 |JRSIMPLOT COMPANY J R SIMPLOT COMPANY.......cccccounnene .. | 03/01/2015. | Maturity. 2,000,000 2,000,000 .2,000,000 2,000,000 0 0 0 2,000,000 0 0 0. 61,400 |03/01/2015.
84055 AA 6 [SOUTH TEXAS ELECTRIC COOP SERIES A. .. | 01/01/2015. | Redemption ~ 100.0000 176,471 ..176,471 176,471 0 0 0 176,471 0 0 0 4,774 1 01/01/2028.
84314# AB 7 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU. . | 12/15/2015. | Redemption ~ 100.0000 71,429 0 0 0 71,429 0 0 0 3,080 | 06/15/2040.
84314# AC 5 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU. .. | 12/15/2015. | Redemption  100.0000 76,923 0 0 0 76,923 0 0 0 .2,885 | 06/15/2025.
844741 AS 7 |SOUTHWEST AIR 95 A4 7.640% 01/01/18. .. | 07/01/2015. | Redemption  100.0000 0 0 (V1 [ 1,714,406 0 0 0. 113,910 | 01/01/2018.
855244 AC 3 |STARBUCKS CORP  6.250% 08/15/17... .| 07/01/2015. | Call ~ 110.9363 . ([ O (10,384) 0 5,047,718 0 |....499,097 |........ 499,097 | ..... 274,307 | 08/15/2017.
86359A X7 3 [STRUCTURED ASSET SECURITIES 2003-29 A2 .. | 12/01/2015. | Paydown 682,710 743,562 0 [ s 12,119 0 755,681 0 09/25/2033.
86359B 3A 7 [STRUCTURED ASSET SECURITIES 2005-1 5A1. .. | 12/01/2015. | Paydown 81,124 ..76,865 79,333 0 1,791 0 81,124 0 02/25/2020.
86359B E3 1 |STRUCTURED ASSET SECURITIES 2004-19XS A5 o | 1210172015, [ PaYAOWN.........coourirririninieniesiesissiesiesenisnienins | cevisesiesissiessisesins | coreeeensd 497,306 ....496,005 495,887 0 (61) 0 495,826 0 09/25/2034.
86359B J8 5 [STRUCTURED ASSET SECURITIES 2004-20 8A2... .. | 12/01/2015. | Paydown .317,660 308,416 314,461 0 3,199 0 317,660 0 11/25/2034.
86359D GT 8 [STRUCTURED ASSET SECURITIES 2005-10 5A9.. .. | 12/01/2015. | Paydown 132,385 | ... 132,385 | ... 129,567 130,285 0 2,100 0 132,385 0 12/25/2034.
86359D JT 5 [STRUCTURED ASSET SECURITIES 2005-14 2A1.. .. | 12/01/2015. | Paydown .811,590 ..785324 | . 793,954 0 [ 17,636 0 811,590 0 07/25/2035.
86365L AB 7 |STRUCTURED RECEIVABLES FINANCE 2010-B B. . | 12/15/2015. | Paydown .189,375 194,869 0 (5,494) 0 189,375 0 08/15/2036.
871829 AU 1 |SYSCO CORPORATION 3.500% 10/02/24. .| 07/14/2015.|Call ~ 101.0000 ..2,020,000 1,992,320 | ........... 1,992,482 0 347 (V1 [ 1,992,828 |............... 0 10/02/2024.
87407P AE 0 |TAL ADVANTAGE LLC 2013-2A A .. | 12/20/2015. | Paydown 250,000 250,000 249,892 249,897 0 103 0 250,000 0 11/20/2038.
87407P AJ 9 |TAL ADVANTAGE LLC 2014-1A A .. | 12/20/2015. | Paydown 250,000 250,000 254,375 254,097 0 (4,097) 0 250,000 0 02/22/2039.
88031 AB 2 | TENASKA GEORGIA PARTNERS SENIOR SECURED ..| 08/01/2015. |[Redemption ~ 100.0000...........covueruermeermierrirrirnirnns | cerrreereiiseeseesieenies | coveeireens 195,000 | ........... 195,000 204,738 201,063 0 0 (94) 0 200,969 0 02/01/2030.
88031Q AA 8 | TENASKA VIRGINA PARTNERS 144A. . | 12/30/2015. | Redemption ~ 100.0000 253,780 253,780 253,780 253,780 0 0 0 0 253,780 0 03/30/2024.
88031R  AA 6 | TENASKA ALABAMA Il PARTNERS 144A SENIOR.. .. | 12/30/2015. | Redemption  100.0000 627,336 627,336 629,900 628,588 0 0 (109) 0 628,480 0 03/30/2023.
88162F B@ 3 |TETRATECHNOLOGIES 6.560% 04/30/15. .. | 04/30/2015. | Maturity. ..1,000,000 21,000,000 | ........... 1,000,000 0 0 0 0 0| s 1,000,000 0 04/30/2015.
88641U AE 3 |TIDEWATER AUTO RECEIVABLE TRUS 2012-AA C .. | 12115/2015. | Paydown 44,939 44,946 0 3 0 3 0 44,950 0 10/15/2019.
89656C AA 1 [TRINITY RAIL LEASING LP 2010-1A A. ..o o [ 121162015, [ PaYAOWN.........oocrveeriiriiieriieneieciieneiesiensiiesiiinns [ eevinenisensssncniiennnes | sveneeersen82,161 | i 82,761 | i 82,761 82,761 0 0 0 0 0 82,761 0 10/16/2040.
90333W AC 2 |USBANKNASUBNOTES 4.800% 04/15/15. .. | 04/15/2015. | Maturity. .125,000 ....122,936 124,933 0 67 0 67 0 125,000 0 04/15/2015.
90919@ AA 7 |UNIPAC VI SENIOR SECURED NOTES .. | 12/02/2015. | Redemption  100.0000 .185,000 74,000 0 0| 10,175 | .o (10,175) 0 63,825 0...121,175 |........ 121,175 | ... 28,891 | 05/31/2020.
91155@ AA 8 |ARMY LODGING FUND SENIOR SECURED NOTES, .. | 05/23/2015. | Redemption  100.0000 2,595,862 2,595,862 0 0 0 0 0 2,595,862 0 0 0f... 570,436 | 09/23/2030.
9130177 BH 1 |UNITED TECHNOLOGIES CORP. oo [ 05/01/2015. [ MAHUFIY.......ooorveereriiicriieeiieciieesiieseiieesiiesesienies | cevisesssssssseessisenss | eeeees 1,750,000 | ........ 1,831,218 | 1,755,056 0 (5,056) 0 (5,056) 0| v 1,750,000 0 0 0. 42,656 |05/01/2015.
