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ANNUAL STATEMENT FOR THE YEAR 2015 or THE Paramount Health Care

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury securities
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies
1.22  Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding
mortgage-backed securities)
Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations
1.43  Revenue and assessment obligations
1.44  Industrial development and similar obligations
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

CMOs and REMICs:

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

1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies shown in Line 1.521

1523 Allother ...

Other debt and other fixed income securities (excluding short term):

1.52

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) ...
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................
2.3 Affiliated securities ...
Equity interests:
3.1 Investmentsinmutual funds ...
3.2 Preferred stocks:
321 Affiliated ...
322 Unaffiliated .................coo
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............ccoooiiiiiii
46  Mezzaninerealestateloans ......................cco
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract 10aNS ...
DerivatiVes ..o
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested @ssets ...............coooiiiiiii
TOTAL Invested @SSetS ........iueiiiiiiei e

12,448,190

.. 2,023,670

938,084
.. 9,636,468

12,448,190

2,023,670

938,084
9,636,468

...0.357

Gross
Investment Holdings
1 2
Amount Percentage
..... 12,448,190 (.......... 16.962
......... 850,055 (............ 1.158
......... 276,175]............0.376
....... 2,023,670 (............2.757
......... 938,084 |............1.278
....... 9,636,468 |.......... 13.131
....... 1,788,852 |............ 2437
....... 7,679,155(.......... 10.464
......... 262,2121............0.357
......... 224,718 1............0.306
..... 19,072,174 |.......... 25.988
....... 1,352,521 ............ 1.843
....... 5,692,711 |............ 1.757
..... 14,430,175 (.......... 19.662
.......... 48,006 ............0.065
..... (3,333,543) |.......... (4.542)
..... 73,389,623 |......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2015 or THE Paramount Health Care

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ...~ =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines O minus 10) ...........................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ «m @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/reg I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |

S102




ANNUAL STATEMENT FOR THE YEAR 2015 or THE Paramount Health Care

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oooo | 276,857
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ..............................|........... 22691 |............. 22,691
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS, Part 3, Column 9 ... e
6.  TOTAL gain (loss) ondisposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 ....................................| | 19,690
8. Deduct amortization of premium and depreciation ............................oo
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10 279,858
12.  Deduct total nonadmitted amounts ...............ooooi i 279,858
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 83,331,306
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 37,098,618
3. Accrual of Discount ... 18,226
4, Unrealized valuation increase (decrease):

41 Part1, Column 12 o 3,668

4.2 Part2,Section 1, Column 15 ... .

4.3  Part2, Section 2, Column 13 ... . (433)

44 Partd, Column 11 e | (1,862,398)........ (1,859,162)
5. TOTAL gain (loss) on disposals, Part4, Column19 ... | 1,388,013
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 42,553,817
7. Deduct amortization of premium ... 519,834
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2.Column 14 ... 228,190

9.4 Partd, Column 13 .. o 228,190
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 76,675,160
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 76,675,160
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SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 14,349,353 |......... 14,350,707 ......... 14,399,119 ......... 14,223,967
Governments 2. Canada ...................... | 276,175|............. 277,096 |............. 279,661|............. 275,000
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... | 14,625,528 |......... 14,627,803 |......... 14,678,780 ......... 14,498,967
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... 2,023,670 (........... 2,065498|........... 2,170,139 ........... 1,895,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... 938,084 |............. 9451801............. 964,204 |............. 800,000
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 ... e 18,315,578 |......... 18,686,439 |......... 18,932,328 ......... 17,224,245
8. United States .................. [ 19,296,893 |......... 19,192,962 ......... 19,427,597 |......... 18,960,262
Industrial and Miscellaneous and 9. Canada ...................... | 219569 |............. 214528 ............. 219,399 ............. 220,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [........... 1,132,952 |........... 1,118,827 (........... 1,149,389 |........... 1,120,000
1. TOTALS .............ooooooi|is 20,649,414 ......... 20,526,317 ......... 20,796,385(......... 20,300,262
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 56,552,274 |......... 56,851,236 | ......... 57,541,836 |......... 54,718,475
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .................. ..o 18,373,528 |......... 18,373,528 ......... 14,469,516
Industrial and Miscellaneous (unaffiliated) 21, Canmada .................fe 266,719 (............. 266,719 ............. 284,946
22.  Other Countries ............... [........... 1,482,639 (........... 1,482,639 ........... 1,241,577
23. TOTALS ..o, 20,122,886 |......... 20,122,886 |......... 15,996,038
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[......... 20,122,886 |......... 20,122,886 |......... 15,996,038
26.  TOTALStocks .................|......... 20,122,886 |......... 20,122,886 |......... 15,996,038
27.  TOTAL Bonds and Stocks ... |......... 76,675,160 [......... 76,974,122 ......... 73,537,875
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GoIs

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

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

Non-Guaranteed
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90IS

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Industrial and Miscellaneous (unaffiliated)
6.1
6.2
6.3
6.4
6.5
6.6
6.7

AAAAAAAAAAAA 154,978
............ 135,245

AAAAAAAA 10,833,393
.......... 2,540,817

AAAAAAAAAA 2,820,612
.......... 3,839,990

........ 14,203,338
.......... 6,516,053

........ 14,704,878
.......... 5,636,185

........ 14,203,338
.......... 6,516,053

Hybrid Securities

74 NAICT
72 NAIC2 ...
73 NAIC3 ..
74
75 NAICS ...
76 NAICG ...
77 TOTALS ...

81 NAICT ...
82 NAIC2 ...
83 NAIC3 ...
8.4
85 NAICS ...
86 NAICG ...
87 TOTALS ...
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L0IS

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Values By Major Types of Issues and NAIC Designations

Distribution of All Bonds Owned December 31, at Book/Adjusted Carryin

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

51,441,438
6,516,053

.. 51,441,438
6,516,053

100.00

100.00

58,194,968
5,636,185

.. 58,194,968
5,636,185

100.00

100.00

51,441,438
6,516,053

58,194,968
5,636,185

.. 51,441,438
6,516,053

Quality and Maturit
1 2 3
1 Year Over 1 Year Over 5 Years
or Through Through
NAIC Designation Less 5 Years 10 Years

9. Total Bonds Current Year
9.1 NAICT Lo (d)........ 4,688,357 ......... 32,339,909 |........... 9,741,781
9.2 NAIC2 ..o (C) N 135,245|........... 2,540,817 |........... 3,839,990
9.3 NAICS .o (d)re |
94 NAICA .. (d)r e
9.5 NAICS ..o (d)r e
9.6 NAICE ..o (d)iii i
9.7 TOTALS oo 4,823,602(......... 34,880,726 |......... 13,581,771
9.8 Line9.7asa % of Column®6 ....................... ... 832|................ 60.18|................ 23.43

10. Total Bonds Prior Year

101 NAICT ..o L 5418,835|......... 34,569,733 |......... 11,540,315
102 NAIC2 ..o L 2,701,584 |........... 2,934,601
103 NAIC3 ..o e
104 NAICA ..o e
105 NAICSH ... [ L
106  NAICHE ......ooooeiiiiiiiiiiie i L [
107 TOTALS ..o L 5418,835|......... 37271317 | ... 14,474,916
108 Line10.7asa%ofCol.8 ..................ooooo | 849|............... 58.39| ... 22.68

11. Total Publicly Traded Bonds
14 NAICT o 4,688,354 |......... 32,339,912 ........... 9,741,781
112 NAIC2 ... 135,245|........... 2,540,817 |........... 3,839,990
113 NAIC3 ..o e
14 NAICA ... L
115 NAICS ... L
16 NAICOE ..o L
17 TOTALS ..o L 4823599(......... 34,880,729 |......... 13,581,771
118  Line11.7asa%ofCol.6 ...........ooovvviiiii [ 832 .. 60.18 ..., 2343
11.9  Line 11.7 asa % of Line 9.7, Col. 6, Section 9 ... {................. 832 ... 6018|................ 2343

12. Total Privately Placed Bonds
120 NAICT o e
122 NAIC2 ... L
123 NAIC3 ..o L
124 NAICA ..o e
125 NAICS ..o e
126 NAICHE ......ooooiiiiii i L [
127 TOTALS ..o L L
128  Line12.7asa%of Col.6 ... | [
12.9 Line12.7asa % of Line 9.7, Col. 6, Section 9 ... [............oooooii [ |

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

(b) Includes §............... 0 current year, §.............. 0 prior year of bonds with Z designations and §............... 0 current year, $...............

(c) Includes §............... 0 current year,

R 0 prior year of bonds with 5* 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 is under regulatory review.

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......1,105,218; NAIC 2 §............... 0;NAIC38§............... 0;NAIC4S......... 0;NAIC58.............. 0;NAIC6§......... 0.
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80IS

Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

k/Adjusted Carrying Values by Major Type and Subtype of Issues
3 5 6

1 2 4 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
U.S. Governments
1.1 1ssuer OBIIgations ...t | 700,164 |....... 11,795,141 ......... 1,288,125 ... [ [ 13,783,429 |.............23.78|....... 17,548,074 |............. 2749 ... ... 13,783,429 ...l
1.2 Residential Mortgage-Backed Securities ........... ... [ 320271 .......... 725520(.......... 370,858 |.......... 335782 |.......... 148732|......... 1,901,164 ..............328].........2388900|.............. 374 |......... 1,901,164
1.3 Commercial Mortgage-Backed Securities . ......
14 Other Loan-Backed and Structured Securities . .. . L
15 0 TOTALS Lo | 1020435 | L 12,520,661 (... 1,658,983
All Other Governments
2.1 IssUer OBlgations . ... | 241094 |............ 35081 oo [ 276,175(.............. 048].......... 398667 |.............. 062|.......... 276,175 ...
2.2 Residential Mortgage-Backed Securities ..............oooviiiiiiiiiii i | e e e e e e e e e
2.3 Commercial Mortgage-Backed SecUrities ..............oooiiiiii e | | L e e e e e
24  Other Loan-Backed and Structured Securities . ..............coviiiiiiiiiiiiii i | e e e e I I U PP
25 TOTALS ........cccoiiiiiiiiiiiiiiii, ... 216175 .... . 276,175
U.S. States, Territories and Possessions, Guaranteed
31 Issuer Obligations ... o | e, 635,028 L0 936,319 L 452322 e 2,023669|.............. 349 .........2189531 | .............343|......... 2,023,669
3.2 Residential Mortgage-Backed SeCUrties . ........ .. ..o L | L e e e e e e
3.3  Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ... e e - " " o o
35 TOTALS ..o .. 635,028 L 936,319 L 452,322 L e [ 2,023869 | L. 349 L 2,189,631 [ L 343 L 2,023,669
U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 1sSUr OBlIGations . ... ...
4.2  Residential Mortgage-Backed Securities ........
4.3  Commercial Mortgage-Backed Securities ... ..
44  Other Loan-Backed and Structured Securities ... R
45 TOTALS ..o
U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 1sSUET ODBlIGAtIONS ... ... e [ 1,254,961 ......... 5,004,828 ]......... 3276257 |.......... 950,478 | ..o [ 10,486,523 | ............. 18.09|....... 13,146,587 | ............. 2060....... 10,486,523 |..................
52  Residential Mortgage-Backed Securities 1,381,861 (......... 2,683,898 ......... 1,533,606 (......... 1,364,654 |.......... 865,036 (......... 7,829,056 |............. 1351 ... 7539771 oo 1181]......... 7,829,056 | ...
53  Commercial Mortgage-Backed Securities e e I [P
54  Other Loan-Backed and Structured Securities . ..............ocoviiiiiiiiiiiiiiiiiii e e
5.5 TOTALS Lo [ 2,636,822 |......... 7,688725|......... 4,809,864
Industrial and Miscellaneous
6.1 Issuer Oblgations ... | 290,223 |......... 7,209,745|......... 5,949,956
6.2  Residential Mortgage-Backed Securities ..............ooooviiiiiiii i | e e e e T T
6.3  Commercial Mortgage-Backed Securities ....... o . 24718 039 226,521 1... . 224718
6.4  Other Loan-Backed and Structured Securities ... T e v e 6,164,465|.......... 710,646 .... L 6875112 1186 7,688,046 |.............1204|......... 6,875,112
8.5 TOTALS ... L 290,223 | 13,374210|......... 6,660,603 |............69679|.......... 324677|....... 20,719,391 ............. 3575 ....... 20,341,063 |............. 3187 |....... 20,719,391
Hybrid Securities
7.4 Issuer Obligations ..o | e e e e e e e e
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities e T .
74 Other Loan-Backed and Structured SECUMHES ...........ooivi e |
75 TOTALS .o e
Parent, Subsidiaries and Affiliates
8.1 ISSUEr OBlIGations . ... ...
8.2  Residential Mortgage-Backed Securities ........ e B
8.3  Commercial Mortgage-Backed Securities ........ .. ..o |
84  Other Loan-Backed and Structured Securities ..o | L
85 TOTALS ..ot L L L L i i i i | | |
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31

at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years | Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
9.  Total Bonds Current Year
9.1 Issuer Obligations ... 3121470 1........ 25,306,843 ........ 10,966,661 |.......... 1,632,510 (............. 99,959 ........ MNA274421. ... 7096 ...... XXX | XXX | AMA27442|
9.2 Residential Mortgage-Backed Securities ..........................o. [ 1,702,132 |.......... 3,409,418|.......... 1,904,465(.......... 1,700,436 |.......... 1,013,768 |.......... 9,730,220 .............. 16.791...... XXX .o XXX oo 9,730,220 | ...
9.3 Commercial Mortgage-Backed Securities ... | e e 224718 ............ 224718 |................ 0.39]...... XXX oo XXX oo 224718 | ...
9.4 Other Loan-Backed and Structured Securities ...................o.o. [ [ 6,164,465|............ 710646 ... [ 6,875,112 .............. 11.86|...... XXX .| XXX oo [ 6,875,112 | ...
9.5 TOTALS oo 4,823602]........ 34,880,726 |........ 13,581,771).......... 3,332,946 |.......... 1,338,445 ........ 57,957,491 |............. 100.00]...... XXX [ XXX [ 57,957,491 ...l
9.6 Line9.5asa% 0f Col. 6 .......oiviiiiiiiiiiiiie [ 832[.....oi. 60.18]. ... 2343]. 575 i, 231 100.00]...... XXX o, XXX . XXX oo [, 100.00 . oo
10.  Total Bonds Prior Year
101 Issuer Obligations ..............ocoiveiiiiiiii [ 5,032,538 |........ 28,299,092 ........ 12,345,900 |............ 310,384 | ..o XXX |, XXX [, 45987,914|.............. 72.05|........ 45987914 ...
10.2  Residential Mortgage-Backed Securities .......................... [ 386,297 |.......... 1,606,794 |.......... 1,806,400 (.......... 2,987,625|.......... 3,141,555 ...... XXX .o XXX o 9,928,671 |.............. 15.55(.......... 9,928,671 | ...
10.3  Commercial Mortgage-Backed Securities ... | [ e e 226,521 ...... XXX .o XXX o[ 226521 ... 0.35]............ 226521 ...
104  Other Loan-Backed and Structured Securities ....................... [ Lo 7,365431]............ 322,615 ... L XXX o] XXX oo | 7,688,046].............. 12.04(.......... 7,688,046|.....................
105  TOTALS ..o 5418,835|........ 37271317 ... 14474916 |.......... 3,298,009|.......... 3,368,076 ...... XXX .| XXX oo | 63,831,152 |............. 100.00]........ 63,831,152 [.....................
106 Line10.5asa % of Col.8 .....ooooiviiiiiiiiiiiieiiiiiiiiii | 849[.............. 58.39 ... 2268 AT, 528|...... XXX o, XXX oo L, 100.00]...... XXX oo [, 100.00 . oo
11.  Total Publicly Traded Bonds
111 lssuer Obligations .............ooooviviiiiiii 3,121,467 |........ 25,306,846 | ........ 10,966,661 |.......... 1,632,510 (............. 99,959|........ 411274421, ............. 7096 (........ 45987,914|.............. 72.05(........ 41127,442]...... XXX ...
112 Residential Mortgage-Backed Securities ......................c..... | 1,702,132 |.......... 3,409,418|.......... 1,904,465(.......... 1,700,436 |.......... 1,013,768 .......... 9,730,220 .............. 16.79.......... 9,928,671|.............. 15.55(.......... 9,730,220 ...... XXX ...
11.3  Commercial Mortgage-Backed Securities ....................cooooo [ [ L e 224718|............ 224718 ... 039............ 226521 (... 035(............ 224,718 (... XXX ...
114 Other Loan-Backed and Structured Securities .................coo.o. | oo [ 6,164,465|............ 710646 ... [ 6,875,112 .............. 11.86|.......... 7,688,046|.............. 12.04|.......... 6,875,112 ...... XXX ...
M5 TOTALS ..o L 4823599 ]........ 34,880,729 |........ 13,581,771).......... 3,332,946 |.......... 1,338,445|........ 57,957,491 |............. 100.00]........ 63,831,152 |............. 100.00]........ 57,957,491 1...... XXX ...
116 Line11.5asa%ofCol.6 .........ooooiiviiiiiii 832 60.18.............. 2343 5.75| .. 231 100.00...... XXX | XXX | XXX o |, 100.00]...... XXX ...
11.7  Line11.5asa %of Line 9.5, Col. 6, Section 9 ...........ccooovviii |, 832[.....oi. 60.18]. ... 2343]. 575 i, 231 100.00]...... XXX o, XXX . XXX oo [, 100.00]...... XXX ...
12.  Total Privately Placed Bonds
121 Issuer Obligations .................oooooii e e L e e e [ e [ XXX
12.2  Residential Mortgage-Backed Securities ... | [ e e e XXX [
123 Commercial Mortgage-Backed Securities ..................c.coooo [ [ e e e e e e XXX
12.4  Other Loan-Backed and Structured Securities ....................ooo | [ L XXX
125  TOTALS ... L L L L e e L L L [ XXX oo [,
126 Line125asa%of Col. 6 .......ooooveiiiiiiii e [ e e XXX | XXX | XXX | XXX o [
127  Line12.5asa % of Line 9.5, Col. 6, Section 9 .................ooo | Lo L e e L XXX .o XXX .o XXX .o XXX oo
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear ....................oooo 1,306,173 | ........... 1,306,173 ..o [
2. Cost of short-term investments acquired ... 200,513 .............. 200,513 .o e
3. Accrual of diSCoUNt ... [ 32| 32| e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSalS ...........oovoiiiiiii e e | e e
6. Deduct consideration received on disposals ...................ccoooi i 401,500 .............. 401,500 ..o e
7. Deduct amortization of premium ... e L
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[........... 1,105,218 ........... 1,105,218 oo [
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ........................oo | 1,105,218 |........... 1,105,218 | ..o

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SI11 Schedule DB Part A Verification .........................cooo s NONE
SI11 Schedule DB Part B Verification ..........................ccoooont NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE

SI11 - Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 of prioryear ... e L
2. Cost of cash equivalents acquired ... 300,000 .............. 300,000 ..o
3. Accrual of diSCOUNt ... L e
4. Unrealized valuation increase (decrease) ................coovieiiieiiiiaiieiinieei [ [
5. TOTAL gain (10sS) On diSPOSalS ..o e e
6. Deduct consideration received on disposals ... | L
7. Deduct amortization of premium ... e e
8. TOTAL foreign exchange change in book/adjusted carrying value ... | [
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9) ......|.............. 300,000 .............. 300,000 ..o
1. Deduct total nonadmitted amounts ... L L
12. Statement value at end of current period (Lines 10 minus 11) ... | 300,000{.............. 300,000 ...

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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E01 Schedule A - Part 1 Real Estate Owned ...................c.cciiinnt. NONE
E02 Schedule A - Part 2 Real Estate Acquired .................cviiiiiiinnn. NONE
E03 Schedule A - Part 3 Real Estate Disposed .................cciiiiiinnn. NONE
E04 Schedule B Part 1- Mortgage LoansOwned .....................c.c..uns NONE
E05 Schedule B Part 2 - Mortgage Loans Acquired ..................cccvvnnnn. NONE
E06 Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE

EO01 - E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Book/ Current Year's Total
Name of Adjusted Unrealized | Current Year's | Other-Than- Capitalized Foreign
Vendor or Date Type Carrying Valuation  |(Depreciation) orl  Temporary Deferred Exchange Commitment | Percentage
CUSIP Name or General NAIC Originally and Actual Fair Value Less Increase (Amortization)/ |  Impairment Interest and Change in Investment | for Additional of
Identification Description Code City State Partner Designation | Acquired | Strategy Cost Value Encumbrances | (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment Ownership
Joint Venture - Common Stocks - Unaffiliated
Health Plan Alliance 279,858 | ....... 279,858 | ....... 279858 | ..... ... | e e e e 4.000

.. 279,858 XXX

....... 279,858 XXX

............................................................................................................................................ XXX

....... 279,858 | ....... 279,858 |....... 279858 | .............. | e XXX
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
2 6 7 8 9

1 Location 5 10 1
3 4 Name of Date Type Actual Cost Additional
CUSIP Name or Vendor or Originally and at Time of  |Investment Made|  Amount of Percentage

Identification Description City State General Partner Acquired Strategy Acquisition | After Acquisition | Encumbrances | of Ownership
Joint Venture - Common Stocks - Affiliated

............... rHealthPIanAlliance............... Iving ..o e | 001997 L e [ 22,691 ceeee......4.000
1699999 Subtotal - Joint Venture - Common Stocks - Affiliated ... 22,691 ... XXX ...
4499999 Total - Unaffiliated .......... ... XXX ...
4599999 Total - AfIlIAted ........... .. 22691 ). XXX ...
4899999 TOAIS ... ..o 22,691 (... XXX ...
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Showing Other

SCHEDULE BA - PART 3

Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Name of Carrying Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign Carrying Value Foreign Realized Total
Purchaser Date Value Less Valuation or Temporary Deferred Change in Exchange Less Exchange Gain Gain
CUsIP Name or or Nature of Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment | Interest and BJ/AC.V. Change in | Encumbrances Gain (Loss) (Loss) on (Loss) on Investment
Identification Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJAC.V. on Disposal | Consideration | on Disposal Disposal Disposal Income
Joint Venturr - Common Stocks - Af'filie1ted
............... HealthPlanAlliance ................ |Inving ....................| ......|Retunofcapital ........... | 01/01/1997 | 03/31/2015
1699999 Subtotal - Joint Venture - Common Stocks - Affiliated ..
4499999 Total - Unaffiliated ... ... .. . .
4599999 Total - Affiliated