925524 BB 5 |VIACOMINC 6.250% 04/30/16 .. 109/29/2015. [ Call ~ 103.3359........commieiniiriiinriseniereiseniienes [ eeveisreisssisniisnnes | e 1,867,280 ....1,807,000 ...1,800,386 | ........... 1,805,843 0 635 0 635 0 [ o 1,806,477 | ..ccvvvvnnnt 0 ... 60,803 | ......... 60,803 | ..... 103,212 | 04/30/2016.
94403 AY 2 [WAWA INC SENIOR UNSECURED NOTES..........ccoooommruummrrrianns .. | 05/04/2015. | Redemption  100.0000 220,000 220,000 220,000 220,000 0 0 0 0 0 220,000 05/04/2016.
949456 AA 5 |WELKRESORTS LLC 2013-A A o [ 1211512015, [ PaYAOWN.......oooevicviiriiiirensisseississssnsiinns [ eovssssssinsssisnsssnnies | oierisa 547,621 | .......... 547,621 | .......... 547,546 547,610 0 1 0 1" 0 547,621 03/15/2029.
94978# JF 5 |ZC AVIATION 2014 CLASS A-1 .. | 12/20/2015. | Redemption  100.0000 216,250 216,250 216,250 216,250 0 0 0 0 0 216,250 09/20/2024.
94978# JH 1 |ZC AVIATION 2014 CLASS A-1 .. | 12/16/2015. | Redemption  100.0000 217,789 217,789 217,789 217,789 0 0 0 0 0 217,789 09/16/2024.
94980K AG 7 [WELLS FARGO MBS 2004-4 A7, oo [ 1200172015, [ PAYOWN......oovveenriirriiieniieceiesiisseiisssiesssisniienns | cvviessssessssesssnnnees | conensien 907,136 | ........... 907,136 | ........... 849,023 | ............. 901,755 | oo 0| s 1,519 0 1,519 0 903,274 05/25/2034.
94982W AZ 7 |WELLS FARGO MB TRST 2005-9 2A6.. .. | 12/01/2015. | Paydown .740,448 ..707,174 707,174 0 0 0 0 0 707,174 0 33,274 33,274 23,232 | 09/25/2035.
94982W BB 9 |WELLS FARGO MB TRST 2005-9 2A8. . | 12/01/2015. | Paydown 711,407 rieeen 875,614 702,772 0 497 0 703,269 0 8,138 | .o 8,138 | ....... 23,380 |10/25/2035.
94984F AV 1 |WELLS FARGO MBS 2006-11 A20. .. | 12/01/2015. | Paydown 432,281 | ..........462,390 | ........... 419,646 | .............. 442,893 | .ooviieen0 | el TTT | 021282 (19,505) 0 423,388 0 8,894 8,894 | ... 15,308 | 09/25/2036.
96032T AA 4 |WESTGATE RESORTS 2012-2A A.....coouviiiciiciiciiciicsiccnicii E | 11/01/2015. | Paydown 622,326 622,326 622,326 0 0 622,326 0 0 0. 11,794 | 01/20/2025.
961548 AQ 7 |WESTVACO CORP DEBENTURES .. | 03/15/2015. | Redemption  100.0000 8,000 8,979 8,566 (16) 0 8,551 0 (551) (551) 306 | 03/15/2027.
96328U AL 0 |WHEELS SPVLLC2012-1B oo [ 07/20/2015. [ PAYAOWN.......ooveeverriercriieniieiieesiisesiisssiissiissssiens | cevssessssssssessinenes | eeeees 1,500,000 . 1,499,535 | .......... 1,499,671 329 0| v 1,500,000 0 0 0. 20,125 |03/20/2021.
96328U AM 8 |WHEELS SPVLLC2012-1C .. | 07/20/2015. | Paydown 3,965,000 .3,965,000 .3,964,949 3,964,960 40 0 3,965,000 0 0 0 ... 65,224 | 03/20/2021.
970648 AB 7 |WILLIS GROUP 5.625% 07/15/15 .. | 07/15/2015. | Maturity. 2,000,000 2,000,000 2,000,883 (883) 0 2,000,000 0 0 0. 112,500 | 07/15/2015.
97652P  AA 9 |WINWATER MORTGAGE LOAN TRUST 2014-1 A1. . | 12/01/2015. | Paydown 523,626 523,626 ...540,634 ..(12,794) 0 527,839 0 06/27/2044.
30217V AC 1 |EXPRESSPIPELINE LP LP 144A. 12/31/2015. |Redemption  100.0000...........cooomrvvmmmieiemeiieriiinnnis | o | coveeeinan 387,600 387,600 387,600 387,600 0 0 387,600 0 12/31/2017.
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707886 B# 3 |PENN WEST PETROLEUM LTD. 12/12/2015. | Redemption  100.0000 636,218 636,218 636,218 636,218 0 3 0 3 0 636,221 0 (3) (3)] o 45,894 | 05/29/2018.
707886 B@ 5 |PENN WEST PETROLEUM LTD. 12/12/2015. | Redemption ~ 100.0000..........cccoeevmeriverivmrivmniieniienins [ e | e 175,045 | ........175,045 | ......... 175,045 175,045 0 0 0 0 0 175,045 0 0 0. 12,301 | 05/29/2016.
87425E  AG 8 |TALISMAN ENERGY INC 5.125% 05/15/15. 05/15/2015. | MBIUILY........ooooerieiriiicriceicesi s | essssiessssssssnsssnns | v 1,000,000 11,014,430 1,001,083 | oo (N I (1,063) 0 (1,063) 0 ....1,000,000 0 0 0 ... 25,625 |05/15/2015.
895945 B@ 1 |TRICAN WELL SERVICE LTD SERIES G..... 10/28/2015. | Tax Free Exchange. ........4,000,000 .4,000,000 ....4,000,000 0 0 0 0 0 0 0 0. 236,000 | 04/28/2021.
02364W AH 8 |AMERICA MOVIL SA DE CV GUAR RADIOMOVIL D 01/15/2015. | MAIUFIY........ovoeerieriicriecierieceieciseesiseiinns | eesssiesssssssissaiinns | v 4,000,000 3,973,913 3,999,878 0 122 0 122 (U I 0 0 0f... 115,000 | 01/15/2015.
05252A  AM 3 [AUST & NZ BANKING GROUP 144A.... 01/13/2015. | MBIUTY.........vvorrieireiriecceciesisssssssinsisns | onsssisssssssssnsssens | sivnees 1,000,000 11,044,180 0 (350) 0 (350) (V1 [ 1,000,000 0 0 0. 18,500 | 01/13/2015.
05257H AF 8 [JEMENALTD 144A 5.300% 09/25/15. 09/25/2015. | MIUILY.......covoevrierriiicriieceiesieseiesieseiiesiiessiinns | eeessiessssssssesssnes | svenees 8,875,000 .8,855475 | .........8,873,434 | ................ (/N 1,566 0 1,566 0 8,875,000 0 0 0 ... 470,375 | 09/25/2015.
146230 AD 9 |CARTER HOLT HARVEY LTD DEBENTURES 04/15/2015. | Maturity. 2,875,000 | ........2,875,000 | ........3,451,811 | .......... 2894514 | i 0| (19,514) | oo (V1N I (19,514) 0 2,875,000 0 0 0. 120,391 | 04/15/2015.
227170 AD 9 |CRONOS CONTAINERS PROGRAM LTD 2012-2A A 02/18/2015. | Paydown 775,000 774,743 0 257 0 257 0 775,000 0 0 0 4,895 |09/18/2027.
377372 AH 0 |GLAXOSMITHKLINE CAPITAL INC 05/29/2015. | Jeffries & Co. . .995,600 991,518 0 386 0 386 0 991,904 0 3,696 3,696 | .......19,833 | 03/18/2023.
377373 AD 7 |GLAXOSMITHKLINE CAPITAL 06/24/2015. | US BANCOTD.......occvveuriirriiiriineiiesiisesissiissssesiisas | cossssssssssssssssssanss | svenees 2,968,560 ....2,985,530 2,988,963 0 668 0 668 0 2,989,631 0 ... (21,071)| ..oec (21,071)] ....... 54,863 | 05/08/2022.
37952U AD 5 |SEACO CONTAINER 2014-1A AT ..cooiiiiiniinrinrisnississiesineens F | 12/17/2015. | Paydown 600,000 600,440 600,424 0 (25) 0 (25) 0 600,399 0 (399) (399)] ... 10,367 | 07/17/2029.
48268E AB 1 |KT CORP 144A 4.875% 07/15/15. R| 07/15/2015. | Maturity . ....490,430 499,353 0 647 0 647 0 500,000 0 0 0 ... 24,375 | 07/15/2015.
59146Q A# 0 |METCASH TRADING LIMITED SERIES C.... .|F|07/09/2015. | Redemption  100.0000.........ccccvuuermemmmemminminminninns | eeereeerseesseesenieenis | vovevenn 2,000,000 | .......2,000,000 .2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0. 140,566 | 09/11/2023.
59934# AA 1 |MILESTONE AVIATION HOLDCO NO 8 SERIES A-. F | 02/17/2015. | Redemption ~ 100.0000 2,000,000 2,000,000 .2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0. 217,934 | 12/19/2020.
59934# AD 5 |MILESTONE AVIATION HOLDCO NO 8 SERIES A-. F | 02/17/2015. | Redemption ~ 100.0000 3,000,000 3,000,000 .3,000,000 3,000,000 0 0 0 0 0 3,000,000 0 0 0. 912,262 | 12/19/2023.
65535H AA 7 |NOMURA HOLDINGS INC  5.000% 03/04/15. o | F | 03/04/2015. | MALUTRY.........oooorieerieeriiicriiereiesieseieciessiiesiiinns | eesssisesiisssissseinns | v 1,000,000 | ........1,000,000 21,008,130 | ........... 1,000,309 0 (309) 0 (309) (U I 1,000,000 0 0 0 25,000 |03/04/2015.
68210 AC 7 |OMEGA LEASING LLC GUARANTOR ROLLS ROYCE. .|R| 10/12/2015. | Redemption  100.0000 31,909 31,909 31,909 31,909 0 0 0 0 0 31,909 0 0 0]......1,193 | 07/12/2016.
73931@ AE 9 |POWERCORAUSTRALIALLC SERIES C .| F | 06/03/2015. | Tax Free Exchange. .......5,000,000 .5,000,000 5,000,000 0 0 0 0 0 5,000,000 0 0 0. 111,750 | 06/03/2020.
789547 AD 8 |WESTPAC BANKING CORP 144A. ceee | RU10/01/2015, [ MAEUIIY......ooooceeceseisessissninies [ eeveississsesississnnes | e 8,000,000 7,983,120 | ........... 7,998,542 | oo (VN I 1,392 0 1,392 0 [ oo 7,999,933 0 67 67 | ... 424,000 | 10/15/2015.
83363R AA 5 [SOCIEDAD CONC AUTOPISTA CENTRA 144A SENIL................... R| 12/15/2015. | Redemption ~ 100.0000............covuemmuumemieremiienniiinns | eoeerisensissenisnniis | cereieeees 117,500 ...117,500 117,500 0 0 0 0 0 117,500 0 0 0 |.....5484 |12/15/2026.
87927V AQ 1 [TELECOM ITALIA CAPITAL F | 10/01/2015. | Maturity 5,000,000 | ... e 4,547,150 | 4,952,609 | ...occovvvinnn (VN I 47,391 | 0 [ 47,391 0 5,000,000 0 0 0f... 262,500 | 10/01/2015.
879403 AS 2 |TELEFONOS DE MEXICO SA F | 01/27/2015. | MAIUILY.......ooovorieeiiecriiiceieriiceiesiissiieseissiiens | ovesisesssissssssssienes | eveeees 3,000,000 | ........3,000,000 ....2,975,527 2,999,769 0 231 0 231 0 3,000,000 0 0 0. 82,500 |01/27/2015.
88166 AA 1 |TEVA PHARMACEUTICAL INDUSTRIES F | 02/27/2015. | Redemption  106.2850 .1,752,640 .1,649,000 21,670,001 | ........... 1,664,767 0 (322) 0 (322) (U I 1,664,445 | ............. 0 11/10/2021.
88314R  AA 4 |TEXTAINER MARINE CONTAINERS 2013-1A R| 12/20/2015. | Paydown 100,000 | ...........100,000 99,552 0 448 0 448 0 100,000 0 0 0 09/20/2038.
88314R  AC 0 [TEXTAINER MARINE CONTAINERS 2014-1AA... F | 12/20/2015. | Paydown 250,000 250,000 249,915 249,916 0 84 0 84 0 250,000 0 0 0 10/20/2039.