4699999 Totals
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code| N | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/AC.V. of Interest | Paid Accrued Year Acquired |  Date
U.S. Governments - Issuer Obligations
912828035 ...... U'S TREASURY 0.500% 02/28/2017 DD 02/28/ . ... JUUR DU U 1 179,515 179,276 179,717 02/26/2015| 02/28/2017
912828492 ...... | US TREASURY 0.500% 03/31/2017 DD 03/31/ .....[ ... |... |....... 1., .. 109,983 .. 109,497 ..109,989 | .. 04/20/2015| 03/31/2017
912828TG5 ... U'S TREASURY 0.500% 07/31/2017 DD 07/31/ .....| ... [... |...one. 1., 714,694 .. 719,505 .. 719,580 | .. 07/17/2014 07/31/2017
912828K25 ...... U'S TREASURY 0.750% 04/15/2018 DD 04/15/ .....| ... [... |....... 1., 278,688 277,287 278,995 04/10/2015| 04/15/2018
912828TWO ... U'S TREASURY 0.750% 10/31/2017 DD 10/31/ .....| ... [... |.ovune. 1., 334,411 333,221 334,456 11/05/2015| 10/31/2017
912828WH9 ... .. U S TREASURY 0.875% 05/15/2017 DD 05/15/ .....[ ... [... [....... 1.. 185,030 184,885 185,014 05/12/2014( 05/15/2017
912828XK1 ......| US TREASURY 0.875% 07/15/2018 DD 07/15/ .....[ ... [... [....... 1.. 109,351 109,008 109,438 08/05/2015( 07/15/2018
912828181 ...... | US TREASURY 0.875% 10/15/2018 DD 10/15/ .....[... [... [....... 1.. 249,680 247,245 249,702 10/15/2015| 10/15/2018
912828XA3 ......| US TREASURY 1.000% 05/15/2018 DD 05/15/ .....[... [... [....... 1.. 769,738 . 766,181 769,795 06/30/2015| 05/15/2018
912828L40 ...... | US TREASURY 1.000% 09/15/2018 DD 09/15/ .....[... [... [....... 1.. 385,284 382,263 385,269 10/06/2015| 09/15/2018
912828VK3 ......| US TREASURY 1.375% 06/30/2018 DD 06/30/ .....[... [... [....... 1.. 1,329,745 1,335,240 1,329,895 11/21/2014| 06/30/2018
912828165 ......| US TREASURY 1.375% 09/30/2020 DD 09/30/ .....[ ... |... |....... 1., 470,129 461,883 470,122 10/01/2015| 09/30/2020
912828XH8 U'S TREASURY 1.625% 06/30/2020 DD 06/30/ .....| ... [... |....... 1., 463,347 463,094 463,505 07/01/2015| 06/30/2020
912828RR3 ..... U'S TREASURY 2.000% 11/15/2021 DD 1115/ .....| ... [... |...one. 1., 869,539 887,593 872,764 09/24/2014 11/15/2021
912828QN3 ... U'S TREASURY 3.125% 05/15/2021 DD 05/15/ .....| ... [... |....... 1. 428,312 420,090 415,360 04/03/2013| 05/15/2021
912828ND8 ... U'S TREASURY 3.500% 05/15/2020 DD 05/15/ ... ... JUUR DU U 1. 713,424 693,427 690,917 09/24/2014| 05/15/2020
912828C99 ...... U'S TREASURY NOTE 0.125% 04/15/2019DD O ... | ... [... |....... 1. 415,310 403,629 403,629 06/20/2014 04/15/2019
912828B74 ...... U'S TREASURY NOTE 0.625% 02/15/2017DD O ... | ... [... |....... 1. 303,714 304,225 304,503 03/07/2014 02/15/2017
912828M72 ... .. U S TREASURY NOTE 0.875% 11/30/2017 ........|... |... 1,925,221 1,924,422 1,925,245 12/28/2015| 11/30/2017
912828M64 . . ... U S TREASURY NOTE 1.250% 11/15/2018 . 329,996 329,485 329,995 12/03/2015| 11/15/2018
912828N22 ...... U S TREASURY NOTE 1.250% 12/15/2018 . 1,092,415 1,092,690 1,092,419 12/29/2015| 12/15/2018
m 912828M98 ... .. U S TREASURY NOTE 1.625% 11/30/2020 . .. 427,716 .. 427,446 421,717 12/29/2015| 11/30/2020
3 912828C40 ...... US TREASURY NOTE 0.375% 03/31/2016 .. . S| 400,766 .........400,016 . .. 400,164 | .. 01/29/2015| 03/31/2016
0199999 Subtotal - U.S. Governments - Issuer Obligations ............ ... [, 12,486,006 L XXX 12,451 ,607 415, 12 448,190 . XXX XXX
U.S. Governments - Residential Mortgage-Backed S
3620AUUYS ... .. GNMA  POOL #0740499 4.500% 08/15/2040 ..... | ... [... [....... [1 ..o ]oiiiis 102,448 | ..... 108.0490 | ......... 103,831 [ .......... 96,09 |.......... 99908 ... [ 934) [ ..o 4500 ..... 3.043 | MON . 08/16/2013| 08/15/2040
36230T5T5 ...... GNMA  POOL #0758958 4.000% 10/15/2041 ... . ..409.201 | ..... 106.1200 | ... .. 405,007 | ......... 381,650 | ... .. 406,757 (6,237) [ ..o 4.000]..... 3412 [ MON . 12/21/2011| 10/15/2041
38378KGVS ... GNMA GTD REMIC P/T 13-57 A 1.350% 06/16/ . ... .. 112335 ... 98.6170 | ... L 110561 ... 12,112 ... 112,312 B L) N I I 1350 |..... 1.332 | MON . 04/12/2013| 06/16/2037
36202FZXT7 ...... GNMA Il POOL #0005258 3.500% 12/20/2041 ... ..280,015 | ..... 104.5440 | ......... 281,606 |......... 269,366 | ... 279,312 (2423) [ oo e 3500..... 2.649 | MON . 12/21/2011| 12/20/2041
36202F2L9 ...... GNMA Il POOL #0005279 3.500% 01/20/2042 ... . ..283826(..... 104.5620 | .........283,021|......... 270,673 | ... 282,681 (3,083) [ v e | 3500..... 2.514 | MON . 01/13/2012| 01/20/2042
36179MC24 ... GNMA Il POOL #0MA0089 4.000% 05/20/2042 .. ... . .. 424893 | ..... 106.8400 | ......... 417,490 |......... 390,762 ... 419,982 (9.230) oo e | 4.000..... 1.977 | MON . 05/24/2012 05/20/2042
36179QL41 ...... GNMA Il POOL #0MA2147 3.000% 08/20/2044 . . ... . 129240 ... 101.7490 | ......... 127,380 | ......... 125191 ......... 129,158 | .. (689) |+ .vveeiies e 3.000..... 2.212| MON . 01/21/2015| 08/20/2044
36179RD71 ..... GNMA Il POOL #0MA2826 3.500% 05/20/2045 . ... . c o AT1B8 L 104.3990 | ......... 170203 | ......... 163,032 | ... 171,054 | .. L A40) | 3500..... 1.216 | MON . 05/07/2015| 05/20/2045
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Securmes e 1913113 | ... XXX ... ... 1,899,100 | ....... 1,808,881 |....... 1 ,901,164 | .. .. . (23,034) LOXXX L | XXX | XXX .. 62407 . XXX |[.. XXX.
0599999 Subtotal - U.S. GOVEIMMENLS .. .. ... ...ttt et e ettt e 14,399,119 [ ... XXX ... |...... 14,350,707 | ...... 14,223,967 [ ...... 14,349,353 | ...........3668........ (32,195) CXXX L | XXX [ XXX 151,870 | . XXX |.. XXX.
All Other Governments - Issuer Obligations
683234DPO ..... PROVINCE OF ONTARIO CANADA 1.600% 09/21/ . | ... .| |....... [1FE ......|.........244450..... 100.3830 | .........240919|......... 240,000 241,094 R [ [ 1600 ..... 0.965 [ MS .. 09/27/2013| 09/21/2016
68323AAUS ... .. PROVINCE OF ONTARIO CANADA 3.000% 07/16/ . | ... [. | |....... [1FE......|..........35212|..... 103.3620 | .......... 36177 |.......... 35,000 ... ...35081].. .. B 3.000]..... 3.009(JJ ... 07/14/2011| 07/16/2018
0699999 Subtotal - All Other Governments - Issuer Obligations .......... XXX 277096 275,000 276,175 (1,534) LOXXX L]0 XXX XXX . XXX Lo XXX
1099999 Subtotal - All Other GOVEIMIMENS . . .. .. ...\ttt ettt I XXX 277,096 L 275,000 | ......... 206175 (1,534) CXXX . [ XXX [ XXX L XXX [ XXX
U.S. States, Territories and Possessions (Direct and Guaranteed) - Issue
13063BN73 ..... CALIFORNIA ST 1.050% 02/01/2016 DD 03/27 .. ... v e [IFE 35,118 100.0390 | .......... 35014 |.......... 35000 | ..........35004 [......ccooiirs |eiiiiiiiins @2 e [ 1.050 | ..... 0.929 | FA ... | oo 153, 368 [03/14/2013| 02/01/2016
13063BNS7 ..... CALIFORNIA ST 2.924% 10/01/2016 DD 10/27 .. ... v e [IFE | 145000 101.3880 T PP P 2924 |..... 2.924| AO . 4,240 |10/20/2011| 10/01/2016
13063BMH2 ... CALIFORNIA ST 5.000% 09/01/2021 DD 09/28 .. .... v e [IFE | 115476 L 119.6440 1498) [ oo o 5000 ..... 3470 | MS 5,000 |09/21/2011| 09/01/2021
13063BPP1 ..... CALIFORNIA ST 5.000% 10/01/2016 DD 10/27 ....... v e [IFE 281520 103.4290 (6,575) [+ e | 5000 ..... 2.279| AO .. 12,500 [10/20/2011| 10/01/2016
574193GB8 ..... MARYLAND ST 5.000% 08/01/2021 DD 08/14/1 ... | ... [... |.. 1.  |1FE......|......... 372246 |..... 116.5840 (8,916) [ oo e | 5000..... 1.740 | FA .. 15,000 [08/17/2012| 08/01/2021
68608UCG0 ..... OREGON ST 5.000% 05/01/2019 DD 11/09/11 ... oo [ JIFE L] 375,026 112.9160 (8,004) [..ooovveeee o 5.000]..... 2219 [ MN . 15,750 (10/28/2011| 05/01/2019
880541QL4 ...... TENNESSEE ST 1.675% 08/01/2016 DD 10/26/ .... |... |... |.. 1.. |1FE......|.........200,000..... 100.5350 e [P 1675]..... 1.675 | FA 3,350 [10/12/2011| 08/01/2016
882723A25 ...... TEXAS ST 1.091% 10/01/2018 DD 10/29/15 ..... .. oo [ JIFE 050,000 99.1950 T N 1.091]..... 1.091|AO ... oo 93 10/15/2015| 10/01/2018
93974CE97 ..... WASHINGTON ST 5.000% 06/01/2018 DD 10/31 . o [ JIFE 292678 L 109.6780 (6,034) [ ..o [ 5.000]..... 2.369 [ JD 12,500 | 10/14/2011{ 06/01/2018
93974C7TW4 ... WASHINGTON ST 5.000% 07/01/2018DD 02/05 ... |... |... |....... |1FE......|.........303,075]..... 109.9820 O794) ... | 5.000]..... 0.959 | JJ .. 12,500 [01/24/2013| 07/01/2018
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations . XXX .. .. (40,862) XXX XXX XXX . 81,207 . XXX |.. XXX.
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) . . XXX ..o |....... 2065498 |....... 1,895000|.......2023670 | ............... |oevuinn. (40,862) XXX XXX XXX 81,207 [. XXX |.. XXX.
U.S. Political Subdivisions of States, Territories and Pos ions (Direct and Guaranteed) - Issuer Obligations
54675QAF0 ... LOUISVILLE & JEFFERSON CNTY KY 5.000% 12 ..| ... [... |....... FE oo e, 297,028 | ..... 1105390 | ......... 276,348 | ......... 250,000 | ........ AMAT2 | (7,087) [ oo e | 5000 ..... 1.956 [JD ... |........ 1,042 ........ 12,500 03/16/2012 12/01/2018