89675* AN 7 |TRITON CONTAINER INVEST LLC SERIES A-1.. .| F | 04/30/2015. | Redemption ~ 100.0000...........cooeurmmeermememieriniinnnies | coeriieenisenissesiinnns | ceveeeeead 428,571 | ........... 428,571 | .......... 428,571 428,571 0 0 0 0 0 428,571 0 0 0 04/30/2020.
92848E AA 0 [VITALITYREIILTD 4.293% 01/07/15.........oovvvvirrrrcicriis F | 01/07/2015. | Maturity 2,000,000 | ........2,000,000 ....2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0 01/07/2015.
G3157# AB 0 |EUROPEAN METAL RECYCLING LMTD .|F | 12/17/2015. | Redemption  100.0000 90,909 90,909 90,909 90,909 0 0 0 0 0 90,909 0 0 0 . 12/17/2022.
G4939@ AA 7 |IRISHFOOD PROCESSORS SENIOR GUARANTEED .| F [ 12/22/2015. |Redemption  100.0000............ccomrevmmvmmmiernniinniins [ erviimriisneiinsiiinnnes | v 1,142,857 | .......1,142,857 1,134,183 | ... 1,141,244 | ..ol (VN I 1,613 0 1,613 0 [ oo 1,142,857 0 0 0 |....68,457 [12/22/2015.
G4939@ AB 5 |IRISHFOOD PROCESSORS SENIOR GUARANTEED .| F | 12/22/2015. | Maturity. 2,000,000 2,000,000 .2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0. 122,400 | 12/22/2015.
G7572L AB 5 |RISE 2014-1 A ASSET BACKED SECURED TERM .| F | 12/15/2015. | Redemption ~ 100.0000...........cooorrvmemruemmmiinniiinnis | corveinriiseniiissiiinns | coveeniens 189,474 | .......... 189,474 | .........193,500 193,160 0 (268) 0 (268) 0 192,892 0. (3,418)] .......... (3,418)] .........4,945 | 02/15/2021.
H4777*  AA 3 | SBM DEEP PANUKE SA SNR SEC NOTES.........coccoomurrimmririrannens F | 12/15/2015. | Redemption ~ 100.0000............crvuemruememierrnioeniiinns | coveresersieseniseneins | cereverenes 380,000 | ........... 380,000 | ........... 380,000 380,000 0 0 0 0 0 380,000 0 0 0. 10,033 | 12/15/2021.
N3386# AG 4 [FUGRON.V.SERIESC 4.880% 08/17/23.. .. | F | 08/17/2015. | Tax Free EXChange.........ccc.cooevvvmrieineiinniinniinniiinns | conviesssiississsssiinns | v 1,000,000 .1,000,000 .1,000,000 ....1,000,000 0 0 0 0 0 ....1,000,000 0 0 0 ... 48,800 |08/17/2023.
N8783# AD 9 |TRAFIGURA BEHEER BV SERIES A . [F 1 09/29/2015. | Tax Free EXChaNGE...........coveereerierieieineisiieeiseisnes | eoveriseiesinseisssinnnes | cvieees 1,000,000 | ........1,000,000 .1,000,000 ....1,000,000 0 0 0 0 0 ....1,000,000 0 0 0. 29,000 |04/07/2016.
N8783# AE 7 |TRAFIGURA BEHEER BV SERIESB.... F | 09/29/2015. | Tax Free EXChange..........ccccoourvuiieiinriiineiiniinsiinns | ovsveissiisssiissiinns | cvves 2,000,000 | ........2,000,000 .2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0 ... 65,000 |04/07/2018.
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO.. F | 12/31/2015. | Redemption _ 100.0000 60,000 60,000 ;| 60,000 0 0 0 0 0 60,000 0 0 0 2,625 | 11/30/2033.
3899999. Total - Bonds - Industrial and MISCEIANEOUS.............c.uuuiieiii s i | i 260,994,038 |..... 260,432,821 |..... 57,679,677 | ....... 257,963,948 | .......cc.c.....d 0. 213,933 |........ 436,392 | ......... (222,459) | ............... 0] .......257,741,495 0 [ ..3,252,535 3,252,535 | 11,566,399 XXX
Bonds - Hybrid Securities
05565A AA 1 [BNP PARIBAS 144A  1.964% 06/29/15..........ccooovmrvvvrrierirrannens F|06/29/2015. | Call  100.0000...........ccommrerriicriieeiiinreiieniiesiiins | ovssesssisissssissiinns | v 4,900,000 | ........4,900,000 | ........4,654,069 | ..........4,883,430 | .......ccccec..0 | c00ieie0 16,570 | 0 | 16,570 | .oovvoennc 0 0 0 0f... 127,057 | 06/29/2015.
456837 AC 7 |ING GROEP NV FLOATING PERPETUAL DEBT.. F | 12/08/2015. | Call  100.0000.........ccosmumiiriiiiiiciicnicsienieniieniens | eoeviesissisninsinnes | e 4,000,000 4,038,600 (4,662) 0 0 0 0. 231,000 | 12/08/2049.
65557A  AB 3 [NORDEA BANK AB 144A 1.866% 04/20/15. F | 04/20/2015. | Maturity ........4,900,000 4,713,408 7,823 0 0 0 0]... 132,888 | 04/20/2015.
4899999. Total - BONdS - HDIA SECUNHIES.......cuuiiuiiiiii st bbb | cnnians 13,800,000 |.... ....13,406,077 . 13,780,269 | .0 [ 19731 | 0 | 19,731 | 0 0 0 0 ... 490,945 XXX
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Annual Statement for the year 2015 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 17 20 21
1 12 13 14 15
Current Year's Bond Interest /
Unrealized Other-Than- Total Foreign Foreign Stock