586145F41 ... .. MEMPHIS TN 5.000% 04/01/2026 ............... oV IFE 612,780 | ..... 1229420 ......... 614,710 [ ......... 500,000 | ......... 612,354 | ... | (426) [............... .o 5.000]..... 2201(A0 ..|........ 6250 | .............. 12/14/2015| 04/01/2026
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64966JAJ5 ... ... NEW YORK NY 4.787% 12/01/2018 DD 12/21/1 ... | ... |... |....... MFE ... ... 54397 |..... 1082440 | .......... 54122 |.......... 50,000|.......... 54258 | ... | (139) ... [ 4787 ..... 1778 |J0D ... |......... 199 ......... 1,197 |11/20/2015| 12/01/2018
1899999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessmns (Dlrect and Guaranteed) -
ISSUET OBIIGAtIONS . ... ...ttt e 964,204 ... XXX ... | 945180 | ......... 800,000 |......... 938,084 | .....ooviiiiin [ (7,652) [ ..o e XXX XXX XXX .o T4 | 13,697 . XXX |.. XXX.
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....[......... 964,204 | ... XXX ... |. ... 945180 | ......... 800,000 |......... 938,084 | ......cooviis i (7,652) [ ..o | XXX XXX XXX |.ooooit. 7491 ........ 13,697 |. XXX Lo XXX
U.S. Special Revenue, Special Assessment - Issuer Obligations
041826E53 ...... ARLINGTON TX INDEP SCHDIST 0.611% 02/15 ...| ... |... |....... |1TFE......|.......... 40,000 | ..... 100.0290 | .......... 40012 |.......... 40,000 |.......... 40,000 ... [ e e 0611]..... 0611 (FA ...|.......... 9R2|........... 244 (05/23/2013| 02/15/2016
052403ES7 ...... AUSTIN TX CMNTY CLG DIST 5.000% 08/01/20 ... 1. 711,582 | ..... 124.4970 746,982 | ......... 600,000 706,395 (BABT) .o 5.000]..... 2870 (FA ...|....... 16,250 ...l 05/20/2015| 08/01/2026
11506KCX7 ..... BROWARD CNTY FL PORT FACS REVE 5.000% 09 | ... [... [....... 256,676 | ..... 109.2220 256,672 ......... 235,000 . 244136 (3218) [ oo 5.000]..... 3461 (MS .. |........ 3917 11,750 | 11/10/2011{ 09/01/2018
13033LSP3 ...... CALIFORNIA ST HLTH FACS FINGA5.000% 03 ... | ... 171878 | ..... 114.8340 172251 | ......... 150,000 164,258 (3202) [ ...oooveeee 5.000]..... 2579(MS .. |........ 2,500 7,500 [07/24/2013| 03/01/2020
181006GH4 ... .. CLARK CNTY NV PASSENGER FAC CH 5.000% 07 222,032 |..... 106.2030 212,406 | ......... 200,000 . 206,156 (3,959) [ .oovveeeeie 5.000]..... 2888 (JJ ... ... 5,000 10,000 | 10/18/2011{ 07/01/2017
19648AWW1 . ... | COLORADO ST HLTH FACS AUTH REV 5.000% 02 | ... 226,790 | ..... 116.0600 232120 ......... 200,000 218,652 (B348) .o | 5000 (..... 3.008|FA ...[........ 4,167 10,000 |06/27/2013| 02/01/2022
220245TP9 ...... CORPUS CHRISTI TX UTILITY SYSR 5.000% 07 ...[... |... |....... 464,016 | ..... 119.6800 478720 ......... 400,000 448,257 (6597) .o | 5000 (..... 2957 |JJ .| 9,222 |. 20,000 (07/18/2013( 07/15/2022
235036XPO ... ... DALLAS-FORT WORTH TX INTERNATI 5.000% 11 .| ... 1. 282,113 | ..... 114.2800 285700 [......... 250,000 270,111 BTN [ e 5000 (..... 3A9T|MN .. | 2,083 | . 12,500 |08/17/2012| 11/01/2023
3130A5EPO ..... FEDERAL HOME LN BK CONS BD 0.625% 05/30/ .. |... [... [....... 84929 (...... 99.5320 84,602 (.......... 85,000 84,951 L2 e 0625(..... 0.666 | MN .. [.......... 4. .. 288 |05/14/2015| 05/30/2017
3130A62S5 ... ... FEDERAL HOME LN BK CONS BD 0.750% 08/28/ .. |... [... [....... 109,754 | ...... 99.4990 109,449 | ......... 110,000 109,804 FE 1 I O [P AN 0750 |..... 0858 | FA ...[......... 282 . 7807/23/2015| 08/28/2017
3133782N0 ...... FEDERAL HOME LN BK CONS BD 0.875% 03/10/ .. | ... [... [....... 90,221 (...... 99.9290 89936 (.......... 90,000 90,133 LB e 0.875(..... 0750 |MS .. [......... 243 . 394 103/16/2015| 03/10/2017
3137EADT3 ..... FEDERAL HOME LN MTG CORP 0.875% 02/22/20 . | ... [... [....... 289,533 [...... 99.9480 289849 |......... 290,000 289,784 130 | e e 0875(..... 0921 |FA ...[......... 909 2,538 101/17/2014 | 02/22/2017
3134G6R88 ..... FEDERAL HOME LN MTG CORP 1.250% 05/25/20 . 1 109918 [ ...... 99.7470 109,722 | ......... 110,000 109,934 T I 1250 |..... 1276 |MN .. |......... 138 684 05/19/2015| 05/25/2018
3137EACWT ..... FEDERAL HOME LN MTG CORP 2.000% 08/25/20 . | ... |... |....... 61217 ..... 100.8050 60483 |.......... 60,000 60,600 @17) oo 2.000]..... 0456 [FA ...|......... 420 .. 600 [04/29/2015| 08/25/2016
3135G0E5S ..... FEDERAL NATL MTG ASSN 1.125% 10/19/2018 ... ... |... |....... 104,830 [ ...... 99.3620 104,330 ......... 105,000 104,848 T L N [ 1125]..... 1178 |AO .| ... 236 .. 158 [08/27/2015| 10/19/2018
3431363Q8 ...... FLORIDA ST TURNPIKE AUTH 5.000% 07/01/20 ... | ... 1 289,805 |..... 120.3740 300,935 ......... 250,000 . 282,787 (3839) [ .ooveeeee 5.000]..... 3032 ... ...l 6,250 12,500 | 01/15/2014( 07/01/2024
4551677K6 ...... INDIANA UNIV REVENUES 1.612% 08/01/2018 ... .| ... 1 200,000 | ..... 100.0240 200,048 | ......... 200,000 200,000 ... e e e 1612]..... 1612|FA ... ........ 1,343 1. 3,224 {10/18/2012| 08/01/2018
46613QGU2 ... .. JEAFL ST JOHNS RIVER PWR PARK 5.000% 10 .. | ... [... [....... 297,255 | ..... 107.2640 .268,160 | ......... 250,000 264,300 (7,989) [ ..o o 5.000]..... 1669 |A0 ...|[........ 3125(. 12,500 | 09/20/2011{ 10/01/2017
486063QN3 ... .. KATY TX INDEP SCH DIST 5.000% 02/15/2025 .... [ ... |... |....... 310573 |..... 125.1250 312813 ... 250,000 305,029 (5,355) [« vvvveiiiie | 5000 (..... 2310 | FA .| ... ... 4722 8,229 112/03/2014| 02/15/2025
53945CAEQ ..... LOS ANGELES CA WSTWTR SYSREVE 5.000% 06 | ... |... |....... 263,355 | ..... 109.7700 281494 ... 220,000 243,281 (7784) oo e 5000 (..... 1291 (D ..of e 917 11,000 | 05/15/2013| 06/01/2018
5447125B4 . ... .. LOS ANGELES CNTY CAMET TRANSP 5.000% 07 | ... |... |....... 340,303 | ..... 106.4980 308844 |......... 290,000 312,240 C(10,937) | o e 5000 (..... 11210 ] 7,250 14,500 |05/15/2013| 07/01/2017
575579CW5 ... MASSACHUSETTS ST BAY TRANSPRTN 5.250% 07 ... | ... |....... 124902 | ..... 117.5710 M75M1|......... 100,000 113,367 (2802) [..vvveeiiie | e 5250 (..... 2120 |1JJ .| 2,625 5,250 109/22/2011| 07/01/2020
576000LZ4 ...... MASSACHUSETTS ST SCH BLDG AUTH 5.000% 10| ... |... |....... 302,480 | ..... 119.4330 298583 ......... 250,000 282,196 (5,003) .o | 5000 (..... 2590 |A0 ...|. ... 2,639 12,500 |11/03/2011| 10/15/2021
592030ZA1 ...... MET GOVT NASHVILLE & DAVIDSON 5.000% 05/ .. ... |... |....... 350,823 | ..... 109.5150 323,069 ......... 295,000 316,189 (8,655) [..ovveeiiie | 5000 (..... 1889 |MN .. |........ 1,885 14,750 | 11/04/2011| 05/15/2018
592112LU8 ...... MET GOVT NASHVILLE & DAVIDSONC 4.000% 07 .| ... [... [....... 284,678 | ..... 104.8540 262135 ......... 250,000 262,064 (T9B7) .o 4.000]..... 0759 (JJ ... |........ 5,000 .. 10,000 | 01/30/2013| 07/01/2017
59259YRA9 ..... MET TRANSPRTN AUTH NY REVENUE 5.000% 11/ | ... [... [....... .288,558 | ..... 103.9160 259,790 | ......... 250,000 . 258,108 (N Ee N P [ 5.000]..... 1249 | MN .. |........ 1597 | .. 12,500 | 06/29/2012( 11/15/2016
59259Y4E6 ...... MET TRANSPRTN AUTH NY REVENUE 5.000% 11/ | ... [... [....... 250,384 | ..... 123.8410 247682 ......... 200,000 246,000 (4384) [ ... 5.000]..... 2140 [MN .. | ... ... 1278 .. 8,139 [01/16/2015| 11/15/2024
59259YU64 .. ... MET TRANSPRTN AUTH NY REVENUE 5.000% 11/ | ... 1 466,848 | .. ... 122.6090 490,436 | ......... 400,000 . 457,100 (5,902) [ ....oovvviee o 5.000]..... 3055 [MN .. |........ 2,556 | .. 20,000 [04/11/2014| 11/15/2024
604111CW2 ..... MINNESOTA ST PUBLIC FACS AUTH 5.000% 03/ ..{ ... [... [....... 292,538 | ..... 105.0680 262670 | ......... 250,000 259,578 (8,066) [......ooovveeen oo 5.000]..... 1669 |MS .. [........ 4,167 | .. 12,500 | 10/17/2011{ 03/01/2017
64577BKY9 ..... NEW JERSEY ST ECON DEV AUTHRE 3.802% 06 .| ... [... [....... 35,000 ..... 101.0200 35357 |.......... 35,000 35,000 N [ 3802]..... 3802(JD ...|.......... 591 . .. 388 (08/26/2015| 06/15/2018
64577BLAO ...... NEW JERSEY ST ECON DEV AUTHRE 4.447% 06 .| ... [... [....... 140,000 | ...... 99.5870 139422 | ......... 140,000 140,000 T N 4447 ..... 4447(JD ... ... 2717 |. 1,816 |08/26/2015| 06/15/2020
64972HVE9 .. ... NEW YORK CITY NY TRANSITIONALF 5.000% 07 . | ... A 248716 | ..... 121.8460 243692 ......... 200,000 244,083 (4633) [..oovvoe | 5000 (..... 2265|dJ ... 4611 . 4,806 |101/15/2015| 07/15/2026
649907XP2 ...... NEW YORK ST DORM AUTH REVENUES 0.874% 12| . .. A 110,000 | ...... 99.9760 109,974 | ......... 110,000 110,000 PR P P [ 0874 ..... 0874|JD ... .....cent 80| . .. 96112/05/2013| 12/01/2016
65819WACT ..... NORTH CAROLINA ST ESTRN MUNIP 2.003% 07 .| ... |... |....... 20,000 ..... 100.3480 20070 .......... 20,000 20,000 P P P [ 2003 ..... 2003 |dJ .. 166 .......ccennts 07/16/2015| 07/01/2018
67756A3M2 .. ... OHIO ST HGR EDUCTNL FAC COMMIS 4.000% 01 | ... |... |....... 332469 |..... 100.0000 300,000 [......... 300,000 300,000 (9,029) [..vvvveieie | 4000 (..... 0968 |JJ ... [........ 6,000 12,000 | 04/25/2012| 01/01/2016
67760HIM4 .. ... OHIO ST TURNPIKE COMMISSION 5.000% 02/15 . .| ... A 558,440 | ..... 119.0630 595315 ......... 500,000 546,126 (5,606) [...ovovvviees | 5000 (..... 3524 |FA ...|........ 9,915 25,000 |08/13/2013( 02/15/2024
67919PLF8 ...... OKLAHOMA ST WTR RESOURCE BRD R 1.000% 04 ... |... |....... 60,000 (...... 99.8890 59,933 [ .......... 60,000 . 60,000 PR P P [ 1.000 (..... 1.000[AO ...| ...t 150 .. 600 |02/26/2014| 04/01/2017
685869CZ0 ...... OREGON ST HLTH & SCIENCE UNIV 5.000% 07/ .. | ... [... [....... 228344 | ..... 102.2340 204,468 |......... 200,000 . 203,524 6972) [ ..o 5.000]..... 145100 | 5,000 10,000 | 05/02/2012{ 07/01/2016
686543TP4 ...... ORLANDO & ORANGE CNTY FL EXPRE 5.000% 07 | ... [... [....... 226614 | ..... 119.7530 239,506 | ......... 200,000 219,995 @78) [ 5.000]..... 3280 (JJ ...l 5,000 10,000 | 06/27/2013| 07/01/2022
812643DQ4 .. ... SEATTLE WA MUNI LIGHT & PWRRE 5.000% 02 ..{ ... [... [....... 176,040 | ..... 104.7110 157,067 | ......... 150,000 155,588 (B078) [ ..o 5.000]..... 1519 | FA ... |........ 3125 . 7,500 [11/10/2011| 02/01/2017
882117M27 ..... TEXAS ST A &M UNIVPERMUNIV5.000% 07/ ....| ... |... [....... 244674 | ..... 116.4560 .232912 ... 200,000 . 224,051 (5,033) [..ovveeeee 5.000]..... 2480 () ... ..ol 5,000 10,000 | 09/28/2011{ 07/01/2020
88213ABN4 ... .. TEXAS STA&MUNIVSYSBRD OF 1.025% 05 ... | ... |... [....... 120,000 | ...... 99.9540 119945 | ......... 120,000 120,000 N [ 1025 ..... 1025 | MN .. [......... 157 .. 984 (01/07/2015| 05/15/2017
91412GSX4 ..... UNIV OF CALIFORNIA CA REVENUES 0.907% 05 . 1. 30,000 ..... 100.1530 30,046 |.......... 30,000 30,000 N 0.907|..... 0907 [MN .. |.......... 35 .. 272 (09/26/2013| 05/15/2016
91412F5B9 ...... UNIV OF CALIFORNIA CA REVENUES 5.000% 05 . | ... |... |....... 117,825 (..... 113.1700 113170 ......... 100,000 108,372 (2,356) [ ..ovveeieeie | 5000 (..... 2400 |MN .. ... 639 5,000 | 10/28/2011| 05/15/2019
914353RY5 ..... UNIV OF ILLINOIS IL 5.500% 04/01/2020DD ...... [ ... |... |... ... 231,050 | ..... 116.2170 232434 ... 200,000 216,735 (3,605) [..ovveeiie | 5500 (..... 3370|AO ...|........ 2,750 11,000 {10/19/2011| 04/01/2020
915138KS9 ...... UNIV OF TOLEDO OH 5.000% 06/01/2016 DD 1 ... | ... ..278,588 | ..... 101.8660 ..254665(......... 250,000 252,729 (6,449) ..o | e 5000 (..... 2349|10D ... | ... 1,042 .. 12,500 |10/20/2011| 06/01/2016
91523NKQ8 .. ... UNIV OF WASHINGTON WA UNIV REV 5.000% 07 .|... |... e ..607,650 (..... 110.0350 | ... ..550175 (. ... 500,000 .. 550,062 .. o (19899) | e e 5000 (..... 0938|JJ ... |.....n. 12,500 | .. .. 25,000 |01/15/2013| 07/01/2018
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations ......................... [ 11 053,399 [ ... XXX ... [...... 10 805613 |....... 9,695,000 10 486523 | ... [ (188,912) XXX XXX XXX |...... 147,362 | ....... 372,152 | . XXX |[.. XXX.
U.S. Special Revenue, Special Assessment - Residentia
312946X50 ...... FHLMC POOL #A9-7900 4.500% 03/01/2041 ..... [ ... |... [.....c. |12 200,110 | ..., 107.7970 | ......... 199518 [ ......... 185,086 198,993 (P27 [ oo e 4500 (..... 0.562 | MON . 09/25/2014| 03/01/2041
3128MIVT72 ... FHLMC POOL #G0-8637 4.000% 04/01/2045 .. ... o e [ 216,160 | L. 1057420 (L. 213978 Ll 202,358 ..215997 | .. (1258) [ .ovvoeeeie | e 4,000 (2.363) | MON . 05/12/2015| 04/01/2045
3128PWC89 ..... FHLMC POOL #J1-6395 4.000% 08/01/2021 ...... v e e e 62,647 | L. 1041750 (L. 61,933 L 59,451 ...61,502 (.. (1,080) [ ..ovveeeees | e 4000 (..... 1.950 [ MON . 10/19/2011| 08/01/2021
3132GEFHS ... .. FHLMC POOL #Q0-1068 5.500% 05/01/2041 ..... ... |... [.....c. [ 1.t 2302975 ..... 1105800 | ......... 304919 (......... 275,746 ..300,724 | .. (10,907) | ovvoeeeis e |t 5500 (..... 3.679 | MON . 09/21/2011| 05/01/2041
3132GETD2 ..... FHLMC POOL #Q0-1448 5.000% 06/01/2041 ..... (... |... |....... |1.........|......... 364,500 |..... 109.8150 | .........369,686|......... 336,644 ..362,591 | .. (3938) [ ..oovveee 5.000]..... 4.216 | MON . 10/06/2011| 06/01/2041
3132GF4F1 ..... FHLMC POOL #Q0-2622 5.500% 08/01/2041 ..... (... |... |....... |1.........|.........236,675|..... 1106580 |......... 239,588 |......... 216,512 ..234,134 | .. (B732) [ oo 5500 ..... 1.175| MON . 09/28/2011( 08/01/2041
3132GUG24 ..... FHLMC POOL #Q0-8917 3.500% 06/01/2042 ..... ... |... |....... |1 .........|......... 167,142 .....103.0230 | ......... 171,019 ] ......... 166,001 166,680 [ ............... |[........... (149) [............... | 3500]..... 3.397 | MON . 09/20/2013| 06/01/2042
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3132HNEB1 ..... FHLMC POOL #Q1-1930 3.000% 10/01/2042 ..... PR O N N A I 17,646 | ..... 100.0680 | .......... 16,843 [ .......... 16,831 [ .......... 16,860 ... [ (D 3.000]..... 2985[MON .| .......... 42| ........... 505 [10/31/2012| 10/01/2042
3132J7W99 ..... FHLMC POOL #Q1-6571 3.000% 03/01/2043 ..... AR R .. 138593 | ..... 100.0550 | ... 134794 134720 | ... 186953 | e (22T) s e e 3.000]..... 2.858 | MON . . 4,042 {03/27/2013| 03/01/2043
3132M4PH2 ... FHLMC POOL #Q2-4324 4.500% 01/01/2044 ... 364,554 | ..... 107.7490 359,726 | ......... 333,855 364,183 | .o e (B102) [ [ e 4500 |.... (3.113) | MON . 8,764 |05/08/2015| 01/01/2044
3132M6T42 ... FHLMC POOL #Q2-6271 3.500% 05/01/2044 ..... 178714 | ... 103.2580 180,752 | .. ... 175,049 178,596 | oo e @B9) [ e | 3500..... 3.245| MON . 6,127 |05/09/2014| 05/01/2044
3132M7KHO ... FHLMC POOL #Q2-6896 3.500% 06/01/2044 ..... 301,502 ..... 103.1220 304,039 | ......... 294,834 301,251 | v e (1093) [ e 3500..... 3.297 | MON . 10,319 (09/24/2014| 06/01/2044
3132MAJZS ... FHLMC POOL #Q2-9580 3.500% 11/01/2044 ..... 97,088 | ..... 103.2580 95,146 | .......... 92,144 98,971 | .o | BT [ e 3500 ..... 2.312| MON . 2,956 |01/07/2015| 11/01/2044
3132MAVC2 .. ... FHLMC POOL #Q2-9911 3.500% 11/01/2044 ..... 108,319 |..... 103.1310 106,170 | ......... 102,947 108214 | oo e A08) [ e | 3500..... 2.041| MON . 3,303 |01/06/2015| 11/01/2044
3132QMLYO . ... FHLMC POOL #Q3-1251 3.500% 02/01/2045 .. ... 124704 | ... 103.0390 121,823 | ... 118,230 124614 | o e (T8 [ e 3500 ..... 1.610 | MON . 2,759 |04/20/2015| 02/01/2045
31398QTE7 ..... FHLMC MULTICLASS MTG 3747 HG 2.400% 07/1 .| ... 103,372 | ..... 100.7600 102,800 | ......... 102,025 103273 | oo e (BAB) [ e | 2400..... 2,082 | MON . 2,449 |03/24/2014| 07/15/2037
3137BHA80 ..... FHLMC MULTICLASS MTG 4446 BC 2.500% 04/1 .. | ... 191,367 | ..... 100.3270 187,253 ......... 186,642 191,262 . [ (1085 [ 2500 ..... 1.556 | MON . 3,111 {04/08/2015| 04/15/2039
31371LDG1 ... FNMA  POOL #0254903 5.000% 10/01/2033 94463 | ..... 110.6120 93423 |.......... 84,460 94178 | ... e (@281) s e 5.000]..... 1.687 | MON . 3,167 {03/17/2015| 10/01/2033
31376KA30 ...... FNMA  POOL #0357426 5.000% 09/01/2033 ......|... 92,009 ..... 110.6370 91245|.......... 82,473 9736 | ... e (2390) | e 5.000]..... 2.558 | MON . 3,093 {03/17/2015| 09/01/2033
31416WRKO ... .. FNMA  POOL #0AB1389 4.500% 08/01/2040 ..... 104,796 | ..... 108.2030 104,348 [ .......... 96,437 104312 [ oo [ (2883) [ 4500 ..... 1.910 | MON . 4,340 (10/21/2014| 08/01/2040
31417GZ74 ... FNMA  POOL #0AB9765 3.000% 06/01/2043 ..... 367,480 |..... 100.2090 374509 (......... 373,728 367,783 | ... e TB3 s e 3.000]..... 3.222 | MON . . 11,212 [06/23/2014| 06/01/2043
31419J8V1 ..., FNMA  POOL #0AE77314.500% 11/01/2040 ..... 159,799 | ..... 108.2290 160,347 | ......... 148,155 155,088 [ . ... [ 2289) [ 4500 ..... 3.309 [ MON . 6,667 [05/13/2013| 11/01/2040
31419MC25 ... FNMA  POOL #0AE9988 4.000% 07/01/2026 ... .. 85283 (..... 104.4530 83,804 |.......... 80,231 82,773 | o | (@B) [ e 4.000..... 3.362 | MON . 3,209 |10/05/2011| 07/01/2026
3138A6LJ7 ...... FNMA  POOL #0AH4828 4.000% 02/01/2026 ..... 69,437 |..... 106.0820 68,822 |.......... 64,876 68,705 | ..o | (188) [ [ 4.000..... 2,025 | MON . 2,595 |02/12/2014| 02/01/2026
3138AJWVT ... FNMA  POOL #0AI5127 4.000% 09/01/2026 282,251 ..... 105.7950 280434 ...l 265,073 278480 | .o | (2242) [ e 4.000..... 3.012| MON . 10,603 [09/19/2011| 09/01/2026
3138ALKAY ... FNMA  POOL #0AI6588 4.000% 07/01/2026 .. 136,253 | ..... 106.0460 134,861 |......... 127,172 134,839 | oo e RT98) [ e | 4.000..... 2.014 | MON . 5,087 |02/07/2014| 07/01/2026
3138AUP43 ..... FNMA  POOL #0AJ3142 4.500% 10/01/2041 .. 120321 | ..... 108.1570 121,979 | ... 112,779 M7278 | oo e (R249) [ e | 4500..... 3.413 | MON . 5,075 |06/12/2013| 10/01/2041
m 3138EMNRS ... FNMA POOL #0AL4899 4.000% 01/01/2028 ......| ... 50,989 | ..... 106.0600 50475 | ..o 47,591 50,565 | ..o | (057) [ [ 4.000..... 2.262 | MON . 1,904 (02/13/2014| 02/01/2029
—_ 3138LVXA6 ..... FNMA  POOL #0A05172 3.000% 06/01/2022 ..... 47642 |..... 103.1960 46,492 |.......... 45,052 46,020 ... [ I e 3.000]..... 2.247 | MON . 1,352 105/21/2013| 06/01/2022
o 3138MODJ6 ... FNMA  POOL #0A08204 3.500% 06/01/2042 ..... 61823 |..... 103.5330 60,012].......... 57,964 58324 | ... e B s e 3500 ..... 3.443 | MON . 2,029 [07/12/2012| 06/01/2042
N 3138MCRK2 ..... FNMA  POOL #0AP8589 3.000% 11/01/2042 ..... 56,538 | ..... 100.4490 54079 |.......... 53,837 55374 | ... e (188) | e 3.000]..... 2.757 | MON . 1,615 |10/31/2012| 11/01/2042
3138MGNW1 .... | FNMA  POOL #0AQ1304 3.000% 10/01/2042 ... .. 46,129 | ..... 100.4490 44298 |.......... 44,100 44798 | B e 3.000]..... 2.847 | MON . 1,323 110/25/2012| 10/01/2042
3138NXL54 ..... FNMA  POOL #0AR1247 3.000% 01/01/2043 .. ... 88,900 | ..... 100.4490 85072|.......... 84,692 87,008 | ... e (M) s e 3.000]..... 2.755 | MON . 2,541 (01/03/2013| 01/01/2043
3138WCUN1 .... | FNMA  POOL #0AS3288 3.500% 09/01/2044 .. ... 191,137 (... 103.3540 194016 | ......... 187,719 191,050 [ [ @) [ 3500 ..... 3.331 [ MON . 6,570 [09/18/2014| 09/01/2044
3138WN3X5 ... FNMA  POOL #0AT1713 3.000% 03/01/2043 .. ... 340,857 | ..... 100.2200 351,098 |......... 350,327 34344 | oo BT 3.000]..... 3.401 [ MON . 10,510 | 04/01/2014( 03/01/2043
3138WTUTT ... FNMA POOL #0AT5993 3.000% 05/01/2043 ... 270925 ..... 100.2250 275255 ... 274,637 271108 | oo | 885 [ [ 3000..... 3.157 | MON . ... 8,239(05/20/2014 05/01/2043
3138WVCNO .... | FNMA POOL #0AT7276 4.000% 09/01/2043 .. ... 310,752 | ..... 105.8540 315486 | ......... 298,039 305942 | .o | (2052) [ e 4.000..... 3.157 | MON . .. 11,922 [09/19/2013| 09/01/2043
3138X4R44 ... FNMA  POOL #0AU5006 3.500% 10/01/2043 ... 66,483 |..... 103.5300 67439 |.......... 65,139 65964 | ..o | (108) [ [ 3500..... 3.321| MON . .. 2,280 (11/06/2013| 10/01/2043
3138XXAT3 ..... FNMA  POOL #0AW7217 4.000% 06/01/2044 ... 362,703 ..... 106.2810 363,397 |......... 341,921 361,699 | . | (3395) [ e e 4.000..... 3.010 | MON . 13,677 |06/23/2014| 06/01/2044
3138YGGGT ... FNMA  POOL #0AY2898 2.500% 01/01/2030 ... .. 110811 |..... 100.9130 109,680 | ......... 108,688 110,715 | oo e (88 [ e | 2500..... 2.205| MON . 2,038 |03/06/2015| 01/01/2030
3138YHZZ6 ..... FNMA  POOL #0AY4359 4.000% 01/01/2045 ..... 120322 | ..... 106.1290 119,308 | ......... 112,418 120,203 | oo e B18) [ e | 4.000..... 1.081 | MON . 3,37303/09/2015| 01/01/2045
3138YJUN7 ...... FNMA  POOL #0AY4768 3.000% 02/01/2030 ..... 59522 | ..... 103.2000 58905|.......... 57,079 BOAMT | e I3 s e 3.000]..... 2.340 [ MON . 1,284 103/06/2015| 02/01/2030
3138YKBG7 ..... FNMA  POOL #0AY5438 3.000% 03/01/2030 ..... 49579 | ..... 103.1270 48949 | .......... 47,465 49487 | e (190) | e e 3.000]..... 2.242 | MON . 1,068 |03/09/2015| 03/01/2030
3138YKX73 ..... FNMA  POOL #0AY6101 3.500% 06/01/2045 ..... 229287 | ..... 103.3660 228594 | ......... 221,150 2220210 | oo e (208) s e e 3500 ..... 3.178 | MON . 3,225 [07/07/2015| 06/01/2045
3138YM5KT ... FNMA  POOL #0AY8049 4.000% 04/01/2045 ..... 115451 | ..... 106.0370 115338 | ......... 108,772 15393 [ ..o [ (A03) [ 4.000]..... 3.500 | MON . 1,813 07/14/2015| 04/01/2045
3138YWK48 ..... FNMA  POOL #0AZ4814 3.500% 07/01/2045 .. ... 237,081 ..... 103.3720 238,634 |......... 230,849 287,025 ... e (M3 e e 3500]..... 3.247 | MON . 3,367 [07/13/2015| 07/01/2045
3140E0J63 ...... FNMA  POOL #0AZ7484 3.500% 09/01/2045 .. ... 117,856 | ..... 103.3730 116,194 [ ......... 112,403 M783 [ @O 3500]..... 3.246 | MON . .. 656 [10/07/2015| 09/01/2045
31418AHT6 ... FNMA POOL #0MA1153 3.000% 07/01/2022 ..... 105,766 | ..... 103.1820 103,904 | ......... 100,699 102,831 [ e (892) | e 3.000..... 2.223| MON . 3,021 05/30/2013| 07/01/2022
31397ND77 ... FNMA GTD REMIC P/T 09-31 C 3.500% 11/25/ ..... i TTB3E | 104.8450 | .......... 77,768 | .......... TAATA | oo TT33T s e (998) [ e | 3500..... 2.349 | MON . 2,596 |03/24/2014| 11/25/2038
3136A1QL2 ..... FNMA GTD REMIC P/T 11-96 CA 3.500% 05/25 ....| ... |... |....... |1 .........|.......... 72,699 |..... 103.7220 | .......... 72,680 |.......... 70071 | ... 72,563 | ..o | (900) [ [ 3500 ..... 2.481| MON . 2,453 |03/24/2014| 05/25/2041
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mong 7878929 ... XXX ... [....... 7880826 (....... 7529245 ....... 7,829,056 LOXXX | XXX XXX | 23679 |....... 253379 |. XXX |[.. XXX.
3199999 Subtotal - U.S. Special Revenue, Special Assessment ............... 18,932,328 [ ... XXX ... |...... 18,686,439 [ ...... 17,224245 [ ... 18,315,578 XXX XXX XXX [ 171,041 | ....... 625530 [. XXX [.. XXX.
Industrial & Miscellaneous (Unaffiliated) - Issuer Obli
90131HAA3 ... 21ST CENTURY FOX AMERICA INC 4.000% 10/0 .. | ... 127,904 | ..... 1032910 | ......... 123,949 126,966 | . ... oo @) [ 4.000]..... 3.150 [ AO 10/14/2014| 10/01/2023
90131HANS ... 21ST CENTURY FOX AMERICA INC 6.900% 03/0 .. | ... ...28731 ... 28,396 28509 e (221) s e e 6.900..... 2278 | MS 10/13/2015| 03/01/2019
00287YAP4 ..... ABBVIE INC 3.200% 11/06/2022 DD 05/14/15 ... ... ... 54,892 ...54,138 L.B4900 s e B e 3200]..... 3.230 [ MN 05/05/2015( 11/06/2022
00440EAJ6 ...... ACE INA HOLDINGS INC 5.700% 02/15/2017D ....| ... ...66,317 ...62,781 L.B83016 . e (2858) s e e 5700 ..... 1.176 | FA 09/29/2014( 02/15/2017
02209SAJ2 ...... ALTRIA GROUP INC 9.250% 08/06/2019DD 02 ... .| ... ... 32672 ... 30,600 28987 e (1,002) | e e 9250 |..... 4.406 | FA 09/28/2011( 08/06/2019
0258MODV8 ... AMERICAN EXPRESS CREDIT CORP 1.800% 07/3 | ... ...54,928 ... 54,902 54938 e 10 e e 1800 ..... 1.845| JJ 07/28/2015| 07/31/2018
03076CAF3 ..... AMERIPRISE FINANCIAL INC 4.000% 10/15/20 ... | ... ... 81,564 ...83,105 CB2T5 e e (138) | e 4.000..... 3.762 | AO 11/07/2013| 10/15/2023
031162BQ2 ..... AMGEN INC 2.125% 05/15/2017 DD 05/15/12 . .. 51,030 ..50,305 50815 [ e B) | e 2125(..... 1.218 | MN 01/16/2015| 05/15/2017
031162BX7 ...... AMGEN INC 2.700% 05/01/2022 DD 05/01/15 . 89,744 87,336 L BOTBB [ e 22 e 2700 ..... 2.745 | MN 04/28/2015| 05/01/2022
031162BD1 ..... AMGEN INC 3.450% 10/01/2020 DD 09/16/10 4,798 5,146 G ABBT L e 2 e 3450 (..... 3.978 | AO 07/07/2011| 10/01/2020
032511BJ5 ... ANADARKO PETROLEUM CORP 3.450% 07/15/202 90,083 79,951 290,076 [ e B) | e e 3450 (..... 3.438| JJ 03/09/2015| 07/15/2024
032511BH9 ..... ANADARKO PETROLEUM CORP 6.375% 09/15/201 27,468 26,216 026920 [ e BAT) | e 6.375|..... 1.781 | MS 06/29/2015| 09/15/2017
035229DD2 ... ANHEUSER-BUSCH COS LLC 5.500% 01/15/2018 . 55,698 53,450 58243 L e (1BB) | e 5500 ..... 12713 04/09/2015| 01/15/2018
037833A09 ...... APPLE INC 1.000% 05/03/2018 DD 05/03/13 ...... 33,145 34,716 34043 B9 s e [ 1.000..... 2.207 | MN 09/05/2013| 05/03/2018
00206RCNO ... AT&T INC 3.400% 05/15/2025 DD 05/04/15 . B 92,714 91,304 L9283 e T e 3400 ..... 3.690 | MN 05/18/2015| 05/15/2025
053332AM4 ... AUTOZONE INC 3.700% 04/15/2022 DD 04124/ . . . . 84,986 86,476 B X R [ I P 3700 ..... 3702 | AO 04/17/2012( 04/15/2022
06051GFMS6 .. ... BANK OF AMERICA CORP 4.000% 01/22/2025D . 119 276 117,472 119 333 .. BB 4.000]..... 4.074 |3 01/16/2015| 01/22/2025
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06051GFBO ..... BANK OF AMERICA CORP 4.125% 01/22/2024D .. | ... [... [....... 144,894 | ... 103.2850 149,763 | ......... 145,000 144910 [ ..o 9 01/15/2014( 01/22/2024
06051GEC9 ...... BANK OF AMERICA CORP 5.625% 07/01/2020D .. | ... [... [....... ...83365]..... 111.0770 | ... ...88862|.......... 80,000 | ... ...81976 | .. . (383) 06/08/2011{ 07/01/2020
060505DH4 ... BANK OF AMERICA CORP 6.000% 09/01/2017D .. | ... [... |....... ...941621 ... 106.4210 | ..........90458 [ .......... 85,000 |..........90852 .. (3,310) 01/08/2015| 09/01/2017
084664BEO ...... BERKSHIRE HATHAWAY FINANCE COR 5.400% 05| ... [... |....... ...62329(..... 108.5410 | .......... 59,698 [ .......... 55,000 |..........60,008 .. (2,321) 02/03/2015| 05/15/2018
084670BHO ... BERKSHIRE HATHAWAY INC 1.550% 02/09/2018 .| ... [... |.. 1.. .. 139,805 | ..... 100.1630 | ......... 140228 | ......... 140,000 | ......... 139,916 | .. .. 39 01/29/2013| 02/09/2018
097023BE4 ...... BOEING CO/THE 0.950% 05/15/2018 DD 05/03 ... | ... [... |....... ...39,600...... 98.8510 | .......... 39540 | .......... 40,000 ..........39,628 .. .28 05/05/2015| 05/15/2018
10112RAT1 ..... BOSTON PROPERTIES LP 3.700% 11/15/2018D .. | ... [... |.. 1.. 19720 (... 103.5930 | ......... 124312 ......... 120,000 | ......... 119,865 | .. .37 11/03/2011| 11/15/2018
11120VAB ..... BRIXMOR OPERATING PARTNERSHIP 3.875% 08/ | ... [... |.. 1.. 114546 (... 995410 |......... 114472 ......... 115,000 | ......... 114,567 | .. .. 20 07/31/2015| 08/15/2022
12189LAM3 ... BURLINGTON NORTHERN SANTAFE L 3.000% 03 | ... [... |.. 1.. 92799 (... 985470 | ..........93620|.......... 95,000 |..........92,903 .. 104 07/30/2015| 03/15/2023
12189TAYO ..... BURLINGTON NORTHERN SANTAFE L 5.650% 05 | ... [... [....... ...55016|..... 105.1670 | ... ...52584 ... 50,000 | ... ...52,930 .. (2 086) 01/09/2015{ 05/01/2017
14916RABO ..... CATHOLIC HEALTH INITIATIVES 1.600% 11/01 ... | ... |... [.. 1.. ...54984|...... 99.8060 | ... ...54893 ... 55,000 | ... ...54903 | .. .3 10/25/2012| 11/01/2017
151020AT1 ...... CELGENE CORP 2.125% 08/15/2018 DD 08/12/ ... | ... [... [....... ...34998 | ..... 100.0220 | ... ...35008|.......... 35,000 | ... ...34908 | .. .0 08/03/2015| 08/15/2018
151020AQ7 ... .. CELGENE CORP 2.875% 08/15/2020 DD 08/12/ ... | ... [... [....... 114792 99.2460 | ... 114433 115,000 | ... .. 114,805 | .. .14 08/03/2015| 08/15/2020
12527GACT ..... CF INDUSTRIES INC 3.450% 06/01/2023DDO0 .... | ... |... [.. 1.. ..29972) ... 93.0770 | ... 21923 30,000 | ... ..29978 | .. .2 05/20/2013| 06/01/2023
172967KEQ ......| CITIGROUP INC 2.050% 12/07/2018 ............. AP N 224969 | ...... 99.4720 223812 ......... 225,000 224,969 o1 12/01/2015| 12/07/2018
172967JT9 CITIGROUP INC 4.400% 06/10/2025 DD 06/10 ... JUUR DU U 129470 | ..... 101.0010 131,301 | ..o 130,000 129,493 .24 06/03/2015| 06/10/2025
126117ART ... CNA FINANCIAL CORP 5.750% 08/15/2021DD ....| ... [... |....... 86,483 |..... 111.9240 83943 |.......... 75,000 85,146 (1,337) 03/26/2015| 08/15/2021
196632NZ2 ...... COLORADO SPRINGS CO UTILITIESR 5.000% 11 .| ... [... |....... 585975 ..... 117.1740 585870 | ......... 500,000 583,757 (2,218) 11/06/2015| 11/15/2020
20030NAWT ... COMCAST CORP 5.700% 05/15/2018 DD 05/07/ ... | ... [... |....... 45165 ..... 109.3080 43723 40,000 43,808 (1,357) 02/12/2015| 05/15/2018
20825CARS ..... CONOCOPHILLIPS 5.750% 02/01/2019DD 02/0 ... | ... [... |....... 39,075 ..... 108.2360 37,883 |.......... 35,000 38,929 .. (146) 11/13/2015| 02/01/2019
m 126408GM9 . ... CSX CORP 6.250% 03/15/2018 DD 09/07/07 ...... JUUR DU U 38,867 |..... 108.8220 38,088 |.......... 35,000 38,528 (339) 10/07/2015| 03/15/2018
—_ 126650CH1 ... .. CVS HEALTH CORP 1.900% 07/20/2018 DD 07/ ... | ... [... [....... 55145 | ...... 99.9400 54967 |.......... 55,000 55,124 . (21) 07/14/2015{ 07/20/2018
o 126650BZ2 ... .. CVS HEALTH CORP 2.750% 12/01/2022 DD 11/ ... 1 122047 | ...... 97.4310 121,789 ......... 125,000 123,450 . 199 05/28/2013| 12/01/2022
w 254010AC5 ... DIGNITY HEALTH 2.637% 11/01/2019DD 10/1 ... 1 45,000 | ..... 100.4000 45180 |.......... 45,000 45,000 10/07/2014| 11/01/2019
25470DAH2 ..... DISCOVERY COMMUNICATIONS LLC 3.250% 04/0 1 49919 |...... 92.1360 46,088 |.......... 50,000 . 49,938 .7 03/12/2013| 04/01/2023
233331AS6 ...... DTE ENERGY CO 3.500% 06/01/2024DD05/13 ... | ... |... [.. 1.. 49,957 | ..... 100.1110 50,056 |.......... 50,000 . 49,963 .4 05/06/2014( 06/01/2024
26441CAHS ..... DUKE ENERGY CORP 1.625% 08/15/2017DD08 ..|... [... [....... 40139 | ...... 99.8650 39946 |.......... 40,000 . 40,119 . (20) 09/18/2015( 08/15/2017
26441CANS ... DUKE ENERGY CORP 3.750% 04/15/2024DD 04 .. | ... 1 17,752 ..... 101.3200 116,518 |......... 115,000 117,647 .. (105) 08/14/2015( 04/15/2024
278865AL4 ...... ECOLAB INC 4.350% 12/08/2021 DD 12/08/11 ... .. . 1 108,180 | ..... 106.7770 108,777 | ... 100,000 106,879 (1 ,041) 09/24/2014| 12/08/2021
29273RASS ... ENERGY TRANSFER PARTNERS LP 3.600% 02/01 | ... 1 79919 ...... 82.3160 65853 |.......... 80,000 79,939 .7 01/14/2013| 02/01/2023
29379VAZ6 ..... ENTERPRISE PRODUCTS OPERATING 3.350% 03/ | ... |... [.. 1.. 79926 |...... 90.4260 7234 | 80,000 79,945 7 03/11/2013| 03/15/2023
26875PAA9 ... EOG RESOURCES INC 5.875% 09/15/2017DD0 .. | ... |... [....... 171,859 | ... 106.5340 165,128 | ......... 155,000 167,125 (4.735) 04/22/2015| 09/15/2017
26884UABS ... EPR PROPERTIES 4.500% 04/01/2025DD 03/1 ....|... |... [.. 1.. 89,674 |...... 95.0620 85,556 | .......... 90,000 89,694 20 03/09/2015| 04/01/2025
26884LABS ... EQT CORP 4.875% 11/15/2021 DD 11/07111 ...... [P DU R 82,206 |...... 95.2070 76,166 | ... ... 80,000 81,630 (238) 06/25/2013| 11/15/2021
26884ABA0 ..... ERP OPERATING LP 3.000% 04/15/2023DD04 ... |... |... |.. 1.. 47573 |...... 98.1670 47120 .......... 48,000 47,671 .37 04/03/2013| 04/15/2023
26884AAX1 ..... ERP OPERATING LP 5.750% 06/15/2017DD06 ... ... |... |....... 55151 ..... 105.6690 52835 |.......... 50,000 53,180 971) 01/07/2015{ 06/15/2017
30161MAES ..... EXELON GENERATION CO LLC 6.200% 10/01/20 . .| ... |... 55848 |..... 106.6920 53346 |.......... 50,000 53,835 (2,013) 01/16/2015{ 10/01/2017
31620MALO ... FIDELITY NATIONAL INFORMATION 1.450% 06/ .. 4874 |...... 98.6470 4301 ... 45,000 44,925 .. 50 01/08/2015| 06/05/2017
31620MAJ5 ... .. FIDELITY NATIONAL INFORMATION 2.000% 04/ .. |... |... |.. 1.. 59,770 | ...... 98.3230 58994 |.......... 60,000 59,802 .. 46 04/10/2013| 04/15/2018
345397VP5 ...... FORD MOTOR CREDIT CO LLC 6.625% 08/15/20 ..|... |... |....... 11925 (..... 106.5880 106,588 | ......... 100,000 107,955 (3,970) 02/26/2015( 08/15/2017
369550AV0 ...... GENERAL DYNAMICS CORP 1.000% 11/15/2017 .. | ... [... |....... 34,850 | ...... 99.6960 34,894 |.......... 35,000 34,878 ... 28 07/16/2015| 11/15/2017
36962G440 ...... GENERAL ELECTRIC CAPITAL CORP 5.500% 01/ . | ... [... |....... 144,509 | ..... 112.1570 140,196 | ......... 125,000 139,619 (3,422) 07/21/2014| 01/08/2020
36962G3H5 ... GENERAL ELECTRIC CAPITAL CORP 5.625% 09/ . | ... [... |....... 84,773 |..... 106.6270 79970 | ...l 75,000 80,289 (3,043) 07/02/2014| 09/15/2017
375558BE2 ...... GILEAD SCIENCES INC 1.850% 09/04/2018DD ... | ... [... |....... 14,998 | ..... 100.4350 15,085 | .......... 15,000 14,999 ... 0 09/09/2015| 09/04/2018
375558BB8 ... .. GILEAD SCIENCES INC 2.550% 09/01/2020DD ... |... |... 114,793 | ... 99.9620 114,956 | ......... 115,000 114,805 .12 09/09/2015| 09/01/2020
38147TMAA3 ... GOLDMAN SACHS GROUP INC/THE 2.900% 07/19 30,780 | ..... 101.9550 30,587 | ..o 30,000 30,692 (87) 08/26/2015| 07/19/2018
38148LACO ... .. GOLDMAN SACHS GROUP INC/THE 3.500% 01/23 | ... |... [.. 1.. 99,958 | ...... 98.2810 98281|......... 100,000 99,959 1 01/20/2015{ 01/23/2045
38141GGQ1 ..... GOLDMAN SACHS GROUP INC/THE 5.250% 07/27 | ... [... |....... 15,045 ..... 110.5620 16,584 [ .......... 15,000 15,029 .. (4) 07/22/2011{ 07/27/2021
38141EA58 ... ... GOLDMAN SACHS GROUP INC/THE 5.375% 03/15 | ... [... [....... 86,713 |..... 109.8540 93376 |.......... 85,000 85,906 . (189) 02/18/2011{ 03/15/2020
38144LAB6 ...... GOLDMAN SACHS GROUP INC/THE 6.250% 09/01 | ... [... [....... 72,636 |..... 107.0940 69611|.......... 65,000 70,007 (2,629) 02/05/2015{ 09/01/2017
412822AD0 ..... HARLEY-DAVIDSON INC 3.500% 07/28/2025DD .. | ... |... [.. 1.. 114,366 | ..... 100.4750 115546 | ......... 115,000 114,389 .. 23 07/23/2015| 07/28/2025
40414LAF6 ...... HCP INC 3.750% 02/01/2019 DD 01/23/12 ........ 1 64,690 |..... 103.1650 67,057 |.......... 65,000 . 64,854 .. 44 01/18/2012{ 02/01/2019
421946A03 .. ... HEALTHCARE REALTY TRUST INC 3.875% 05/01 . 1 74938 ...... 96.7210 72541 | 75,000 74,941 ... 3 04/15/2015| 05/01/2025
437076BB7 ...... HOME DEPOT INC/THE 2.250% 09/10/2018 DD ... 1 56,339 | ..... 102.2410 56,233 | .....ii... 55,000 . 56,088 (252) 06/04/2015| 09/10/2018
437076AW2 ... HOME DEPOT INC/THE 4.400% 04/01/2021DD ... 1 102,705 | ..... 110.1220 99,110 | ...viinn 90,000 . 98,492 (1,674) 05/23/2013| 04/01/2021
458140AM2 . . ... INTEL CORP 2.700% 12/15/2022 DD 12111/12 .. ... [P DU R 154,338 | ...... 98.9330 153,346 | ......... 155,000 . 154,521 .. B2 12/04/2012| 12/15/2022
459200HZ7 ...... INTERNATIONAL BUSINESS MACHINE 1.125% 02 .| ... |... [....... 99,695 | ...... 99.3300 99,330 | ......... 100,000 . 99,785 .. 90 02/03/2015| 02/06/2018
24422ESRT ... JOHN DEERE CAPITAL CORP 1.550% 12/15/201 .. [ ... |... |....... 89,978 ..... 100.0540 90,049 | .......... 90,000 89,986 ... 6 09/10/2014| 12/15/2017
24422ERH4 .. ... JOHN DEERE CAPITAL CORP 3.150% 10/15/202 .. ... |... |....... 115,150 | ..... 101.7670 11,944 | ..o 110,000 114,512 (639) 02/06/2015| 10/15/2021
46623EJY6 ... .. JPMORGAN CHASE & CO 1.350% 02/15/2017DD . | ... [... [....... 89,955 |...... 99.7990 89819 |.......... 90,000 89,983 .. 15 02/12/2014( 02/15/2017
46625HKAT ... .. JPMORGAN CHASE & CO 2.250% 01/23/2020DD . | ... |... [.. 1.. 140,000 | ...... 98.3780 137,729 ......... 140,000 140,000 .. 01/15/2015{ 01/23/2020
46625HGYO0 ... JPMORGAN CHASE & CO 6.000% 01/15/2018DD . | ... [... [....... 103,887 | ..... 108.0060 97205|.......... 90,000 96,525 07/24/2013| 01/15/2018
494550BM7 ... .. KINDER MORGAN ENERGY PARTNERS 3.450% 02/ ... |... [.. 1 .. 104578 | ...... 83.0460 87198 |......... 105,000 104,691 08/08/2012( 02/15/2023
49456BADS .. ... KINDER MORGAN INC/DE 2.000% 12/01/2017D ...[ ... [... [....... AT P ...50.257 | ...... 96.3490 | ... L 48175 50,000 | ... ... 50,181 02/27/2015{ 12/01/2017
50076QAX4 .. ... KRAFT FOODS GROUP INC 6.125% 08/23/2018 ...|... |... [....... [2FE ......[.......... 27,892 ..... 109.7940 | .......... 27449 | .......... 25000|.......... 27,702 10/19/2015| 08/23/2018
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501044CW9 ... .. KROGER CO/THE 2.300% 01/15/2019 DD 12/23 ... S| 2FE 30272 ..... 100.2620 | ..........30,079|.......... 30,000 |.......... 30262 | ............co. [eiiiiiiiiins (10) 11/13/2015| 01/15/2019
501044CX7 ..... KROGER CO/THE 3.300% 01/15/2021 DD 12/23 ... 1 116731 .. 101.5200 | ... (280) 09/24/2014( 01/15/2021
539830BJ7 ...... LOCKHEED MARTIN CORP 1.850% 11/23/2018D . | ... [... |....... L4974 L 99.8230 | ... 11/16/2015| 11/23/2018
55616XALT ...... MACY'S RETAIL HOLDINGS INC 3.625% 06/01/ ... 1 ..52550 [ ...... 917360 | ... 04/14/2015| 06/01/2024
55616XAF4 ..... MACY'S RETAIL HOLDINGS INC 3.875% 01/15/ ... | ... 1 ..64322(...... 98.4690 | ... 04/07/2015| 01/15/2022
56585AAGT ... MARATHON PETROLEUM CORP 3.625% 09/15/202 | .. . 1 ..109,605 | ...... 93.1840 | ... 09/02/2014| 09/15/2024
58013MEX8 ..... MCDONALD'S CORP 2.100% 12/07/2018 ......... 1 L9778 ... 99.9310 | ... 12/02/2015| 12/09/2020
58013MEWO ..... MCDONALD'S CORP 2.100% 12/07/2018 ......... JUUR DU U ..9995 (... 100.0640 | ... 12/02/2015| 12/07/2018
58155QAF0 ... MCKESSON CORP 1.400% 03/15/2018 DD 03/08 .. | ... [... |....... ...39,794 (... 98.7150 | ... 03/02/2015| 03/15/2018
581557BD6 ... .. MCKESSON CORP 2.284% 03/15/2019 DD 03/10 .. | ... 1 ..100,000 | ...... 99.6030 | ... 03/05/2014( 03/15/2019
59156RAR9 ..... METLIFE INC 6.817% 08/15/2018 DD 08/15/0 ........ .. 1 ...95004|..... 1126140 | ... 11/16/2010| 08/15/2018
59156RBK3 ..... METLIFE INC VAR RT 12/15/2017 DD 09/15/ ....... 1 ...20,061]..... 100.5880 | ... 09/30/2014( 12/15/2017
50075NBB9 ..... MONDELEZ INTERNATIONAL INC 4.125% 02/09/ .. | ... [... |....... .. 144654 | ... 100.2580 | ... 09/28/2011| 02/09/2016
617446707 ...... MORGAN STANLEY 2.125% 04/25/2018 DD 04/2 .. | ... [... |....... ...90449 | ..... 100.1340 | ... 08/26/2015( 04/25/2018
61761JVLO ...... MORGAN STANLEY 3.700% 10/23/2024 DD 10/2 .. 1 ...99826|..... 100.4810 | ... 10/20/2014| 10/23/2024
61747TWAL3 ..... MORGAN STANLEY 5.500% 07/28/2021DD 07/2 .. | ... 1 .. 149488 | ..... 112.0370 | ... 07/10/2012 07/28/2021
61945CACT ..... MOSAIC CO/THE 4.250% 11/15/2023 DD 1113 ... | ... 1 ...84822(...... 99.0430 | ... 11/07/2013| 11/15/2023
63946BAEQ . .... NBCUNIVERSAL MEDIA LLC 4.375% 04/01/2021 .. | ... [... |....... 111,488 (... 108.6230 | ... 02/24/2015| 04/01/2021
65473QAS2 ..... NISOURCE FINANCE CORP 6.400% 03/15/2018 ... | ... 1 ...52,084..... 108.9580 | ... 09/28/2011| 03/15/2018
693304AQ0 ..... PECO ENERGY CO 1.200% 10/15/2016 DD 09/2 ... | ... 1 ...84878(..... 100.2480 | ... 09/16/2013| 10/15/2016
713448CR7 ..... PEPSICO INC 1.250% 04/30/2018 DD 04/30/1 ... JUUR DU U L7981 L 99.6350 | ... 05/05/2015| 04/30/2018
T18172BN8 ... PHILIP MORRIS INTERNATIONAL IN 1.250% 11 ... | ... [... |....... 54847 | ...... 99.8700 11/03/2014| 11/09/2017
72650RAW2 .. ... PLAINS ALL AMERICAN PIPELINE L 5.750% 01 ... 1 129079 | ...... 98.9070 10/24/2011| 01/15/2020
693475AP0 ... ... PNC FINANCIAL SERVICES GROUP 13.900% 04 .. | ... 1 89,763 | ..... 102.3920 04/23/2014( 04/29/2024
69352PAK9 ..... PPL CAPITAL FUNDING INC 3.950% 03/15/202 ... .| ... 1 34885 ..... 102.3400 03/05/2014( 03/15/2024
T4251VAKS ... PRINCIPAL FINANCIAL GROUP INC 3.400% 05/ ... | ... 1 94,704 | ...... 98.0290 05/04/2015| 05/15/2025
75076PAS4 ... RAILSPLITTER IL TOBACCO SETTLE 5.500% 06 .. | ... 1 242790 | ..... 116.8520 04/24/2013| 06/01/2023
756109AQ7 ..... REALTY INCOME CORP 3.875% 07/15/2024DD ... | ... 1 104,954 | ...... 98.0980 | .........103,003 |.........105,000 |......... 104,959 | ............... |l 06/18/2014( 07/15/2024
75884RAQ6 .. ... REGENCY CENTERS LP 5.875% 06/15/2017DD ...| ... [... |....... 35,081 ..... 105.4530 02/12/2015| 06/15/2017
760759AQ3 ..... REPUBLIC SERVICES INC 3.200% 03/15/2025 ... 1 119,501 | ...... 96.2700 03/04/2015| 03/15/2025
760759AL4 ...... REPUBLIC SERVICES INC 3.800% 05/15/2018 ... | ... [... |....... 47,606 |..... 103.5850 03/19/2015| 05/15/2018
761713BCY ..... REYNOLDS AMERICAN INC 2.300% 06/12/2018 ... ... [... |....... 3499 |..... 100.6280 | ..........35220 | .......... 35000 |..........34995 | . .......ocoiiis |oiiiiiiiiins 06/09/2015| 06/12/2018
T75371AV9 ...... ROHM & HAAS CO 6.000% 09/15/2017 DD 09/ ... | ... [... |....... 44482 ..... 106.4370 (1,469) 02/20/2015| 09/15/2017
816851AS8 ...... SEMPRA ENERGY 2.300% 04/01/2017DD03/23 ...| ... [... |....... 35768 |..... 100.5820 .. (312) 02/12/2015| 04/01/2017
816851AW9 .. ... SEMPRA ENERGY 2.400% 03/15/2020 DD 03/13 .. .| ... 1 69,941 ...... 98.0090 ... 8 03/10/2015{ 03/15/2020
824348ART7 ... .. SHERWIN-WILLIAMS CO/THE 3.450% 08/01/202 .. 1 109,935 | ..... 101.5100 .2 07/28/2015| 08/01/2025
828807CJ4 ...... SIMON PROPERTY GROUP LP 2.150% 09/15/201 . 1 87479 ..... 100.9280 (927) 06/30/2014( 09/15/2017
828807CR6 ..... SIMON PROPERTY GROUP LP 3.750% 02/01/202 . | ... 1 148,807 | ..... 103.9550 (763) 02/24/2015| 02/01/2024
842400GB3 ..... SOUTHERN CALIFORNIA EDISON CO 1.125% 05/ .| ... [... [....... 39,987 |...... 99.3480 . 05/06/2014( 05/01/2017
84756NABS ... SPECTRA ENERGY PARTNERS LP 4.600% 06/15/ .| ... 1 123256 | ..... 100.9310 (679) 06/15/2015| 06/15/2021
87165BAAT ... SYNCHRONY FINANCIAL 1.875% 08/15/2017 DD .. | ... 1 45,064 | ...... 99.5420 . (25) 02/19/2015| 08/15/2017
87165BABY ..... SYNCHRONY FINANCIAL 3.000% 08/15/2019DD .| ... 1 89,788 | ...... 99.8610 .. 36 08/06/2014 08/15/2019
882508AV6 ... .. TEXAS INSTRUMENTS INC 1.000% 05/01/2018 ... | ... |... |....... 34,873 ...... 98.6150 .29 04/17/2015| 05/01/2018
89236TCA1 ..... TOYOTA MOTOR CREDIT CORP 1.450% 01/12/20 .| ... |... |....... 69,904 | ...... 99.8100 .. 30 01/07/2015| 01/12/2018
89236TCQ6 ..... TOYOTA MOTOR CREDIT CORP 2.800% 07/13/20 .| ... |... |....... 89,779 | ...... 99.5370 .13 07/08/2015| 07/13/2022
89417EAEQ ..... TRAVELERS COS INC/THE 5.800% 05/15/2018 ....[... |... |....... 62,748 | ..... 109.2000 2,166) 01/15/2015| 05/15/2018
902494AX1 ...... TYSON FOODS INC 3.950% 08/15/2024 DD 08/ ....| ... 1 109,666 | .. ... 102.6710 L2 08/05/2014( 08/15/2024
907818DA3 ..... UNION PACIFIC CORP 5.700% 08/15/2018 DD ... 1 146,774 | ... 110.0260 (3,198) 09/30/2011{ 08/15/2018
911312AP1 ...... UNITED PARCEL SERVICE INC 1.125% 10/01/2 ... | ... 1 44829 |...... 99.9260 .. 40 06/05/2013( 10/01/2017
91324PBY7 ..... UNITEDHEALTH GROUP INC 1.400% 10/15/2017 .| ... 1 70308 |...... 99.8080 (108) 11/04/2014| 10/15/2017
91159HHES ..... US BANCORP 1.950% 11/15/2018 DD 11/07/13 ... | ... 1 80878 ..... 100.6140 . (54) 12/02/2015| 11/15/2018
91159HHKY ... US BANCORP 3.600% 09/11/2024 DD 09/11/14 ... | ... 1 84823 |..... 101.6190 .. 15 09/08/2014( 09/11/2024
92277GAD9 ..... VENTAS REALTY LP 3.750% 05/01/2024 DD 04 ... 1 114,861 [ ...... 97.9930 .13 11/24/2014| 05/01/2024
92343VCC6 . ... VERIZON COMMUNICATIONS INC 3.450% 03/15/ . 1 109,980 | ..... 102.3090 ... 3 03/10/2014| 03/15/2021
92343VBPS ..... VERIZON COMMUNICATIONS INC 3.650% 09/14/ . | ... |... |....... 52941 (..... 104.5690 (755) 01/07/2015| 09/14/2018
92343VBR4 ... VERIZON COMMUNICATIONS INC 5.150% 09/15/ . 1 43,012]..... 109.9330 (263) 09/27/2013| 09/15/2023
92826CAD4 . ... VISAINC 3.150% 12/14/2025 ................... 1 114,579 | ... 100.1240 .2 12/09/2015| 12/14/2025
931427AES ...... WALGREENS BOOTS ALLIANCE INC 1.750% 11/1 .| ... |... |....... 25262 ...... 99.8050 . (83) 02/05/2015| 11/17/2017
94974BFD7 ..... WELLS FARGO & CO 2.100% 05/08/20177 DD 05 ... [ ... |... |....... 86,926 |..... 100.9920 (694) 07/30/2014| 05/08/2017
94974BFU9 ..... WELLS FARGO & CO 2.125% 04/22/2019DD 04 ...| ... |... [....... 99,788 |..... 100.1210 M 04/14/2014( 04/22/2019
94974BFJ4 ...... WELLS FARGO & CO 3.450% 02/13/2023DD 02 ... | ... 79,953 | ..... 100.2360 .4 02/06/2013| 02/13/2023
94974BGLS ..... WELLS FARGO & CO 4.300% 07/22/2027 DD 07 .. .| ... 69,734 ..... 102.1530 .8 07/15/2015| 07/22/2027
42217TKAY2 ... WELLTOWER INC 4.125% 04/01/2019 DD 04/03 ... | ... 134,587 | ..... 104.2900 . 58 03/27/2012( 04/01/2019
98956PAE2 .. ... ZIMMER BIOMET HOLDINGS INC 2.000% 04/01/ .. | ... | ... [....... 44969 | ...... 99.3840 .7 03/10/2015{ 04/01/2018
98956PAKS ... .. ZIMMER BIOMET HOLDINGS INC 2.700% 04/01/ .. 1 119938 [ ...... 98.7430 | ......... 118,492 |......... 120,000 |......... 119946 |............... | 8 03/10/2015| 04/01/2020
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008916AP3 ...... AGRIUM INC 3.375% 03/15/2025 DD 03/02/15 ... .. St 2FE 54920 ...... 912360 .......... 50,180 | .......... 55000 |.......... 54,926 02/25/2015( 03/15/2025
89352HANO ..... TRANSCANADA PIPELINES LTD 1.875% 01/12/2 .. | ... |. | .. .. 164479 ... .. 99.6050 | ... .. 164348 | ... .. 165,000 | ... .. 164,643 | .. 01/07/2015{ 01/12/2018
00507UAKT ... ACTAVIS FUNDING SCS 1.850% 03/01/2017DD ...[... | R 114,947 | ... 100.1790 115206 | ......... 115,000 . 114,968 | .. 03/03/2015| 03/01/2017
055451AF5 ...... BHP BILLITON FINANCE USALTD 5.400% 03/2 ... |... | R 150,024 | ..... 104.1730 135425 |......... 130,000 .. 134,832 .. 10/28/2011| 03/29/2017
05565QCCO0 ... BP CAPITAL MARKETS PLC 1.375% 11/06/2017 ...|... | R 49599 | ...... 99.4130 49707 ..ol 50,000 . 49742 .. 12/08/2014| 11/06/2017
25243YATS ... DIAGEO CAPITAL PLC 1.125% 04/29/2018 DD ... R 54614 ...... 98.3640 54,100 | .........s 55,000 ...54,688 | .. 06/04/2015| 04/29/2018
29358QRAT7 ..... ENSCO PLC 4.700% 03/15/2021 DD 03/17/11 ... ... | R 70,184 | ...... 805180 56,363 | .......... 70,000 ... 70,160 | .. 02/04/2015| 03/15/2021
404280AN9 ..... HSBC HOLDINGS PLC 4.000% 03/30/2022DDO ...|... | R 163,722 |..... 104.9770 162,714 | ... 155,000 .. 163219 | .. 07/22/2015| 03/30/2022
53044VAH2 ..... LLOYDS BANK PLC 3.500% 05/14/2025DD 05/ ....|... | R 99,732 (..... 100.3280 100,328 | ......... 100,000 ...99,746 | .. 05/11/2015| 05/14/2025
539473AQ1 ..... LLOYDS BANK PLC 4.200% 03/28/2017DD 03/ ....|... | R 31,768 | ..... 103.0730 30922 |.......... 30,000 ...31,128 | .. 04/09/2015( 03/28/2017
T6720AAE6 .. ... RIO TINTO FINANCE USAPLC 1.625% 08/21/2 ....|... | R 181,040 | ...... 98.5650 177417 ... 180,000 .. 180,493 | .. 09/19/2014( 08/21/2017
822582BM3 ... SHELL INTERNATIONAL FINANCE BV 1.625% 11 . R 44852 ...... 99.4490 4752 45,000 ... 44859 | .. 11/05/2015| 11/10/2018
85771PATY ..... STATOIL ASA 1.250% 11/09/2017 DD 11/10/1 ..... .. | R 54855 |...... 98.9900 54445|.......... 55,000 ...54909 .. 11/03/2014| 11/09/2017
89153VAL3 ...... TOTAL CAPITAL INTERNATIONAL SA3.750% 04 ..|... | R ...99249 | ..., 101.5690 | ... ..101,569 | ......... 100,000 | ... ..99,364 | .. 01/08/2014( 04/10/2024
89641UAA9 ..... TRINITY ACQUISITION PLC 4.625% 08/15/202 .... ... | R |.. 1. T P ...34804..... 102.5140 | ... ...35880|.......... 35,000 ... 34,842 | .. 08/08/2013| 08/15/2023
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ......................coooo |, 13,695,809 | ... XXX ... |...... 13,466,778 | ...... 13,211,000 | ...... 13,549,635 . XXX Lo XXX
Industrial & Miscellaneous (Unaffiliated) - Commercjal Mortgag e-Backed Securities
50179MAE1 ..... LB-UBS COMMERCIAL MORTGA C6 A4 5.372% 09 | ... LT IRM 139,830 [ ..... 101.4480 | ......... 130427 | ......... 128565 | ......... 138,939 ... BB [ 5372..... 4.802 | MON . 10/26/2011| 09/15/2039
92936JAZ7 ...... WFRBS COMMERCIAL MORTGAG C5 A2 2.684% 11| . T L P ...85849|..... 100.5640 | ... ...85479|.......... 85,000 ... L8579 e (I8) | e 2684 ..... 2.639 | MON . 11/01/2011| 11/15/2044
T 3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities . ... 225679 ... XXX ... |.ooevinns 215906 | ......... 213565 [ ......... 224,718 CXXX Lo XXX XXX S XXX | XXX
g Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securltles
02006XAD9 ..... ALLY AUTO RECEIVABLES TSN1A31210% 12 .. |... |... |.. 1 .. |1FE......|..........89992|...... 99.5680 | .......... 89611|.......... 90,000 |.......... 89994 | ... 2 e 1210 ..... 1.213 | MON . 03/25/2015( 12/20/2017
02005AEKO . .... ALLY MASTER OWNER TRUST 4 A21.430% 06/1 . | ... |... |.. 1.. [1FE......|.........489879|...... 99.6410 488241 | ......... 490,000 48991 | | 23 [ 4300 ..... 4.306 | MON . 07/08/2014 06/17/2019
02005AERS ..... ALLY MASTER OWNER TRUST 5A21.600% 10/1 . | ... |... .. 1.. [1FE......|......... 269,995 ..... 99.4830 268,604 | ......... 270,000 269,996 | . | T [ 1.600|..... 1.600 | MON . 11/04/2014| 10/15/2019
03064VAC2 ..... AMERICREDIT AUTOMOBILE RE 2A30.940% 02 .| ... |... |.. 1.. [1FE......|......... 224994 .. ... 99.6420 224195 ......... 225,000 224996 | .o | T [ 0940 |..... 0.941 | MON . 06/03/2014 02/08/2019
03062AADS ... AMERICREDIT AUTOMOBILE RE 3A31.150% 06 .| ... |... |[.. 1.. [1FE......|......... 169,995 . ... 99.6380 169,385 | ......... 170,000 169,997 | v e T e e 11450 | ..... 1.151 | MON . 08/20/2014 06/10/2019
03065JAD6 ...... AMERICREDIT AUTOMOBILE RE 4 A31.270% 07 .| ... |... |[.. 1.. [1FE......|.......... 39,993 |...... 99.6540 39,862 |.......... 40,000 39994 | i | 2 [ 1270 | ..... 1.274 | MON . 11/13/2014| 07/08/2019
13975KAD1 ... CAPITAL AUTO RECEIVABLES 1 A4 1.860% 10/ ...| ... [... |.. 1.. |1FE......[.........219966...... 99.3110 218484 | ......... 220,000 219972 oo | B [ 2090 ..... 2,093 | MON . 01/22/2015| 10/21/2019
13975HACO ... CAPITAL AUTO RECEIVABLES 2 A31.260% 05/ ... | ... [... |.. 1.. |1FE...... ... 79991 ... .. 99.8760 79901 | ... 80,000 7999 | oo | 2 [ 1.260|..... 1.263 | MON . 04/16/2014| 05/21/2018
139738AD0 ..... CAPITAL AUTO RECEIVABLES 2A31.730% 09/ ... | ... [... [.. 1 .. [1FE......|.........234995 . .. .. 99.5240 233,881 ......... 235,000 234996 | ... e e 1730 |..... 1.730 | MON . 05/13/2015{ 09/20/2019
14313WAC6 ...... CARMAX AUTO OWNER TRUST21A31.380% 11 .| ... [... [.. 1 .. [1FE......|..........29993|...... 99.5640 29869 |.......... 30,000 20004 | e T e 1380 ..... 1.385| MON . 02/19/2015{ 11/15/2019
14313WAD4 ... CARMAX AUTO OWNER TRUST21A41.830%07 .| ... [... [.. 1 .. [1FE......|.........179961|...... 99.5030 179105 | ......... 180,000 179,967 .. oo B 1830 ]..... 1.834 | MON . 02/19/2015{ 07/15/2020
14313VACS ..... CARMAX AUTO OWNER TRUST23A31.630%05 .| ... [... [.. 1 .. [1FE......|..........54997 [ ...... 99.5490 54752 |.......... 55,000 54997 | ... e O e 1630 |..... 1.631| MON . 08/06/2015( 06/15/2020
14313UACO ..... CARMAX AUTO OWNER TRUST24A31.250% 11 .| ... [... [.. 1 .. [1FE......|..........6499%4 | ... .. 99.5520 64709 |.......... 65,000 64995 | . ... | T e 1250 |..... 1.252 | MON . 11/05/2014| 11/15/2019
14313XAC4 ..... CARMAX AUTO OWNER TRUST 24 A31.560% 11 .| ... [... [.. 1 .. [1FE......|.......... 44998 ..... 99.2670 44670 .......... 45,000 44908 | e O e 1560 |..... 1.561 | MON . 10/22/2015| 11/16/2020
14313XAD2 ... CARMAX AUTO OWNER TRUST 24 A4 1.830% 06 .| ... [... |.. 1.. |1FE......[.........274970]...... 98.8390 271,807 | ....vu 275,000 274971 | oo e T e 1.830..... 1.832 | MON . 10/22/2015| 06/15/2021
12632XAC2 ... CNH EQUIPMENT TRUST 2014-CA31.050% 11 .. | ... |... |.. 1.. |1FE......[..........8999%|...... 99.3680 89,431 |.......... 90,000 89,997 | .o | T e 1.050 | ..... 1.051 | MON . 10/16/2014| 11/15/2019
12592WAC2 ... CNH EQUIPMENT TRUST 2015-AA31.300% 04 .. | ... [... |.. 1.. |1FE......|..........64998]...... 99.2680 64,524 |.......... 65,000 64,998 | ..o | O [ 1.300|..... 1.301 | MON . 02/25/2015| 04/15/2020
12592WADO ... CNH EQUIPMENT TRUST 2015-AA41.850% 04 .. | ... [... |.. 1.. |1FE......[.........239975]...... 99.4240 238618 |......... 240,000 239978 | .o | 3 e [ 1.850 | ..... 1.852 | MON . 02/25/2015| 04/15/2021
12592YAE4 ... CNH EQUIPMENT TRUST 2015-B A4 1.890% 04 .. | ... [... |.. 1.. |1FE...... [......... 129997 | ...... 99.5190 129375 | ... 130,000 129,998 | oo e O e 1.890|..... 1.890 | MON . 05/06/2015| 04/15/2022
34530LAET ...... FORD CREDIT AUTO LEASE TRB A4 1.100% 11 .. ... |... [.. 1 .. [1FE......|[.......... 99,986 |...... 99.6930 99,693 |......... 100,000 99,992 ... 11,000 | .... 11.005 | MON . 07/22/2014 11/15/2017
34530XAES ... FORD CREDIT AUTO LEASE TRBA41.540% 02 .. ... |... |.. 1 .. [1FE ...... [......... 230947 (...... 99.1610 237,986 |......... 240,000 239,950 ... e 3 e 1540 ..... 1.547 | MON . 10/21/2015| 02/15/2019
34530QAD2 ..... FORD CREDIT AUTO OWNER TRAA31.280% 09 .|... |... |.. 1.. [1FE......[..........29,998 ...... 99.8390 20952 |.......... 30,000 20908 | ... e O e 1280 ..... 1.282 | MON . 03/17/2015{ 09/15/2019
34530VAD1 ..... FORD CREDIT AUTO OWNER TRBA31.160% 11 .|... |... |.. 1 .. [1FE...... [..........39,996 (...... 99.2660 39,706 |.......... 40,000 39997 | ..o e T e 1160 |..... 1.162 | MON . 05/19/2015{ 11/15/2019
34530PAD4 ... .. FORD CREDIT AUTO OWNER TR CA31.060% 05 .| ... |... |.. 1.. [1FE ...... [.........264,961(...... 99.7630 264372 ......... 265,000 264970 | ..o o 9 e 1.060|..... 1.063 | MON . 11/18/2014| 05/15/2019
34528QDR2 ..... FORD CREDIT FLOORPLAN MAS 1 A11.420% 01 . ... |... |....... [1FE ...... [.........324928(...... 99.2110 322436 ......... 325,000 324940 | ..o 12 e 1420 ..... 1.425 | MON . 02/03/2015{ 01/15/2020
36159LCKO ..... GE DEALER FLOORPLAN MASTER1AVARRT 0 .| ... [... [.. 1 .. [1FE......|.........400,000]...... 99.8590 399,436 | ......... 400,000 400,000 ... e e e 1.000..... 1.000 | MON . 07/16/2014( 07/20/2019
36163TACT ..... GE EQUIPMENT MIDTICKET LL 1A31.140%05 ...| ... [... [.. 1 .. [1FE......|.........264998...... 99.5400 263,781 ......... 265,000 264999 | ..o o O e 1140 ..... 1.140 | MON . 09/09/2014 05/22/2018
38013PAC3 ..... GM FINANCIAL AUTOMOBILE L 1 A31.530% 09 ...| ... [... |.. 1.. |1FE......|.........174975| ... .. 99.5140 174,150 | ... 175,000 174,980 | oo e B e e 1530 |..... 1.534 | MON . 03/18/2015| 09/20/2018
38013PADT ..... GM FINANCIAL AUTOMOBILE L 1 A4 1.730% 06 ...| ... [... |.. 1.. |1FE......|[..........64991 | ... .. 99.4060 64,614 |.......... 65,000 64,993 | ..o | 2 [ 1730 | ..... 1.733 | MON . 03/18/2015| 06/20/2019
38013GADT ..... GM FINANCIAL AUTOMOBILE L 2 A4 1.850% 07 ...| ... [... |.. 1.. |1FE......[......... 199944 | . ... 99.3420 198,684 | ......... 200,000 199,951 | oo e T e 1.850 | ..... 1.857 | MON . 06/11/2015| 07/22/2019
41284AADO ... HARLEY-DAVIDSON MOTORCYCL 1 A31.100% 09 | ... [... |.. 1.. |1FE......[.......... 99974 .. .. 99.6300 99,630 | ......... 100,000 99,982 | ..o | B [ 1100 ..... 1.105 | MON . 04/08/2014| 09/15/2019
41284BADS ... HARLEY-DAVIDSON MOTORCYCL 1 A31.410% 06 | ... |... |.. 1.. |[1FE......[......... 349964 |...... 99.6220 348677 | ......... 350,000 349,970 | .o | B [ 1.380 | ..... 1.382 | MON . 01/22/2015| 06/15/2020
41284CADG ... HARLEY-DAVIDSON MOTORCYCL 2 A31.300% 03 | ... [... |.. 1.. |1FE......[..........19999 | ...... 99.4500 19,890 [.......... 20,000 19,999 i e O [ 1.300|..... 1.301 | MON . 05/20/2015| 03/16/2020
43814JAC8 ...... HONDA AUTO RECEIVABLES 204 A30.990% 09 ..| ... [... [.. 1 .. [1FE......|.........224960(...... 99.6690 224255 ......... 225,000 24071 e 10 e e 0990 |..... 0.995 [ MON . 11/19/2014| 09/17/2018
44800WAC4 ..... HYUNDAI AUTO RECEIVABLES AA31.050% 04/ .. | ... [... [.. 1 .. [1FE......|..........99985]...... 99.5950 99,595 |......... 100,000 299989 | e B e 1050 |..... 1.054 | MON . 01/14/2015{ 04/15/2019
AT787TADG ..... JOHN DEERE OWNER TRUST 20 BA31.070% 11 .| ... [... [.. 1 .. [1FE ......|..........49989...... 99.5340 49767 |.......... 50,000 49992 ..o [ 3 e 1070 |..... 1.075 | MON . 08/26/2014( 11/15/2018
63938EAA2 ..... NAVIENT STUDENT LOAN TRUS1ATVARRT 0 .| ... [... [.. 1 .. [1FE......|..........65697|...... 99.5210 65382|.......... 65,697 85697 | ... e s e 1.000..... 1.000 | MON . 05/20/2014 03/25/2021
65477WACO ... .. NISSAN AUTO RECEIVABLES 2BA31.110% 05 .. | ... [... [.. 1 .. [1FE......|.......... 84997 |...... 99.6950 84741 .......... 85,000 84998 | ... e T e 1110 ..... 1.111| MON . 12/03/2014| 05/15/2019
65475WADO ... .. NISSAN AUTO RECEIVABLES 2B A31.340% 03 .. | ... [... [.. 1.. [1FE......|.......... 5499 |...... 99.4050 54673 |.......... 55,000 L5499 | e O e e 1350 |..... 1.352 | MON . 07/15/2015{ 03/16/2020
80284CAD4 . ... SANTANDER DRIVE AUTORECE 1A31.270% 02 . | ... |... |.. 1.. |1FE......[.........244966]...... 99.6620 244172 ... 245,000 248973 L e T e 1270 | ..... 1.274 | MON . 02/19/2015| 02/15/2019
80283YAD7 ..... SANTANDER DRIVE AUTO RECE 4 A31.080% 09 . | ... [... |.. 1.. |1FE......|.........159993]...... 99.9430 159,909 | ......... 160,000 159,995 | ... e 2 e 1.080|..... 1.081 | MON . 09/10/2014| 09/17/2018
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 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 Current