Prior Year Valuation Current Year's Temporary Total Change in Exchange Exchange Dividends Stated

Disposal Number of Shares of Book/Adjusted Increase (Amortization) / |  Impairment BJ/ACV. Change in Gain (Loss) on Received Contractual

CUSIP Identification Description Date Name of Purchaser Stock Par Value Actual Cost Carrying Value (Decrease) Accretion Recognizt (11+12-13) B/A.C.V. Disposal During Year | Maturity Date
8399997. Total - Bonds - Part 4 293,380,854 292,819,637 |.....289,864,243 | ....... 290,542,908 | .................. 0 [ 36,784 |........ 436,392 | ......... (399,608) | ......ccoveeuc 0 12,658,007 XXX
8399998. Total - Bonds - Summary Item from Part 5 12,427,925 |....... 12,436,738 |....... 12,369,438 0 0 (20,486) 0 (20,486) 0 .0]..78973 | ... 78973 | ..... 112,800 XXX
8399999. Total - Bonds 305,808,779 305,256,375 |..... 302,233,681 | ....... 290,542,908 | ...........c...... 0. 16,298 |........ 436,392 | ......... (420,094) | ................ 0]....302,492,251 |......ccc..... 0 12,770,807 XXX

Preferred Stocks - Industrial and Mi

02005N 60 5 [ALLY FINANCIAL INC 144A . | 12/14/2015. | Redemption  1000.0000 8.000 8,000 0.00 8,000 7,997 3 0 0 3 0 XXX
064058 9 |BANK OF NEW YORK MELLON PFD 5.20%........ccccccsiuuniiiniiincninns . | 10/06/2015. | Various. ........10,000.000 1,758,180 | ..ooovvvreeene 0.00 .1,750,000 0 0 0 0 0 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 1,766,180 XXX .1,758,000 3 0 0 3 0 XXX
8999997. Total - Preferred Stocks - Part 4. 1,766,180 XXX .1,758,000 3 0 0 3 0 XXX
8999999. Total - Preferred Stocks. ..1,766,180 XXX .1,758,000 3 0 0 3 0 XXX
9899999. Total - Preferred and Common Stocks 1,766,180 XXX «rr.1,758,000 | ...........1,757,997 3 0 0 3 0 ..0].....8,180 | ......8,180 | ... XXX
9999999. Total - Bonds, Preferred and Common Stocks. 307,574,959 XXX ] 303,991,681 | ...... 292,300,905 | ...cooveniinnns 3| 16,298 |........ 436,392 |......... (420,091) | ... 0]....304,250,251 |......cc.c.... 0 12,813,471 XXX




Annual Statement for the year 2015 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART §

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

Sl

2 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 20 21
12 13 14 15 16
Current
Year's Other-
Unrealized Than- Total Foreign| ~ Foreign Interest and Paid for
Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Changein | Exchange Exchange | Realized Gain Dividends Accrued
Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJ/ACV. Changein | Gain (Loss) (Loss) on Received | Interest and
CUSIP Identification Description Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) BJAC.V. [ onDisposal Disposal During Year | Dividends
Bonds - U.S. States, T and F
644690 WP 2 |NEW HAMPSHIRE HOUSING  3.855% 07/01/30. .| 01/16/2015 12/01/2015 | Redemption  100.0000..........ccccrrvvemrrs | worrrreniane 195,000 | ..coocveeee 195,000 | ..ccvvuene 195,000 195,000 0 0 0 0 0 0 5,652 0
92812U Q4 3 [VIRGINIA HOUSING DEV AUTH 2014-A A. 11/21/2014 12/01/2015 | Paydown. 671,138 671,138 671,138 671,138 0 0 0 0 0 0 12,310 | ......... 652
1799999. Total - Bonds - U.S. States, Territories & Possession: 866,138 866,138 866,138 866,138 0 0 0 0 0 0 17,962 | ......... 652
Bonds - U.S. Special Revenue and Special A
36230T B2 7 |GN 758157 4.550% 05/15/38. | . ‘ 01/12/2015| KGS - Alpha Capital..........ccccocrrrinrieas 12/01/2015 [ Paydown..........ccoocieniiniiniicnisiinninsinns | onninniaas 132,520 | .....ccoo.c. 147,429 | ..coccoo.. 132,520 | .ccovcnenee 132,520 | o0 | e (14,909) | ..ooovverienne. (V)] (14,909) 0 0 0 0 3,035 | ... 234
3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAl ASSESSMENES. ... ... euuiieireeisessiisissiiiis  ottssiss et sessessessessessessasssessesessessessessesssesseees et eeseesens st e s s see st ensens ettt s s sensensensans st s essensansansanss | sessessnsas 132,520 | ............ 147429 | ........... 132,520 | .oooevneeen 132,520 | o0 | e (14,909) | oo 0 | (14,909) 0 0 0 0 3,035 | ......... 234
Bonds - Industrial and Mi:
023770 AA 8 |AMERICAN AIRLINE 15-1 B PTT 2015-1 A... .. | 03/02/2015 11/01/2015 | Redemption  100.0000. 40,438 40,438 40,438 40,438 0 0 0 0 0 853 0
023770 AB 6 |AMERICAN AIRLINE 15-1 B PTT 2015-1B... .|.. | 03/02/2015 11/01/2015 | Redemption  100.0000. 40,923 40,923 40,923 40,923 0 0 0 0 0 946 0
02666A AA 6 [AMERICAN HOMES 4 RENT 2015-SFRT A.....ccccoovvvvvnriiiriiicnns .. | 02/26/2015 | Goldman Sachs & Co...................... 12/01/2015 | Paydown. 35,898 35,807 35,898 35,898 1 0 0 0 0 553 0
15089Q AD 6 |CELANESE US HOLDINGS LLC . | 09/24/2015 | Bank of AMerica...........ccccvuvvevveiieniinins 10/30/2015 | Bank of AMEiCa..........ocrvuereerirrirrireiin | o 1,000,000 | ............ 952,500 | ......... 1,002,500 953,045 545 0 0 (VI 49,455 | .......49,455 | ... 6,231 |....... 1,799
17323T AC 4 |CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A. 06/09/2015 12/25/2015 | Paydown. 337,938 345,523 337,938 344,385 | ...ccooveeernan0 [ (1,139) 0 (1,139) 0 0 (6,446) | ..........(6,446) | ......... 4795 |....... 1,596
22970  AA 8 |BGS BNSF Series 2015-1 CTL PT.....covvvivireirerenrerrenreniens .. | 03/12/2015 | Bostonia Global Securities............... 12/15/2015 | Redemption  100.0000. 59,710 59,710 59,710 59,710 0 0 0 0 (1] ISR 0 I I 1,053 | oo 0
235851 AQ 5 |DANAHER CORP 3.350% 09/15/25. ..| 09/10/2015 09/11/2015 | Barclays Capital InC..........c..cocvueervicverians | covees 1,000,000 | ............ 998,570 | ......... 1,001,840 998,570 0 0 0 0 3,270 93 0
29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2 A........ccovvinriiirniiiniie .. | 11/02/2015 | Wells Fargo Securities..................... 12/01/2015 | Paydown. 9,031 8,896 9,031 9,031 135 0 0 0 0 23 3