0 Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code] N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date

80284AADS ..... SANTANDER DRIVE AUTORECE 5A31.150% 01 .| ... [... [.. 1 .. [1FE......|..........64991 | ..... 998410 |.......... 64897 |.......... 65000 |..........684994 | ... ... | 2 1150 |..... 1153 | MON .| .......... 33| ... 747 [11/19/2014| 01/15/2019
98161DAD2 ..... WORLD OMNI AUTOMOBILE LEAAA31.160% 09 . | . Lo MFE 254983 L 996910 |.........254212|......... 255000 |.........254990 | ...............0 | B e [ 1160 |..... 1162 MON .|......... 1311 .. 2,958 [09/10/2014| 09/15/2017
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan-| Backed and Structured Securities L XXX 6,843,633 |....... 6,875,697 XXX XXX XXX |.ooooit. 3870 ........ 72,707 | . XXX Lo XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ............... ..o o XXX 20,526,317 | ...... 20,300,262 | ...... 20,649,414 | ... |t (B0895) |t XXX XXX XXX | 135217 | ....... 438599 |. XXX [.. XXX.
7799999 Subtotals - Issuer Obligations ..................ooiiiiiiii e [ 40649218 ... XXX ... |...... 40,011,771 | ...... 38,291,086 | ...... 39,722276 | ........... 3,668 [....... (328591) ... | XXX XXX XXX |...... 329747 | ....... 918,093 |. XXX [.. XXX.
7899999 Subtotals - Residential Mortgage-Backed Securities . ................coovuiiiiiiiiiiiiiiiiiei | 9,792,042 ... XXX ... [....... 9,779,926 | ....... 9,338,126 | ....... 9,730,220 ... e (88884) | XXX XXX XXX |....... 29,103 |....... 315786 |. XXX |[.. XXX.
7999999 Subtotals - Commercial Mortgage-Backed Securities . ............c..coovviiiiiiiiiiiiii 225679 ... XXX ... |.oooiiis 215906 | ......... 213565 | ......... 224718 | oo e (BBD) [ XXX XXX XXX f.oooiiiinn 574 ......... 9209 . XXX |.. XXX.
8099999 Subtotals - Other Loan-Backed and Structured Securities .......................oooooi [ 6874897 [ ... XXX ... [....... 6,843,633 [....... 6,875,697 | ....... 6,875,061 [.........oooou oo A XXX XXX XXX | 3870 ........ 72,707 [ . XXX |.. XXX.
8399999 Grand Total - BONAS ... .. ..........uu 57,541,836 ... XXX ... [...... 56,851,236 | ...... 54718475 ...... 56,552,274 | ........... 3,668 |....... (4M17,701)|............... | XXX XXX XXX |...... 363,295|...... 1,315,793 [ . XXX . XXX .

9013
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b3

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 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total
Nonadmitted Unrealized Current Other-Than- Change Foreign
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
8999999 Total Preferred StOCKS ............. ..o | XXX e XXX L] XXX
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(A%

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date

Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
Industrial and Miscellaneous (Unaffiliated)
90214J101 ....... 2UINC oo e | 921.000 L 03/28/2014
00507V109 ....... ACTIVISION BLIZZARD INC ... | | | 1,961.000 | .. L.........] 09/19/2014
00724F101 ....... ADOBE SYSTEMS INC .. I FUTTRUR PURUUE I 1,140.000 | .. . . L.........| 08/06/2015
00130H105 ....... AESCORP/THE ................ UUTRTTUITE FUTTIE PUT PO 5,306.000 | .. .. (20,343) | ... L.........| 04/05/2013
009717101 ....... AKAMAI TECHNOLOGIES INC .. e eee.... 322,000 .. ....(3,320) ... L.........| 06/01/2012
012653101 ALBEMARLECORP ..........oooiiiiiiiiii e e ...417.000 | .. (T8 L L.........] 05/03/2010
01741R102 ....... [ ALLEGHENY TECHNOLOGIES INC ...........cooiiiii oo | | e 4,839.000 . (50,899) ... L.........] 01/23/2015
01988P108 ....... | ALLSCRIPTS HEALTHCARE SOLUTION .. el 1,270.000 L... .| 10/14/2014
020002101 ....... ALLSTATE CORPITHE ... | | | 719.000 L 08/11/2014
02005N100 ....... ALLY FINANCIALINC ... e e e 2,315.000 L 02/17/2015
02079K305 ....... [ALPHABETINC ... [ e ...194.000 | .. L.........| 10/04/2015
02079K107 ....... [ ALPHABETINC ....... e L ...194.000 | .. L.........| 10/05/2015
023135106 ....... [AMAZON.COMINC .........ooovvvviiiiiiiiiieie e | ...180.000 | .. L.........| 07/27/2015
02376R102 ....... AMERICAN AIRLS GROUP INC ... [FUTURURU PUUR PR ...751.000 | .. L.........] 12/09/2013
032110102 ....... AMPLIFY SNACKBRANDS INC ... e [ ...921.000 | .. L.........| 1211112015
032511107 ....... ANADARKO PETROLEUMCORP ........ccoovvvviiiei e e ...494.000 | .. L.........| 10/08/2015
036752103 ....... ANTHEMINC ...t IO UTTUT PR ..388.000 | .. L.........| 05/04/2015
037833100 APPLEINC ... e e 2,480.000 L.........| 04/28/2014
04247X102 ....... | ARMSTRONG WORLD INDUSTRIES INC ... . e ...471.000 | .. L.........| 02/25/2014
04316A108 ....... | ARTISAN PARTNERS ASSET MANAGEM . e oe.....361.000 .. L.........| 03/11/2015
049513104 ....... ATMELCORP ......cooviiiiiiii e e 1,658.000 | .. L.........| 111412013
07177M103 ....... BAXALTAINC . e e 1,270.000 | .. L.........| 1212912015
054937107 ....... BB&TCORP ............ccovinns T FUTTT P I 1,010.000 | .. L.........| 03/16/2015
073685109 ....... BEACON ROOFING SUPPLY INC ... e e L.........| 03/25/2015
077454106 ....... BELDENINC ... [ e L.........| 06/07/2010
084423102 ....... BERKLEYWRCORP COM ..o e e . . L.........| 03/05/2009
084670702 ....... BERKSHIRE HATHAWAY INC ... e [ PUTUUUEN PUUDDRN DU 1,702.000 | .. L... .| 0171172011
08579W103 ....... BERRY PLASTICS GROUPINC .........cooveviiniie o [ [ 1,791.000 L 04/19/2013
086516101 ....... BESTBUY COINC ..ot [ | | 612.000 L 111122015
09062X103 BIOGENINC ... [ e 375.000 L.........| 1211712015
09061G101 .......| BIOMARIN PHARMACEUTICAL COM ........ UU DU P 132.000 L.........| 02/20/2009
05591B109 ....... [ BMC STOCKHOLDINGS INC .........ccoviiiiiiiiiin e | 1,526.000 L.........| 12/02/2015
09739D100 ....... [BOISECASCADELLC ........ccoovviiiiiiiiiii e | | 740.000 L.........|] 11/07/2013
109217101 ... BRIGHTCOVEINC ... [ [ [ 4,172.000 L.........| 0411272013
110122108 ....... BRISTOL-MYERS SQUIBBCO ...........coovvveiiei oo [ [ 2,060.000 L.........] 1011972015
111621306 ....... BROCADE COMMUNICATIONS SYSTEMS ... oeeen [oee o 1,175.000 L.........] 10/07/2013
127055101 CABOTCORP ...t e e 542.000 L.........| 10/24/2008
14040H105 ....... | CAPITAL ONE FINANCIAL CORP .. . IS PUTUURR PR 2,057.000 L.........| 09/11/2013
14149Y108 ....... | CARDINALHEALTHINC ... e e 500.000 L.........| 08/25/2015
141665109 ....... CAREEREDUCATIONCORP ..o e e 3,883.000 L.........| 04/08/2015
142339100 ....... CARLISLECOSINC ............... e e 173.000 L .........| 05/04/2007
144577103 ....... CARRIZO OIL & GAS INC .. e 1,523.000 | .. L.........| 06/12/2012
124857202 ....... CBSCORP ..ot e e 995.000 | .. L.........] 111172015
150870103 ....... CELANESECORP ........ e L e 1,190.000 L.........] 06/01/2015
151020104 ....... CELGENECORP ......oooviiiiiiiiiiiiiiee [ e [ 1,470.000 L.........| 08/03/2011
808513105 ....... CHARLES SCHWAB CORP/THE ... v e [ 2,620.000 L... .| 09/29/2015
168615102 ....... CHICOSFASINCCOM ... oo | e 968.000 L 11/12/2009
125509109 ....... CIGNACORP ... e | 403.000 L 04/27/2015
171798101 ....... CIMAREXENERGY CO .......oviiiiiiiiiiiies [ e ...212,000 | .. L.........| 10/08/2015
17275R102 ....... CISCO SYSTEMSIINC ... IO e 3,683.000 | .. L.........| 01/25/2013
172967424 ....... | CITIGROUPINC .............. T P FETT I 2,807.000 | .. L.........| 111372014
18538R103 ....... CLEARWATER PAPER CORP ..... [ RO U 47.000 | .. L.........| 1211112015
191227109 ....... COCA-COLA ENTERPRISES INC .. e L e 1,870.000 L.........| 04/06/2015
192108504 ....... COEURMININGINC ..ot [ [ [ 5,359.000 | .. L.........| 06/26/2015
19239v302 ....... COGENT COMMUNICATIONS GROUP .........coovvvvis oo oo o 1,951.000 | .. L.........] 10/21/2009
192446102 ....... | COGNIZANT TECHNOLOGY SOLUTIONS ... [RUT PUTUUR PO I 1,540.000 | .. L... .| 07/15/2015
20030N101 ....... COMCASTCORP ... [ | 2,685.000 L 11/01/2011




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE Paramount Health Care

AAE]