33767C AD 9 [FIRSTKEY MORTGAGE TRUST 2015-1 A3........ccocoommriircriinnnians .. | 03/02/2015 | Barclays Capital Inc. 12/01/2015 | PaYdOWN............vveeiiicrierciiieniiseniiennins [ e 453,774 | ............ 462,566 | ............ 453,774 | .......ecc 457,582 | ..ocvvcvreenn0 | (4,984) 0 (4,984) 0 0| e (3,808) | ..........(3,808) | ......... 7,037 | oo 176
36164N FG 5 |GE CAPITAL INTL FUNDING 10/26/2015 | Taxable Exchange... 10/26/2015 | Direct 759 759 759 759 0 0 0 0 0 0 0
37045X AW 6 |GENERAL MOTORS FINL CO 04/07/2015 | Deutsche Bank Securities. 04/08/2015 [ Clti.....vvvvvverieieriiriiieciieeeiiscsiiessiiecns | ceveeens 1,000,000 | ............ 998,030 | ......... 1,002,650 998,032 2 0 0
427717 AA 3 |HERO FUNDING TRUST 2015-3A A..... .| .. | 11/18/2015 | Morgan Stanley & Co.. 12/20/2015 | Paydown. 42,583 42,580 42,583 42,580 0 0 0
53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 .. | 04/24/2015 | Deutsche Bank Securities. 10/29/2015 | Redemption  100.0000. 96,191 96,191 96,191 96,191 0 0 0
580645 AG 4 |MCGRAW HILL COS INC 144A. .. | 05/20/2015 [ J P Morgan & Co.........cccccovmrivinrivnniiinns 12/14/2015 | Tax Free Exchange............ccocveemrvecvnricns | covveeeae 1,000,000 992,540 992,896 992,896 356 0 0
67400A AC 6 |OAKS MORTGAGE TRUST 2015-2 A3.........ovvvimiriinniincriineniens .. | 11/05/2015 12/25/2015 | Paydown. 35,062 35,133 35,062 35,062 (71) 0 0
68389X BC 8 [ORACLE CORP 2.950% 05/15/25, .. | 04/28/2015 [ J P Morgan & Co.........cccocorurvvnnriiinniiis 04/29/2015 | Wells Fargo Securities...............cccooeveruees | coveeen 1,000,000 995,430 994,490 995,430 0 0 0
81618T AC 4 |SELECT INCOME REIT 4.500% 02/01/25.. .. | 01/29/2015 02/27/2015{U B S. .1,500,000 1,469,850 | ......... 1,500,780 .1,469,918 68 0 0
846502 AA 0 |SPARC EM SPC LEGAL STLMNT HLDG 2015-1A A. .. | 05/08/2015 11/01/2015 | Paydown, ceeennn. 160,688 | ... 160,688 160,688 160,688 0 0 0
907818 ED 6 |UNION PACIFIC CORP  3.250% 08/15/25 .. | 06/16/2015 .| 06/18/2015 | Morgan Stanley & Co.........c..oucveeerrvicmerees | coveeens 1,000,000 993,780 993,530 993,784 4 0 0
983130 AV 7 |WYNN LAS VEGAS LLC/CORP 144A. .. | 02/11/2015 | Deutsche Bank Securities. 04/29/2015 | Deutsche Bank Securities..............ccccccoee | voveuenee 1,000,000 | ......... 1,000,000 | ......... 1,002,500 | ........... 1,000,000 0 0 0
G0620B AB 4 |ATLAS 2014-1A 4.875% 12/15/39 . | 02/18/2015 | Goldman Sachs & Co.. .| 12/15/2015 | Redemption ~ 100.0000. ....156,300 156,300 156,300 0 0 0
895945 D# 7 |TRICAN WELL SERVICE LTD SERIES G. 10/28/2015 11/19/2015 | Redemption  100.0000. 1,027,128 ,027,128 .1,027,128 11,027,255 127 0 0
26971H AC 6 |EAGLELTD 2014-1AB  5.290% 12/15/39... 01/05/2015 12/15/2015 | Paydown. ...125,000 | ... 125,000 125,000 (781) 0 0
N3386# AP 4 [FUGRON.V.SERIESC 5.880% 08/17/23........ccccccesvvuvsriinnnee. 08/17/2015 | Tax Free Exchange.................................. | 12/17/2015 | Redemption  100.0000 316,658 316,658 316,658 316,817 160 0 0
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ... bbb | aniias 11,438,079 | ....... 11,355,871 | ....... 11,429,267 | .........11,350,294 (5,577) 0 (5,577) 0
8399998. TO8AL = BONGS. ..o eELE LR | s 12,436,738 | ....... 12,369,438 | ....... 12,427,925 .....12,348,952 .(20,486) 0 (20,486) 0
9999999. Total - Bonds, Preferred and COMMON SEOCKS................cuuiuuiiuiiriiiriiiieeiiieiieeiieeiieeiieeiis eetoeetesiesssee e eeeseesseeeseeeseeeseeeseetseesseees et s s b s s bbb e b s eeE e b st R s LR b L e 4L bbb bbb bbbttt e et et et esbesiesiesseeiesinnes | cevenes 12,369,438 | ....... 12,427,925 ..12,348,952 .(20,486) 0 (20,486) 0
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Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

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



Annual Statement for the year 2015 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code | Market Indicator Fair Value Carrying Value Date

Common Stocks - Money Market Mutual Funds

9AMMF1 _0A 7 |MOUNT VERNON SECURITIES LENDING PRIME PORTFOLIO U 65,582,865 65,582,865

7499999.  Total - Common Stocks - Money Market Mutual Funds. 65,582,865 | ..o 65,582,865 XXX

7599999.  Total - Common Stock 65,582,865 65,582,865 XXX

7699999.  Total - Preferred and Common Stock. 65.582.865 65.582 865 XXX

9999999.  Totals..... 65,582,865 | ....ovoiriinriin 65,582,865 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....65,582,865 Book/Adjusted Carrying Value $.....65,582,865

2. Average balance for the year: ~ Fair Value $.....83,164,835  Book/Adjusted Carrying Value $.....83,164,835

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....65,582,865 NAIC 2: § ONAIC3: § 0 NAIC4: § 0NAIC5: § 0 NAICE: $ 0
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Annual Statement for the year 2015 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code | Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2015 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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 D
US Bank NA Cincinnati, OH.........ccooouriiriicierecereeee s [ snvenns [ ceneead 0.000 0 0 (11,865,113) | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 (11,865,113) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (11,865,113) | XXX
0599999. Total Cash XXX XXX 0 0 (11,865,113) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. (20,594,273) | 4. April (9,110,263) | 7. July. (10,658,513) | 10. October. (1,924,698)

2. February. (8,100,117) | 5. May. (12,434,043) | 8. August. (4,439,013) | 11. November (3,167,026)

3. March (9,235,219) | 6. June (7,851,142) | 9. September. (5,362,476) | 12. December (11,865,113)
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Annual Statement for the year 2015 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2015 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama AL 0 0 0 0
2. Alaska AK 0 0 0 0
3. Arizona AZ 0 0 0 0
4, ATKaNSas..........cccoorerieiieiieiennn AR |..... ST.. | State regulatory requirement. 200,558 263,782 0 0
5. California CA 0 0 0 0
6. Colorado CO 0 0 0 0
7. Connecticut. CT 0 0 0 0
8. Delaware DE 0 0 0 0
9. District of Columbia DC 0 0 0 0
10.  Florida. FL 0 0 0 0
11, GEOIGiA.....cviveireriireerieeieeieieian GA|... ST.. | State regulatory requirement 60,167 79,135 0 0
12.  Hawaii HI 0 0 0 0
13.  Idaho ID 0 0 0 0
14, lllinoi IL 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas KS 0 0 0 0
18.  Kentucky. KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20.  Maine ME 0 0 0 0
21. Maryland MD 0 0 0 0
22, Massachusetts............cccoeoennes MA|..... ST.. | State regulatory requirement. 100,279 131,891 0 0
23.  Michigan MI 0 0 0 0
24.  Minnesota MN 0 0 0 0
25.  Mississippi MS 0 0 0 0
26.  Missouri MO 0 0 0 0
27.  Montana MT 0 0 0 0
28.  Nebraska NE 0 0 0 0
29.  Nevada NV 0 0 0 0
30.  New Hampshire. NH 0 0 0 0
31.  New Jersey. NJ 0 0 0 0
32, New MEXICO........oovvrrerrirrirnnns NM | ......B.... | State regulatory requirement 124,154 123,409 0 0
33.  New York NY 0 0 0 0
34.  North Carolina.........ccccoevrienne. NC|...... ST.. | State regulatory requirement 401,115 527,564 0 0
35.  North Dakota ND 0 0 0 0
36, ORI0..cecceeed OH|...... ST.. | State regulatory requirement 1,620,745 2,114,476 0 0
37.  Oklahoma OK 0 0 0 0
38.  Oregon OR 0 0 0 0
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41, South Carolina...........ccceeweevenee SC|...... ST.. | State regulatory requirement 175,488 230,809 0 0
42.  South Dakota SD 0 0 0 0
43.  Tennessee. N 0 0 0 0
44.  Texas X 0 0 0 0
45.  Utah ut 0 0 0 0
46.  Vermont VT 0 0 0 0
47, Virginia....c.ceveeereeereeieeieienns VA|...... ST.. | State regulatory requirement 250,697 329,728 0 0
48.  Washington WA 0 0 0 0
49.  West Virginia. wv 0 0 0 0
50.  Wisconsin Wi 0 0 0 0
51.  Wyoming WY 0 0 0 0
52.  American Samoa AS 0 0 0 0
53.  Guam 0 0 0 0
54.  Puerto Rico... . | State regulatory requirement. 299,648 301,547 0 0
55.  US Virgin Islands Vi 0 0 0 0
56.  Northern Mariana Islands. MP 0 0 0 0
57. Canada CAN 0 0 0 0
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 3,232,851 4,102,341 0 0
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe)........ccovverrcrcrcrias XXX XXX 0 0 0 0
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