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date

Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
205363104 ....... COMPUTER SCIENCES CORP ........ovviiiiiiiiii [ | | 857.000 L 11/2412015
21036P108 ....... | CONSTELLATION BRANDSINC .........ccoovvviiiinii [ | ...945.000 | .. L.........| 102712014
21240D107 .......[CONTROLA CORP ........coiviiiiiiiiiiiiiiiiaie [ | .2,201.000 | .. L.........| 04/01/2015
216648402 ....... [COOPERCOSINC/THE ...........ocoiiiiiiiiii | | ...993.000 | .. L.........] 06/11/2012
22160K105 ....... COSTCOWHOLESALE CORP ..o e e ...550.000 | .. L.........| 02/14/2013
224399105 ....... CRANECO ...t e e ...290.000 | .. L.........| 0509/2014
225447101 ....... CREEINC .......ooiiiiiiii e e .1,203.000 | .. L.........| 06/29/2015
228368106 ....... CROWN HOLDINGS INC ... U U T ...898.000 | .. L.........] 09/25/2013
126650100 ....... CVS CAREMARK CORP ..o e e ...432.000 | .. L.........| 10/08/2013
232806109 ....... CYPRESS SEMICONDUCTOR CORP v .3,134.000 | .. .. (12,098) | ... L.........| 102212012
235825205 ....... DANAHOLDINGCORP .............. e e 831.000 ..(5,332) ... L... .| 07/01/2015
247361702 ....... DELTAAIRLINESINC ..o o e 1,846.000 5576 L 07/02/12014
252131107 ... DEXCOMINC ... [ | e 809.000 21,722 L 01/30/2009
25278X109 ....... DIAMONDBACK ENERGY INC .......ooovvieieiie [ e e ...329.000 | .. ... (3462) ... L.........| 1011212015
254709108 ....... DISCOVER FINANCIAL SERVICES ..........coovvviiiiens [eee e 1,648.000 | .. ..(8,263) ... L.........| 01/22/2015
256746108 ....... DOLLARTREEINC ........oooiiii [ e [ 1,310.000 | .. 8960 | ... L.........] 1013/2014
260543103 ....... DOW CHEMICAL CO/THE ... v e e 3,412.000 | .. .. (299) ... L.........| 04/28/2015
262037104 DRIL-QUIP INC e e 337.000 | .. ....(589)]... L.........| 08/07/2007
23335C101 ....... | DTS INC/CA e e e 1,613.000 | .. . (11,303) | ... L.........| 071172012
269246401 ... E*TRADE FINANCIALCORP ... e e ... 860.000 | .. 4631]... L.........] 10/09/2014
26969P108 EAGLE MATERIALS INC ... e e ...710.000 | .. . (11,076) | ... L.........] 05/06/2011
278642103 ... EBAY INC ... e e .1,823.000 | .. (761) ] ... L.........| 09/01/2015
28176E108 EDWARDS LIFESCIENCES CORP ..o e e ...484.000 | .. .. 7400]... L.........| 04/24/2013
285512109 ....... [ELECTRONICARTSINC ........coooiiiiiiiiiiie [ e ... 842,000 | .. 18,276 ... L.........] 10/23/2012
28849P100 ....... [ELLIEMAEINC ............ [P UURUTE PO ...470.000 | .. ..9,358]... L.........| 04/08/2014
292562105 ....... [ENCOREWIRECORP .........ccoooiiiiiiiiiiiiiii e | ...405.000 | .. L.........| 04/06/2015
29265N108 .......[ENERGENCORP ........ccoooviiiiiiiiiiiiiiiiiie [ | ...560.000 | .. . (13,149) | ... L.........| 10/23/2014
26875P101 ....... | EOG RESOURCES INC .. e [ . 1,415,000 | .. . (20442) (... L.........| 02/23/2015
268841109 EQTCORP ..o | | 226.000 L.........] 06/20/2014
30219G108 ....... EXPRESS SCRIPTSHOLDING CO ... oo e e 1,045.000 L.........| 0509/2013
30303M102 ....... FACEBOOKINC ..o [ [ [ 1,640.000 L.........| 09/17/2013
303726103 ....... FAIRCHILD SEMICONDUCTORINTERN ........coovvveins [ oo [ 1,809.000 | .. L.........] 102012011
316773100 ....... FIFTHTHIRDBANCORP ........oooviiiiiiiie [ [ [ 1,608.000 | .. L.........] 1011712014
302491303 FMCCORP ................ U PUUTUE POTROTE FETT 773.000 | .. L.........] 10/02/2013
34959E109 ....... [FORTINETINC ..o [ e [ 1,047.000 | .. L.........| 11/08/2013
35138V102 ....... [ FOXFACTORY HOLDING CORP ..........ovvvvviniiinan [ e [ 2,061.000 | .. L.........| 111972014
368736104 ....... GENERAC HOLDINGSINC ........... v 1,278.000 | .. L.........|] 0711012015
369550108 ....... GENERAL DYNAMICS CORP ... RURTRUTTY FETTTIEN P ...528.000 | .. L.........] 06/15/2015
375558103 ....... GILEAD SCIENCES INC ... [ e ...822.000 .. L.........|] 01/13/2015
37951D102 ....... | GLOBAL EAGLE ENTERTAINMENTINC ...........ocoove foeeeen [oenins 5,178.000 L.........| 04/01/2015
37940X102 ....... [ GLOBAL PAYMENTSINC ................. U UU FETTTTE IR 410.000 L.........] 0111072014
38046C109 .......[GOGOINC .......coviiiiiieeee e | | e 2,685.000 L.........] 1013/2014
39304D102 .......| GREENDOTCORP ..... JUUT PUTUUOR IO I 1,413.000 L... .| 06/13/2012
395259104 ....... GREENHILL&COINC ... e | | 347.000 L 10/02/2015
413086109 ....... HARMAN INTERNATIONAL INDUSTRIE ..o e | e 439.000 L 06/04/2010
413875105 ....... HARRISCORP ...........ccooooiiiiinns I U T .670.000 L.........| 03/31/2015
415864107 ....... HARSCOCORP .............. TP PUTTR P . 1,488.000 | .. L.........| 0507/2012
419879101 ....... HAWAIIAN HOLDINGS INC TTTTUTR U PUTTTIN PRI ...316.000 | .. L.........| 06/29/2015
422368100 ....... HEARTWARE INTERNATIONALINC ... o e ...726.000 | .. L.........] 1013/2015
42824C109 ....... HEWLETT PACKARD ENTERPRISECO .........coooooeia [eee | onnnen .2,888.000 | .. L.........] 111812015
437076102 ....... HOME DEPOTINC/THE ... [ e ...820.000 | .. L.........| 04/28/2014
438516106 ....... HONEYWELL INTERNATIONALINC ... [ e ...245000 | .. L.........| 04/13/2011
440694305 ....... HORSEHEAD HOLDING CORP ..o [ e e 1,561.000 L.........] 09/11/2015
404341105 ....... HPINC ... Y IPURUE PUDUURE T 2,128.000 L.........] 11/02/2015
447011107 ....... HUNTSMANCORP ........... e e e 2,172.000 L.........| 04/30/2014
452327109 ....... ILLUMINAINC ...... e [ 286.000 L.........| 09/26/2011
45784P101 ....... [INSULETCORP ................... e e 2,064.000 L.........] 01115/2015
458118106 ....... INTEGRATED DEVICE TECHINC ...... Y IPUUE PUDUURE O 1,365.000 L... .| 05/18/2010
460146103 ....... INTERNATIONAL PAPERCO ... [ [ [ 740.000 L 01/31/2014
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465741106 ....... ITRONINC ... [ [ [ 1,095.000 (4496) ... o (4,496) L 04/26/2013
466313103 ....... JABILCIRCUITING ... e | | e 1,450.000 |......... 33,771 |...... 23290 | ......... 33771 |......... 21281 | ... | BB 2MT | 217 ... L.........| 09/05/2012
477143101 ....... JETBLUE AIRWAYSCORP ..o | | | e 2,016.000 13,689 13,689 L.........| 101072014
478160104 ....... JOHNSON & JOHNSON ... | | | 1,444,000 |........148,328|..... 102720 | ........ 148328 | ........ 111,283 | ............... | 3266 o [ 1571 [ 1,571 L.........] 04/18/2011
46625H100 ....... JPMORGAN CHASE & CO ..o e | | 3,343.000 | .. B3 11,537 L.........] 05/11/2012
482387109 ....... KAR AUCTION SERVICES INC ... [ e ...710.000 | .. L1890 1,690 . L.........| 12/07/2012
497266106 ....... KIRBY CORP ...t e e ...352.000 | .. T (7,411) L.........| 12/16/2015
50077C106 ....... KRATON PERFORMANCE POLYMERSIN ... o o 2,004.000 | .. B3I (8,377) L.........] 08/23/2013
501044101 ....... KROGERCO/THE ... [ e e 1,815.000 | .. L6962 6,962 | . L.........] 102112015
512807108 ....... LAMRESEARCHCORP ........oviiiiiiiiiieii [ e ...900.000 | .. 3802 3,602 L.........| 04/09/2015
521865204 ....... LEARCORP ...t [ e ... 378.000 | .. 8262 ... [ 8,262 L... .| 03/29/2012
526107107 ....... LENNOX INTERNATIONAL INC ..o [ | e 272000 |.........33973|..... 124900 | ......... 33973 |.......... 7,220 | ............. 98| ..o AOT [ 84| 8,114 L 09/22/2011
527288104 ....... LEUCADIANATIONALCORP ... [ e [ 1,067.000 (B573) oo e (5,573) L 07/22/2015
530307305 ....... LIBERTY BROADBAND CORP .........ovoviiiiiiiiai e e ...405.000 | .. 1129 1,129]. L.........| 012012015
531229300 ....... LIBERTYMEDIACORP ........ovviviiiiiiiiiiii e e ... 775,000 | .. C2364 | 2,364 L.........| 07/2412014
539830109 ....... LOCKHEEDMARTINCORP ..o [ e .o......457.000 .. 10825 ..o e 10,825 L.........| 08/24/2015
546347105 ....... LOUISIANA-PACIFICCORP ... [ e [ 2,995.000(.........53,940...... 18.010|......... 53940 | ......... 49363 | ............... | | [ 4343 1. 4,343 L.........] 03/11/2014
548661107 LOWE'SCOSINC ... [ e 1,720.000 | .. 13337 | e 13,337 L.........| 08/31/2015
50212V100 ....... | LPL FINANCIAL HOLDINGSINC ..........ocooeiiiiies [ [ ...418.000 | .. T e (794) L.........|] 111312012
56585A102 ....... | MARATHON PETROLEUMCORP ..........cooooiiiiii v | ... 386.000 | .. 2432 2432|. L.........] 01/30/2015
567908108 MARINEMAXINC ... e e .1,229.000 | .. (1,600) ..o e (1,600) L.........| 05/15/2014
573284106 ....... MARTIN MARIETTAMATERIALSINC ..............oooooa [ oo |eeeees |00 161,000 | .00 21,989 | ... .. 136580 | ... 21,989 | oo 14175 | o e 288 s e 4228 (... 4,228 L.........| 02/21/2013
576323109 ....... MASTECINC ... e e (2,468) ..o e (2,468) L.........|] 11/13/2015
57636Q104 ....... MASTERCARDINC ............. e [ 10326 | ..o e 10,326 L.........] 03/11/2015
577223100 ....... MATTSON TECHNOLOGY INC ... [ e . V383 383 L.........| 03/25/2015
57772K101 ....... MAXIM INTEGRATED PRODUCTS ... v [ ...915.000 | .. 5609 ... e 5609 (. L.........| 07/09/2008
58155Q103 .......|MCKESSON CORP ...........ovviiiiiiiiiiieiee [ [ ...206.000 | .. 288 268 L.........| 12/23/2015
58501N101 ....... [MEDIVATIONINC .........cooiiiiiiiieeie [ [ ...161.000 | .. BT 1,521 L.........| 09/28/2015
58502B106 ....... [MEDNAXINCCOM ...........ooviiiiiiiie e | eee....605.000.........43,354 | ..... 71660 |......... 43354 |......... 12049 | ... | [ 3358 ... [ 3,358 L.........] 0520/2010
58933Y105 ....... [MERCK&COINC ... e | | e 1,411.000 | .. (M,750) [ .o | (11,750) L.........] 01/09/2015
59001K100 ....... [MERITORINC ..........coooiiiiiiiiiee [ [ 2,475.000 | .. (16,830) [ ... | (16,830) L.........| 04/11/2011
59156R108 ....... [METLIFEINC ..........oooiiiiiies [ [ ...759.000 | .. (B074) [ .o (5,074) L.........| 07/16/2015
594918104 MICROSOFT CORP ... [ e 4,984.000 | .. 3729 . 31,729 L.........] 01/05/2015
607828100 ....... MODINE MANUFACTURING CO ... [ e e 1,330.000 | .. 6,052) |....cooviiis | (6,052) L.........| 04/09/2013
609839105 ....... MONOLITHIC POWER SYSTEMS INC ........ooovvviie [ e 12922 12,922 L.........] 07/29/2011
55345K103 MRC GLOBALINC .......coviiiiiiiiie e e e . .9844|.........12868]......... (3,024) L.........| 02/22/2013
62855J104 ....... [MYRIAD GENETICSINC ... e | | 754.000 | .. CB86T | 6,861 L.........] 08/16/2012
63938C108 .......[NAVIENTCORP .........ooooiiiiiiiiiiiie e | | e 1,996.000 (2293) .o e (2,293) L.........| 09/25/2015
64110L106 NETFLIXING ... [ e | e 441.000 9120 ..o [ 9,120 L.........| 07/07/2015
651229106 ....... NEWELL RUBBERMAIDINC ... [ e [ 1,940.000 CA505 . 4,505 L.........| 1211412015
67020Y100 ....... NUANCE COMMUNICATIONS INC ... [ e o 1,124,000 |......... 22,356 |...... 19.890 | ......... 22356 ......... 17,469 | ............... | [ 4888 (... | 4,888 L.........] 01/15/2015
674599105 ....... OCCIDENTAL PETROLEUMCORP ..o [ e e 1,913.000 | .. 18,832) | ..o | (18,832) L.........| 06/04/2013
681919106 ....... OMNICOMGROUPINC .............. . [UUTE PUDUUTE PODUTE PETTTO 149.000(......... 11,273 |...... 75660 |......... 11273 | .......... 7,200 [ ............. 75| ..o 3T (270) | oo (270) L... .| 05/12/2011
682189105 ....... ON SEMICONDUCTOR CORP ... [ e [ 2,109.000(......... 20,668 |....... 9.800|.........20,668 |......... 16,630 [.......ccccovve |ereiriiiiiiin | [ (69B) | ..o [ (696) L 01/11/2013
68389X105 ....... ORACLECORP ... [ e e 1,340.000 1M310) | oo | (11,310 L 11/13/2014
695263103 ....... PACWESTBANCORP .........oooviiiiiiie [ e [ 1,636.000 | .. 3861) ..o | (3,861) L.........| 04/08/2014
697435105 ....... PALOALTONETWORKSINC ... [ | | 355.000 6,884 ..o [ 6,884 L.........| 10/27/2015
717081103 ....... PFIZERINC ..o [ e e 3,868.000 | .. CA3TT 4,371 L.........| 04/26/2013
718546104 ....... PHILLIPS 66 ..o [ [ [ 1,225.000 | .. 12373 12,373 L.........] 07/2712012
733174700 ....... POPULARING ... ..o [ e 6915) ... | (6,915) L.........| 06/04/2012
741503403 ....... PRICELINE.CCOMINC ... oo e e 10,779 | oo e 10,779 L.........| 01/07/2013
T4164F103 ....... PRIMORIS SERVICES CORP ..o e e (284) | e (284) L.........| 10/16/2015
74733V100 ....... QEPRESOURCESINC .......coooivviiiiiiii e e 14315|.........25645|....... (11,330) L.........| 04/07/2014
747277101 ....... |[QLOGICCORP .......... Y TR P 2,606) .....c.oooiei e (2,606) L.........| 09/05/2014
74736K101 ....... QORVOINC ..o e e 48391 ... e 48,391 L.........| 01/02/2015
748341100 ... QUESTDIAGNOSTICS INC ... e e 1005 | 1,005 L.........| 07/22/2015
74837P108 ....... |QUICKLOGICCORP .........oooviiiiiiiiiieee [ [ 03344 .........20062]....... (16,718) L.........] 07/31/2014
74874Q100 ....... QUINSTREETINC ... e e BA93) .o e (3,193) L... .| 05/17/2011
754730109 ....... RAYMOND JAMES FINLINCCOM ...................o.oo oo | oo L., 608.000 |......... 35246 ...... 57.970|......... 35246 |......... 18265 |............ 122 | .......... 438 |............... |............ M3 413 L 05/25/2010
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Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
755111507 ....... RAYTHEONCO ... [ | e 566.000 L 04/11/2014
775133101 ....... ROGERSCORP ...t e e ... 734,000 | .. L.........| 07/26/2011
779376102 ....... ROVICORP ... [ e e 5,203.000 | .. L.........| 04/02/2015
794661302 ....... SALESFORCE.COMINC ... ..o [ [ [ 1,390.000 | .. L.........] 06/10/2014
800677106 ....... SANGAMOBIOSCIENCES INC ... [ | | 911.000 | .. L.........| 04/15/2014
811699107 ....... SEACHANGE INTERNATIONALINC .......oovvevi [ [ [ 3,281.000 | .. L.........| 01/23/2015
816850101 ....... SEMTECHCORP ......oiiviiiiiiiieieeees e e oe.....469.000 .. L.........| 01/28/2014
81762P102 ....... SERVICENOWINC ... e e ...740.000 | .. L.........| 04/20/2015
826919102 ....... SILICON LABORATORIES ..o [ e e ...264.000 | .. L.........| 06/22/2007
82817Q103 ....... SILVER SPRING NETWORKS INC ..o [ e .2,196.000 | .. L.........| 10/14/2014
83001A102 ....... SIX FLAGS ENTERTAINMENT CORP .........oovvveiii [ e ...479.000 | .. L... .| 02/21/2014
83088M102 ....... SKYWORKS SOLUTIONS ... [ | e 864.000 L 11/19/2008
855244109 ....... STARBUCKS CORP ... [ e e 1,010.000 L 08/24/2015
87074U101 ....... [ SWIFT TRANSPORTATIONCO .......oovvviviiviieia | oo | | e 1,101.000 L.........|] 1011212015
87157D109 ....... [ SYNAPTICSINC .......cooiiiiiiiiiiiiei | | | 477.000 L.........| 11/15/2012
87165B103 ....... [ SYNCHRONY FINANCIAL ...........ooooiiiii | | | e 2,690.000 L.........| 111212015
875372104 ....... [ TANDEM DIABETES CAREINC ..o | | e 2,095.000 L.........| 06/09/2015
87582Y108 ....... [TANGOEINC ........ooooiiiiiiiiiie | | | 727.000 L.........| 092212014
87612E106 ....... | TARGET CORP .. e L e 1,198.000 | .. L.........| 09/28/2015
880349105 TENNECOINC ... | | e 161.000 | .. L.........| 07/24/2012
88164L100 ....... TESSERATECHNOLOGIESINC ... e | | e 1,237.000 | .. L.........| 08/16/2013
883203101 ....... TEXTRONINC ..o e e 2,708.000 | .. L.........| 11/25/2014
883556102 ....... THERMO FISHER SCIENTIFICINC ..o e | ...655.000 | .. L.........| 04/23/2012
887228104 ....... TIMEINC ... | [ ...546.000 | .. L.........| 09/08/2014
887317303 ....... TIMEWARNERINC ... e e ...676.000 | .. L.........| 09/25/2015
888706108 ....... TIVOINC ... e e 3,970.000 | .. L.........] 0412172011
872540109 TIXCOSINCITHE ... e | | 1,240.000 | .. L.........| 09/29/2015
89417E109 ....... | TRAVELERS COS INC/THE e .oe....310.000 .. L.........| 04/28/2014
89531P105 ....... [TREXCOINC ..o | e 539.000 L.........] 08/22/2011
90130A101 ....... [ TWENTY-FIRST CENTURY FOXINC ..............oooci | | 3,150.000 L.........] 05/13/2015
902494103 ....... TYSONFOODSINC ... | e | | 847.000 L.........| 1000172014
904034105 ....... ULTRATECHINC ... [ e e 2,365.000 L.........| 102212013
907818108 ....... UNION PACIFICCORP ... [ | e 880.000 L.........| 08/26/2015
910047109 ....... UNITED CONTINENTAL HOLDINGS IN ... o e .6,260.000 | .. L. 1172372011
913017109 ....... UNITED TECHNOLOGIESCORP ........oovvviiiiiin [ e ...498.000 | .. L.........| 01/22/2015
91347P105 UNIVERSALDISPLAY CORP ..o [ e ...681.000 | .. L.........| 04/01/2013
913483103 ....... [ UNIVERSAL ELECTRONICSINC ...........cooiieiiis oo e e, 137.000 .. L.........] 112012015
91913Y100 ....... [ VALEROENERGY CORP .........ooooviiiiiiiiiii oo | | e 1,310.000 | .. L.........| 08/14/2014
922417100 ....... [ VEECOINSTRUMENTSINC ........coovvviiiiiiiii oo | | e 2,291.000 | .. L.........| 07/24/2015
92342Y109 ....... [ VERIFONE SYSTEMSINC .........coooviiiiiiiiiii] e | | 410.000 L.........| 09/06/2012
92343V104 ....... [ VERIZON COMMUNICATIONS INC .........cooovieiii | | | e 2,147.000 L.........] 111372014
918204108 ... VECORP ..o e e e 1,094.000 L.........] 01/23/2014
92826C839 ....... VISAINC ..o e | 1,920.000 L... .| 08/02/2012
929566107 ....... WABASH NATIONAL CORP .....oviiiiiiieiieiee | | | 367.000 L 10/04/2011
92927K102 ....... WABCOHLDGSINCCOM ... oo | | 157.000 L 02/04/2010
254687106 ....... WALTDISNEY COTHE ... | e .1,040.000 | .. L.........] 112012012
942622200 ....... WATSCOINC ... e e ...323.000 | .. L.........| 01/08/2008
94733A104 ....... WEB.COMGROUPINC ..o | e ...542.000 | .. L.........| 07/26/2012
947890109 ....... WEBSTER FINANCIALCORP ... | | ...224.000 | .. L.........| 1211412015
949746101 ....... WELLSFARGO&CO ... | | .3,338.000 | .. L.........] 1200272011
958102105 ....... WESTERNDIGITALCORP ......ooveiiiiiiiiee | e ...440.000 | .. L.........| 05/06/2014
96145D105 ....... [WESTROCK CO ......coviiiiniiiiiiiiiiiiiiiies e | ...786.000 | .. L.........|] 11/20/2015
98212B103 ....... [WPXENERGYINC ... e | 2,034.000 L.........| 111372014
98956P102 ....... [ ZIMMERHOLDINGSINC ... | | | 350.000 L.........| 03/14/2014
989867108 ZYNGAINC ..o e e 10,732.000 L.........| 10/02/2014
008474108 ....... AGNICO-EAGLEMINESLTD ..o | e PO IV R 942.000 L... .| 04/10/2012
067901108 ....... BARRICKGOLD CORP ... [ O IV T 1,740.000 L.........|] 0711412014
136385101 ....... CANADIAN NATURAL RESOURCES LTD .. FUTUTURTE PR O IV T 1,349.000 L... .| 11122014
45245E109 ....... IMAXCORP ... N P e 879.000 L 06/01/2012
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460951106 ....... INTEROILCORP ... [ P I I 1,137.000|......... 35,725 . , B93 | (18923) [ ..o o, (18,923) 05/03/2011
535919203 ....... LIONS GATE ENTERTAINMENT CORP ............coooooi [oeens O U R 1,068.000 | .. .. 34,593 . L2891 ... T PO 35 . 395].... ...| 09/08/2011
59151K108 METHANEX CORP ... [ O U O 737.000 24,328 .. 286 . o (9960) | (9,960) ...| 06/26/2015
867224107 ....... | SUNCOR ENERGY INC .. I o 2,860.000 .. 73,788 , e T8, ...508].... v e (B8D) | (5,185) ...| 10/19/2015
H0023R105 .......| ACELIMITEDSHS ...... U . R. ... 771.000 | .. ..90,091 . ! i B8, 1836 ... T 2371 2,371 ...| 01/24/2013
G0408V102 .......|AONPLC ........... U PR . R. ...390.000 | .. 35,962 e ... 435 AT (1,147) ...| 04/22/2015
Y0486S104 AVAGO TECHNOLOGIESLTD ..o e . R. ...624.000 | .. 90,574 . 440 L1246 12,146 ...| 1171812015
M20598104 ....... CAESAR STONE SDOT YAMLTD ...... U . R. ...923.000 | .. 40,003 L5221 | (15,211) ...| 04/18/2013
21240E105 CONTROLADORAVUELACIADEAVIA ... o . R. 4,860.000 | .. 83,398 039560 39,560 ...| 02/04/2014
G27823106 .......| DELPHIAUTOMOTIVEPLC ............... U P RO 1,317.000 | .. 112,906 1,317 L ATABA 17,134 ...| 1171912014
G3223R108 ....... EVERESTRE GROUPINCCOM ...........ooooiiiii o RO 234.000 .. 42,843 936 ... 2993 . 2,993 .| 02/02/2009
(33856108 ....... FERROGLOBEPLC ..o [ RO 2,649.000 |......... 28477 |...... 10750 ... 28477036829 [ e 8,353) [ ..o (8,353) 1212412015
(635569105 ....... FLEETMATICS GROUPLTD ... [ RO 1,120.000|......... 56,885|......50.790 | ......... 56,885 ......... 35838 | ............oo | [ 17436 17,136 10/08/2013
Y2573F102 ....... FLEXTRONICS INTERNATIONALLTD ... o RO 7,140.000 80,039 T PR PR M 111 ...| 01/29/2013
G47791101 ....... INGERSOLL-RANDPLC ..o [ RO 509.000 28,143 L4351 ... L B2AT (3,247) ...| 01/22/2015
G50871105 ....... JAZZ PHARMACEUTICALSPLC ... | e . R. 1,051.000 147,729 L (26276) | (26,276) ...| 03/12/2014
G5480U153 .......| LIBERTY GLOBALPLCLILAC ..o [ RO 172.000 7,396 |......43.000|.......... 7396 | .......... 6426 ... | e 9741 ... 974 |. ...| 1211512015
(G5480U120 .......| LIBERTY GLOBAL PLCSHSCLC .... v RO 2,015.000 82,152 (9368) | ..o (9,368) ...| 06/10/2013
580037109 ....... MCDERMOTT INTERNATIONAL INC ... TR PO RO 6,426.000 21,527 L3928 3,928 ...| 01/02/2015
G5960L103 ....... MEDTRONICPLC ... [ RO 742.000 57,075 . 756 JA0) 1,410 ...| 0112712015
m G6518L108 ....... NIELSEN HOLDINGSPLC ..o [ . R. .1,830.000 | .. 85,278 . 512 ATAT3 | 17,173 ...| 08/31/2015
- N72482107 ....... QIAGENNV ............... U UTU . R. ...652.000 | .. 18,028 T U TR 2732 . 2,732 ...| 09/25/2009
N G7945M107 ...... SEAGATE TECHNOLOGY ........ooooiiiiiii [ SR L.....294000 .. 10,778 . 630 L BTT) (8,773) ...| 07/26/2013
&~ G84720104 ....... STERISPLC ... U RO 1,360.000 | .. 102,462 |...... 75340 | ........ 102,462 |......... 9199 | .............. | 10468 10,468 ...| 11/03/2015
881624209 ....... TEVA PHARMACEUTICAL INDUSTRIES ..... I RO 2,688.000 | .. 176,440 2,942 20279 202791 .... ...| 07/09/2014
Q9235v101 ....... TRONOXLTD ..o I RO 2,840.000 | .. .. 11,104 e 1,962].... v e (491435211 (40,125) | .... ...| 07/08/2015
G87210103 ....... UTIWORLDWIDEINCSHS .................. I P RO 4,097.000 | .. .. 28,802 . P I 5130 .........22059]....... (16,929) | .... .| 11/23/2011
(98290102 ....... XLGROUPPLC ... | e RO 1,137.000|......... 44548 ... .. 180 |......... 44548 .. ... .. 512 T P 3458 | . 3,158 .... 12/28/2015
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 14,430,175 . .. o] 14430175 ..... 11,382,940 |......... 10521 |........ 135538 | ... | 275,010........ 228190......... 46,820 XXX
Mutual Funds
411511306 ....... HARBOR INTERNATIONAL-INST ... [ [ o 50,458.490 |...... 2,998,748 | ...... 59.430|...... 2,998,748 | ...... 2218989 ... 138500 | ...ccooieies | (255,805) | ..o | (255,805) | ..ot Lo 12/17/12015
922908710 ....... VANGUARD 500 INDEXFUND ..o e | [ 14,293.098 |...... 2,693,963 ..... 1884801 ...... 2,693,963 ...... 2394109 ... 55860 |..........c..c. |, (19638) ... | (19638) [ ............... Lo 09/19/2014
9299999 Subtotal - Mutual FUNdS . ... 5692,711 ... XXX .. |...... 5692,711|...... 4613098 |............... | 194360 ............... |...... (275443) | ............... | (275443) | ............... XXX XXX
9799999 Total COMMON SLOCKS . . ... ... 20,122,886 | ... XXX .. |..... 20,122,886 | ..... 15,996,038 |......... 10521 ........ 329898 ... (433)[........ 228190 ...... (228622) | ............... CXXX L XXX
9899999 Total Preferred and Common Stocks ... 20,122,886 ... XXX .. |..... 20,122,886 | ..... 15,996,038 |......... 10521]........ 329898 ... | (433)[........ 228190 (...... (228622) | ............... 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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Bonds - U.S. Governments
912828435 .... | U S TREASURY 0.500% 02/28/2017 DD 02/28/ ............cooovviiiiiieiieee [ . 02/26/2015 . | MORGAN STANLEY & COINC,NY .........ooooiii | XXX 179,515 (............. 180,000 .................. 5
912828J92 .... | U S TREASURY 0.500% 03/31/2017 DD 03/31/ ..........oooiiiiii | . 04/20/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ....... XXX oo 109,983 (............. 110,000 ................... 32
912828K25 ....| U S TREASURY 0.750% 04/15/2018 DD 04/15/ ...........cooviiiiiieiie [ . 04/10/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ....... XXX oo 278,688|............. 280,000]........ccoii
912828TWO ...| U S TREASURY 0.750% 10/31/2017 DD 10/31/ ........ooooeiiiee [ . 11/05/2015 . | GOLDMAN SACHS & CO,NY ... e XXX 334411 335,000 ... 41
912828XK1 ... | U S TREASURY 0.875% 07/15/2018 DD 07/15/ ..o | . 08/05/2015 . | JPMORGAN CHASE BK/RBS SEC INC,NEWYORK .........|....... XXX oo 109,351 |............. 110,000 ................... 58
912828L81 ....| U S TREASURY 0.875% 10/15/2018 DD 10/15/ ..........oovviiiiiiieiee [ . 10/15/2015 . | BARCLAYS CAPITALINC,NEWYORK ..................oooo |t XXX 249680|............. 250,000]........cccii 3
912828XA3 ... | U S TREASURY 1.000% 05/15/2018 DD 05/15/ ....... ..o | . 06/30/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX oo 769,738|............. 770,000 |.................. 667
912828L40 ....| U S TREASURY 1.000% 09/15/2018 DD 09/15/ .........ccoovviiiiiiieiiee [ . 10/06/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................ | XXX 385284 |............. 385,000|............coiil 141
912828M64 ... | U S TREASURY 1.250% 11/15/2018 DD 11/15/ ... . 12/03/2015 . | GOLDMAN SACHS & CO,NY ... XXX oo 329,996 |............. 330,000.................. 155
912828L65 ....| U S TREASURY 1.375% 09/30/2020 DD 09/30/ ............ooooiiiiiiii | . 10/01/2015 . | GOLDMAN SACHS & CO,NY ... XXX oo 470129 ............. 470,000 (...l 35
912828XH8 ... | U S TREASURY 1.625% 06/30/2020 DD 06/30/ ...........ccovviviiiiieieeiee [ . 07/01/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................f.ooooe. XXX 463,347 (............. 465,000 (................... 41
912828M72 ... | U S TREASURY NOTE 0.875% 11/30/2017 ... . 12/28/2015 . | JP MORGAN CHASE BANK/HSBCI, NEWYORK .............|....... XXX oo 1,925221(........... 1,930,000(................ 1,205
912828N22 ....| U S TREASURY NOTE 1.250% 12/15/2018 .............ocooiiiiiieie . 12/29/2015 . | MORGAN STANLEY & COINC,NY ........oooooiiii | XXX 1,092,415(........... 1,095,000 (.................. 530
912828M98 ... | U S TREASURY NOTE 1.625% 11/30/2020 ... . 12/29/2015 . | SCOTIA CAPITAL (USA) INC,NEWYORK ..............oooo |t XXX oo 4271716 | ............. 430,000 .................. 573
912828C40 ....| US TREASURY NOTE 0.375% 03/31/2016 .............coooeiiiiiiieie [ . 0172972015 . |FIFTHTHIRD ... XXX 400,766 (............. 400,000 (.................. 499
36179QL41 ... | GNMA [ POOL #0MA2147 3.000% 08/20/2044 .................ccoveeiiii . 01/21/2015 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX 149,795(............. 145102(.................. 302
36179RD71 ... | GNMA Il POOL #0MA2826 3.500% 05/20/2045 ...................ccccoiii . 05/07/2015 . |[NOMURA SECS,NEWYORK .................ococooiiiiin] XXX oo 178473 |............. 170,000 (.................. 116
0599999 SUbtOtal - BONAS = U.S. GOVEIMMENS ... .....oo oot 7854506 ........... 7855102 ... 4,401
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)

o 882723A25 ....| TEXAS ST 1.091% 10/01/2018 DD 10/29/15 .....ovoviivoiiiiiiieiiiieee [ . 10/15/2015 . | PIPER JAFFRAY & CO, MINNEAPOLIS . ..o, XXX oo [, 50,000 (... 50,000 ..o,

had 1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ............. ... o 50,000|.............. 50,000 |......................
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
586145F41 ....| MEMPHIS TN 5.000% 04/01/2026 ................cocooiiiiiiiieeeeeee L . 12/14/2015 . | RAYMOND JAMES/FI,SAINT PETERSBURG ................. | ....... XXX oo 612,780 ............. 500,000|................ 5,278
64966JAJ5 ... [NEW YORK NY 4.787% 12/01/2018 DD 12/21/1 ...........................cccc . 11/20/2015 . | FTN FINANCIAL SECURITIES CORP, MEMPHIS .............|....... XXX oo 54397 |.............. 50,000|................ 1,157
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and GUAIANEEET) . ............ ..ot e [ 667177|............. 550,000]................ 6,435
Bonds - U.S. Special Revenue, Special Assessment
052403ES7 ... | AUSTIN TX CMNTY CLG DIST 5.000% 08/01/20 ...............ccooiiii . 05/20/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ....... XXX oo 711,582 ............. 600,000 |.....................
3130A5EPO ... | FEDERAL HOME LN BK CONS BD 0.625% 05/30/ ..............ocoooiiiiii . 05/14/2015 . | LOOP CAPITAL MARKETS LLC, JERSEYCITY ...............|....... XXX oo 84929|.............. 85,000 |...................
3130A62S5 ... | FEDERAL HOME LN BK CONS BD 0.750% 08/28/ ................cooooeiiieie . 07/23/2015 . | BARCLAYS CAPITALINC,NEWYORK ................o.oooo |t XXX oo 109,754 |............. 110,000 (...........ccool
3133782N0 ....| FEDERAL HOME LN BK CONS BD 0.875% 03/10/ ..............ocooiiii . 03/16/2015 . |[NOMURA SECS,NEWYORK ...............ocooiii] XXX oo 90,221|.............. 90,000 |................... 15
3134G6R88 ... | FEDERAL HOME LN MTG CORP 1.250% 05/25/20 ..............cccovveiiiiiie . 05/19/2015 . | BARCLAYS CAPITALINC,NEWYORK ................o.oooo |t XXX oo 109,918 (............. 110,000 (............ool
3137EACWY .. | FEDERAL HOME LN MTG CORP 2.000% 08/25/20 ................ccocooviiiii . 04/29/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX oo 61,217 |.............. 60,000 .................. 217
3135G0ES58 ... | FEDERAL NATL MTG ASSN 1.125% 10/19/2018 ... [ . 08/27/2015 . | PERSHING LLC, JERSEY CITY .......oooooiiii | XXX 104,830 (............. 105,000 (............cooiil
59259Y4E6 ... | MET TRANSPRTN AUTH NY REVENUE 5.000% 11/ ..........oooooi [ . 01/16/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ....... XXX oo 250,384 |............. 200,000].......ocooei
64577BKY9 ... | NEW JERSEY ST ECON DEV AUTHRE 3.802% 06 ...............oooooeie e . 08/26/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX oo 35000(.............. 35000(...........c
64577BLAO ... [NEW JERSEY ST ECON DEVAUTHRE 4.447% 06 ...............coooviiiiii | . 08/26/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX oo 140,000 (............. 140,000 (....................0.
64972HVEY ... | NEW YORK CITY NY TRANSITIONALF 5.000% 07 ...............oooooii e . 01/15/2015 . | SAMUEL A RAMIREZ & COMPANY, BROOKLYN .............|....... XXX oo 248716 |............. 200,000 ...
65819WACT .. [NORTH CAROLINA ST ESTRN MUNIP 2.003% 07 ...........ooooieiiie | o . 07/16/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX o 20,000(.............. 20,000 (...
88213ABN4 ... | TEXAS STA&MUNIV SYSBRD OF 1.025% 05 ..........ooovieiiieiee . 01/07/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ....... XXX oo 120,000 (............. 120,000 (............ooil
3128MJV72 ... | FHLMC POOL #G0-8637 4.000% 04/01/2045 ... | . 05/12/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ....... XXX oo 234271\ ............. 219,313 ... 292
3132M4PH2 .. .| FHLMC POOL #Q2-4324 4.500% 01/01/2044 ...................cccociiiii [ . 05/08/2015 . | GOLDMAN SACHS & CO, NY ... XXX 431135(............. 394829, 494
3132MAJZ5 ... | FHLMC POOL #Q2-9580 3.500% 11/01/2044 .......... ..o | . 01/07/2015 . |[NOMURA SECS,NEWYORK ...............ocooovi] XXX oo 104992 (.............. 99,666 |.................. 126
3132MAVC2 .. | FHLMC POOL #Q2-9911 3.500% 11/01/2044 ...................ccociiiii [ . 01/06/2015 . | MORGAN STANLEY & COINC,NY .........ooooiiiii | XXX 114,704 |............. 109,014 (.................. 138
3132QML90 ...| FHLMC POOL #Q3-1251 3.500% 02/01/2045 ... . 04/20/2015 . |[NOMURA SECS,NEWYORK ...............ocoooiii] XXX oo 138,827 |............. 131619 .................. 256
3137BHAS80 ... | FHLMC MULTICLASS MTG 4446 BC 2.500% 04/1 ... . 04/08/2015 . | CREDIT SUISSE, NEW YORK (CSUS) .........cooiiiiii] i XXX oo 235209|............. 229,402 .................. 191
31371LDG1 ...| FNMA  POOL #0254903 5.000% 10/01/2033 .............coooiiiiiiiieee [ . 03/17/2015 . | MORGAN STANLEY & COINC,NY ........ooooiiii e XXX 115,892(............. 103,620 (.................. 273
31376KA30 ... | FNMA POOL #0357426 5.000% 09/01/2033 ... . 03/17/2015 . | MORGAN STANLEY & COINC,NY ................oooi | XXX oo 115,533 |............. 103,559 (...l 273
3138YGGG1T .. | FNMA  POOL #0AY2898 2.500% 01/01/2030 ............coovieiieieeee . 03/06/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX 115,898 (............. 113,678 |.................. 134
3138YHZZ6 ...| FNMA POOL #0AY4359 4.000% 01/01/2045 ... . 03/09/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ....... XXX oo 128,262 (............. 119,836 |.................. 146
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3138YJIN7 ....[|FNMA POOL #0AY4768 3.000% 02/01/2030 ...........oiviieiiiiieiie [ . 03/06/2015 . | MORGAN STANLEY & COINC,NY ... [ XXX [ 62,253 .............. 59,697 ... 85
3138YKBG7 ...| FNMA  POOL #0AY5438 3.000% 03/01/2030 ..........ccoooiiiiiiiii [ . 03/09/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ..oo.oe XXX [ 51,99 |.............. 49779 (. ... 7
3138YKX73 ... [ FNMA  POOL #0AY6101 3.500% 06/01/2045 ..............ooieiiiiii [ . 07/07/2015 . [NOMURA SECS,NEWYORK ............ooooviiiii XXX o [, 232,889 |............. 224623 ... 153
3138YM5K1 ...| FNMA  POOL #0AY8049 4.000% 04/01/2045 ... . 07/14/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ..oooes XXX [ 116,242 (............. 109,517 ... 170
3138YWK48 ...| FNMA  POOL #0AZ4814 3.500% 07/01/2045 ..o [ . 07/13/2015 . | BARCLAYS CAPITAL INC,NEWYORK .............ooooovif i XXX o [, 239,289 |............. 233,000 ... 294
3140E0J63 ....| FNMA POOL #0AZ7484 3.500% 09/01/2045 ................................oo | . 10/07/2015 . | GOLDMAN SACHS & CO, NY ...............ocooo] o XXX 118,193 |............. M2,724 | .................. 77
3199999 Subtotal - Bonds - U.S. Special RevenUE, SPECIal ASSESSMENE ... ... ... e 4,642132(........... 4,288875(................ 3,406
Bonds - Industrial and Miscellaneous (Unaffiliated)
90131HANS ...| 21ST CENTURY FOX AMERICA INC 6.900% 03/0 .............cooooiiiiii [ . 10/13/2015 . | BB&T SECURITIES, LLC, RICHMOND ..............cooooeiii| e XXX [ 28731 (... 25000 (... 216
00287YAP4 ... | ABBVIE INC 3.200% 11/06/2022 DD 05/14/15 ..........ooiiii [ . 05/05/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 54,892 (.............. 55,000 (......covviiiii
0258M0DV8 ...| AMERICAN EXPRESS CREDIT CORP 1.800% 07/3 ...........oooiiiiie [ . 07/28/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [ 54928 |.............. 55,000 (......coiviiiiii
031162BQ2 ... | AMGEN INC 2.125% 05/15/2017 DD 05/15/12 ... [ . 01/16/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ..oooes XXX [ 51,030 .............. 50,000 ...........oeene 198
031162BX7 ... | AMGEN INC 2.700% 05/01/2022 DD 05/01/15 ........ooveiiiiieeiie [ . 04/28/2015 . | CREDIT SUISSE, NEW YORK (CSUS) ..........ooooviii | XXX [ 89,744 |.............. 90,000 [ .....oiviiiii
032511BJ5 ....| ANADARKO PETROLEUM CORP 3.450% 07/15/202 .............cocooviiiiii [ . 03/09/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ..o XXX [ 90,083 |.............. 90,000 .........oeenn 492
032511BH9 ... | ANADARKO PETROLEUM CORP 6.375% 09/15/201 ...........ccooiiviiie [ . 06/29/2015 . | BK OF NEW YORK MELLON/TORONTO DOMINION .........|....... XXX [ 27468 (.............. 25000 (... 474
035229DD2 ... | ANHEUSER-BUSCH COS LLC 5.500% 01/15/2018 ...........cooiiiiiiiiiii [ . 04/09/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [ 55,698 |.............. 50,000 (........ccoinnins 680
00206RCNO ...| AT&T INC 3.400% 05/15/2025 DD 05/04/15 ... . 05/18/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ..o XXX [ 9,714 ............. 95,000 ... 153
06051GFM6 ...| BANK OF AMERICA CORP 4.000% 01/22/2025D ...........coovviiiiiiii [ . 01/16/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [, 119276 (............. 120,000 (..o
m 060505DH4 ... | BANK OF AMERICA CORP 6.000% 09/01/2017D .........coooiiiiii [ . 01/08/2015 . | STIFELNICOLAUS ... ... XXX [ 182,785(............. 165,000 |................ 3,630
- 084664BEQ ... | BERKSHIRE HATHAWAY FINANCE COR 5.400% 05 ...........oovviiiiie [ . 02/03/2015 . | MESIROW FINANCIAL INC, JERSEY CITY,NJ ............... [ XXX o [, 124,658 (............. 110,000 (... 1,337
L 097023BE4 ... | BOEING CO/THE 0.950% 05/15/2018 DD 05/03 ............oiiiiiiiiiii [ . 05/05/2015 . | CREDIT AGRICOLE (USA) INC, ISELIN ..............ocooooo] oo XXX [ 39,600 |.............. 40,000 (............... 183
- 11120VAB9 ... | BRIXMOR OPERATING PARTNERSHIP 3.875% 08/ ..............coooii . 07/31/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 114,546 (............. 115,000 ...
12189LAM3 ... | BURLINGTON NORTHERN SANTAFE L 3.000% 03 ...........coovvviiiiiiie [ . 07/30/2015 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............|[....... XXX [ 92,799 .............. 95,000 ................ 1,100
12189TAY0 ... | BURLINGTON NORTHERN SANTAFE L 5.650% 05 .............ooooviii | . 01/09/2015 . | GOLDMAN SACHS & CO, NY ... XXX [ 55,016 |.............. 50,000 ...........oeene 573
151020AT1 ....| CELGENE CORP 2.125% 08/15/2018 DD 08/12/ ..o [ . 08/03/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX [ 34998 (.............. 35,000 (..o
151020AQ7 ... | CELGENE CORP 2.875% 08/15/2020 DD 08/12/ ..........ccooviiiiiiiiiii | . 08/03/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 114,792 (............. 115,000 ...
172967KEQ ... | CITIGROUP INC 2.050% 12/07/2018 .............ccoooiiiiieiiee [ . 12/01/2015 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............|[....... XXX 224969 |............. 225,000 ...
172967JT9 ... | CITIGROUP INC 4.400% 06/10/2025DD 06/10 .........oovviviieiiiiee [ . 06/03/2015 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............[....... XXX o [, 129470 ............. 130,000 (...
126117AR1 ... | CNA FINANCIAL CORP 5.750% 08/15/2021DD ........coooiiiiiiiiiii e . 03/26/2015 . | MESIROW FINANCIAL INC, JERSEY CITY,NJ ............... | ... XXX [ 86,483 |.............. 75000 ... 248
196632NZ2 ... | COLORADO SPRINGS CO UTILITIESR 5.000% 11 ..o [ . 11/06/2015 . | RAYMOND JAMES/FI,SAINT PETERSBURG ................. [....... XXX o [, 585,975 ............. 500,000 (.............. 12,292
20030NAW1 .. | COMCAST CORP 5.700% 05/15/2018 DD 05/07/ ...........cooiiiiiiiiiie e . 02/12/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX [ 45165(.............. 40,000 (............... 589
20825CARS5 ...| CONOCOPHILLIPS 5.750% 02/01/2019DD 02/0 ...........oovviiiiiieiiiie | e . 11/13/2015 . | SCOTIA CAPITAL (USA) INC,NEW YORK ..............ooooo oo XXX [ 39,075 (... 35,000 (.......cccoiinnnn 598
126408GM9 ... | CSX CORP 6.250% 03/15/2018 DD 09/07/07 ...........vvviiiiieiiiiiiiei [ . 10/07/2015 . | BK OF NEW YORK MELLON/TORONTO DOMINION .........{....... XXX [ 38,867 |.............. 35,000 (.......cccoinnnnn 170
126650CH1 ... | CVS HEALTH CORP 1.900% 07/20/2018 DD 07/ ........ooviiiiiiiiiie | . 07/14/2015 . | BNP PARIBAS SECS CP/FIXED INCOME,PA ................ | ....... XXX [ 55,145|............. 55,000 ......ccoiiii
26441CAH8 ... | DUKE ENERGY CORP 1.625% 08/15/2017 DD 08 ..........covviiiiieiiiiiiie | e . 09/18/2015 . [ STIFELNICOLAUS ..........oooiiiii [ XXX [ 40,139 .............. 40,000 (... 69
26441CANS ... | DUKE ENERGY CORP 3.750% 04/15/2024DD 04 ..o | . 08/14/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX [ M7,752(............. 115,000 |................ 1,485
26875PAA9 ... | EOG RESOURCES INC 5.875% 09/15/2017 DD 0 .......ooviviiiiiie | . 04/22/2015 . |BBVA/SECURITIES,NEW YORK .............oooooviii o, XXX [, 171,859 (... 155,000 [ ................ 1,062
26884UABS ... | EPR PROPERTIES 4.500% 04/01/2025DD 03/1 ..o [ . 03/09/2015 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX [ 89674|.............. 90,000 .....ccoiiii
26884AAX1 ... | ERP OPERATING LP 5.750% 06/15/2017DD 06 ...........ccoovieiiiiiiiii e . 01/07/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX [ 55,151 .............. 50,000 |................ 1,414
30161MAE3 ...| EXELON GENERATION CO LLC 6.200% 10/01/20 ...........ooooviiiieii o . 01/16/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [ 55,848 |.............. 50,000 (.........coivnin 956
31620MALO ... | FIDELITY NATIONAL INFORMATION 1.450% 06/ .............ccooiiiiiiii . 01/08/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ..oo.os XXX [ 44874 (. ............. 45000 (.................es 69
345397VP5 ... | FORD MOTOR CREDIT CO LLC 6.625% 08/15/20 .............ccooviiiiiiii [ . 02/26/2015 . | GOLDMAN SACHS & CO,NY ... XXX o 111,925(............. 100,000 (........ccoivni 331
369550AV0 ... | GENERAL DYNAMICS CORP 1.000% 11/15/2017 ... [ . 07/16/2015 . | MORGAN STANLEY & COINC,NY ..o | XXX [ 34850 |.............. 35000 (... 64
375558BE2 ... | GILEAD SCIENCES INC 1.850% 09/04/2018 DD .........oovviviiieiiiiie [ . 09/09/2015 . | JPMORGAN SECURITIES INC, NEWYORK .................. [ XXX [ 14,998).............. 15,000 ..o
375558BB8 ... | GILEAD SCIENCES INC 2.550% 09/01/2020 DD .........cooiviieiiiie [ . 09/09/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. ..o XXX o [, 114,793 ............. 115,000 (...
38147MAA3 ...| GOLDMAN SACHS GROUP INC/THE 2.900% 07/19 ..o . 08/26/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX [ 30,780 ... 30,000 ... 102
38148LACO ... | GOLDMAN SACHS GROUP INC/THE 3.500% 01/23 ...........oooiiiiiii . 01/20/2015 . | GOLDMAN SACHS & CO,NY ..o XXX [ 99,958 |............. 100,000 ..o
38144LAB6 ... | GOLDMAN SACHS GROUP INC/THE 6.250% 09/01 ..............cooooiii . 02/05/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX [ 72636|.............. 65,000 (................ 1,794
412822ADO0 ... | HARLEY-DAVIDSON INC 3.500% 07/28/2025DD ...........coovviiiiiiiiiiiiii e . 07/23/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX [, 114,366 | ............. 115,000 (...
421946AJ3 ....| HEALTHCARE REALTY TRUST INC 3.875% 05/01 ...........cooooviiiii | e . 04/15/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. [..o.... XXX [ 74938 |.............. 75,000 (..o
437076BB7 ... | HOME DEPOT INC/THE 2.250% 09/10/2018 DD ..........coovviiiiiii [ . 06/04/2015 . | BARCLAYS CAPITALINC,NEWYORK .............oooooii ] XXX [ 56,339 |.............. 55,000 |...........coene 306
459200HZ7 ... | INTERNATIONAL BUSINESS MACHINE 1.125% 02 ..........coooiiiiii | . 02/03/2015 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............|[....... XXX [ 99,695 (............. 100,000 ..o
24422ERH4 ... | JOHN DEERE CAPITAL CORP 3.150% 10/15/202 ... | . 02/06/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX 115150 (............. 110,000 |................ 1,117
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46625HKAY ... | JPMORGAN CHASE & CO 2.250% 01/23/2020 DD .........cooviviiiiiiiieees [ . 01/15/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX 140,000 |............. 140,000 | ..o,
49456BAD3 ... | KINDER MORGAN INC/DE 2.000% 12/01/2017 D ..o e . 02/27/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [ 50,257 | ... 50,000 (.......cocvinnnnn 272
50076QAX4 ...| KRAFT FOODS GROUP INC 6.125% 08/23/2018 .............coooviviiiiiiiiie e . 10/19/2015 . | MORGAN STANLEY & COINC,NY .........ooooiii [ XXX [ 27,892|.............. 25,000, 251
501044CW9 ...| KROGER CO/THE 2.300% 01/15/2019 DD 12/23 ... . 11/13/2015 . | GOLDMAN SACHS & CO,NY ..o XXX [ 30,272 ..o 30,000 (.....ccoiiiinnn 236
539830BJ7 ....| LOCKHEED MARTIN CORP 1.850% 11/23/2018 D ...........ccoooviiiiiiiiii | . 11/16/2015 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............[....... XXX [ 14974 |.............. 15,000 (..o,
55616XAL1 ... | MACY'S RETAIL HOLDINGS INC 3.625% 06/01/ ...........ocovviiiiie [ . 04/14/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. ... XXX [ 52,550 |.............. 50,000 (.......coeeivnnnn 685
55616XAF4 ... | MACY'S RETAIL HOLDINGS INC 3.875% 01/15/ ........oooiiii [ . 04/07/2015 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............[....... XXX [ 64,322 .............. 60,000 |..........ocevn 549
58013MEX8 ...| MCDONALD'S CORP 2.100% 12/07/2018 ............coooiiiiiiiiiiiiiiieiee | . 12/02/2015 . | MORGAN STANLEY & COINC,NY ... [ XXX o, 19,778 ............. 120,000 | ..o,
58013MEWO .. | MCDONALD'S CORP 2.100% 12/07/2018 ..........coooiiiiiiiiie [ . 12/02/2015 . | MORGAN STANLEY & COINC, NY ... [ XXX o 9,995 |.............. 10,000 ..o
58155QAF0 ...| MCKESSON CORP 1.400% 03/15/2018 DD 03/08 ............ccoooviviiiiieiiiiiei | . 03/02/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX [ 39,794 1. 40,000, 264
6174467U7 ....| MORGAN STANLEY 2.125% 04/25/2018 DD 04/2 .............ccoooviiiii e . 08/26/2015 . | BK OF NEW YORK MELLON/TORONTO DOMINION .........|....... XXX [ 90,449 (.............. 90,000 (.....ccovvvinnnn 620
63946BAEOQ ... | NBCUNIVERSAL MEDIA LLC 4.375% 04/01/2021 ...........cccooiiiii e . 02/24/2015 . [NOMURA SECS,NEWYORK ............ooiviiii XXX [ 111,488 (............. 100,000 | ................ 1,774
713448CRY7 ... | PEPSICO INC 1.250% 04/30/2018 DD 04/30/1 .........coooviiiiiiiiiiiie | . 05/05/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 79811 ... 80,000 (.........ooevvin 22
74251VAKS ... | PRINCIPAL FINANCIAL GROUP INC 3.400% 05/ ..........oovviiiiiiii [ . 05/04/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 94,704 |.............. 95,000 (.....coviiiiii
75884RAQ6 ...| REGENCY CENTERS LP 5.875% 06/15/2017 DD .........cooviviiiieiiiiieii e . 02112/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX [ 43,851 |.............. 40,000(........oooi 411
760759AQ3 ... | REPUBLIC SERVICES INC 3.200% 03/15/2025 ...........c.oooviiiiii [ . 03/04/2015 . | JPMORGAN SECURITIES INC, NEWYORK .................. [.ooooe. XXX 119,501 ............. 120,000 | ........coeeeinn.
760759AL4 ....| REPUBLIC SERVICES INC 3.800% 05/15/2018 .............coooiviiiiiiiiiie [ . 03/19/2015 . | BARCLAYS CAPITAL INC, NEWYORK .............oocoooei | XXX [ 47,606(.............. 45,000, 613
761713BC9 ... | REYNOLDS AMERICAN INC 2.300% 06/12/2018 .............coovviiiiiiiiiiie e . 06/09/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX [ 349941, ... 35,000 (...,
775371AV9 ... | ROHM & HAAS CO 6.000% 09/15/2017 DD 09/1 ..o [ . 02/20/2015 . | BARCLAYS CAPITAL INC,NEWYORK ............ocoooovif e XXX [ 444821 .............. 40,000 .............e. 1,067
816851AS8 ... | SEMPRA ENERGY 2.300% 04/01/2017 DD 03/23 ...........cooiviiiiiiiiiiiieiiie e . 02112/2015 . | MESIROW FINANCIAL INC, JERSEY CITY,NJ ............... [....... XXX [ 35768 (.............. 35,000 (..o, 306
T 816851AW9 ...| SEMPRA ENERGY 2.400% 03/15/2020 DD 03/13 .........coooiiiiiiiiiiiii [ . 03/10/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................f. e XXX [ 69,941 .............. 70,000 (..ccoiviiiii
w 824348ARY ... | SHERWIN-WILLIAMS CO/THE 3.450% 08/01/202 ..............coooiviiiiiiiiiii e . 07/28/2015 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............[....... XXX 109,935|............. 110,000 | ..o,
N 828807CRG6 ... | SIMON PROPERTY GROUP LP 3.750% 02/01/202 ..............ccooiiiiiiiiii [ . 02/24/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [ 148,807 [............. 140,000 (................ 379
84756NABS ... | SPECTRA ENERGY PARTNERS LP 4.600% 06/15/ .............ooveiiiiii [ . 06/15/2015 . | BARCLAYS CAPITAL INC,NEWYORK ............ocoooeie | XXX [ 123,256 (............. 115,000 f........cooevn. 44
87165BAA1 ... | SYNCHRONY FINANCIAL 1.875% 08/15/2017 DD .........coovviiiiiiiiieiiie e . 02/19/2015 . | BARCLAYS CAPITAL INC, NEWYORK .............oooovei | XXX [ 45064 |.............. 45,000 21
882508AV6 ... | TEXAS INSTRUMENTS INC 1.000% 05/01/2018 ...........oooviiiiiie [ . 04/17/2015 . | JEFFERIES & CO (BONDS DIR DIV), BROOKLYN ............[....... XXX [ 34873 (... 35,000 (.....cccoevinnnns 166
89236TCA1 ...| TOYOTA MOTOR CREDIT CORP 1.450% 01/12/20 ...........cccoviiiiiieiiii | . 01/07/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 69,904|.............. 70,000 (..o,
89236TCQ6 ... | TOYOTA MOTOR CREDIT CORP 2.800% 07/13/20 ...........cooooviiiii [ . 07/08/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 89,779 .............. 90,000 [ ....oiviiiiii
89417EAE9 ... | TRAVELERS COS INC/THE 5.800% 05/15/2018 ............ccooiiiiiii [ . 01/15/2015 . | JPMORGAN SECURITIES INC, NEWYORK .................. [.ooooe. XXX [ 62,748 .............. 55,000 (.......ccc.ovvnnnn 585
91159HHES ...| US BANCORP 1.950% 11/15/2018 DD 11/07/13 ..o e . 12/02/2015 . | PERSHING LLC, JERSEY CITY .......coooiiiiiii [ XXX | 80,878 .............. 80,000 ..........oeevnn. 255
92343VBPS8 ... | VERIZON COMMUNICATIONS INC 3.650% 09/14/ ... [ . 01/07/2015 . | BNP PARIBAS SECS CP/FIXED INCOME, PA ................ [....... XXX [ 52941 |.............. 50,000 (.......coevinnnnn 598
92826CAD4 ... | VISAINC 3.150% 12/14/2025 ..........coooiiiiiii e . 12/09/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX 14,579 ............. 115,000 ..o,
931427AE8 ... | WALGREENS BOOTS ALLIANCE INC 1.750% 11/1 ... [ . 02/05/2015 . | GOLDMAN SACHS & CO,NY ..o XXX [ 25262 .............. 25,000 ..o 100
94974BGLS ... | WELLS FARGO & CO 4.300% 07/22/2027 DD 07 ..........ccoovviviiiieiiieieiees e . 07/15/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX 69,734|.............. 70,000 (..o,
98956PAE2 ... | ZIMMER BIOMET HOLDINGS INC 2.000% 04/01/ ..........oooooviiiiiiie . 03/10/2015 . | CREDIT SUISSE, NEW YORK (CSUS) ..........cccovvvvi | XXX [ 44969(.............. 45,000 ...
98956PAKS ... | ZIMMER BIOMET HOLDINGS INC 2.700% 04/01/ ...........coooiiiie e . 03/10/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX 119,938 ............. 120,000 | ........cooeeeiin.
008916AP3 ... | AGRIUM INC 3.375% 03/15/2025 DD 03/02/15 ............ccoviiiiiiiiiiiii, s . 02/25/2015 . | RBC CAPITAL MARKETS LLC,NEWYORK .................. | XXX [ 54920(.............. 55,000 ......ccoviiiiiinnnn,
89352HANS ... | TRANSCANADA PIPELINES LTD 1.875% 01/12/2 ... s . 01/07/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................f.ooooe. XXX [ 164,479 ............. 165,000 [ ........cooovviiinn.
00507UAKY ...| ACTAVIS FUNDING SCS 1.850% 03/01/2017 DD .........ooovviiiiiiiiiiiie ... R . 03/03/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX 1M4947|............ 115,000 ..o,
25243YATG6 ... | DIAGEO CAPITAL PLC 1.125% 04/29/2018 DD ...........covviviiieiiiiiee ... R . 06/04/2015 . | BK OF NEW YORK MELLON/TORONTO DOMINION .........{....... XXX [ 54614 |.............. 55,000 (........cceovvnnn 69
29358QAAT7 ...|ENSCO PLC 4.700% 03/15/2021 DD 03/17/11 ... ... R...[. 02/04/2015 . | GOLDMAN SACHS & CO, NY ... XXX [ 70184 (... 70,000 (.......coovnn 1,302
404280AN9 ... [HSBC HOLDINGS PLC 4.000% 03/30/2022DD 0 ..........ocovvvvviiiiiiieiiie ... R...|. 07/22/2015 . | JP MORGAN CHASE BANK/HSBCI, NEWYORK .............|....... XXX 163,722 ............. 155,000 ................ 2,015
53944VAH2 ... | LLOYDS BANK PLC 3.500% 05/14/2025 DD 05/ ...........cccovviiiiiiiiiiiii ... R...[. 05/11/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 99,732 ............. 100,000 [ .......ocvveieiinn
539473AQ1 ... | LLOYDS BANK PLC 4.200% 03/28/2017 DD 03/ ..........ccoovviiiiiiiieiee ... R . 04/09/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 3,768 (... 30,000 (..o 56
822582BM3 ... | SHELL INTERNATIONAL FINANCE BV 1.625% 11 ..., ... R...[. 11/05/2015 . | JPMORGAN SECURITIES INC,NEWYORK .................. | .. XXX [ 44852 .............. 45,000 .......ccoiiii
02006XAD9 ... [ ALLY AUTO RECEIVABLES TSNTA31.210% 12 ..o [ . 03/25/2015 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............[....... XXX [ 89,992 (.............. 90,000 [ ....ovviieiii
13975KAD1 ... | CAPITAL AUTO RECEIVABLES 1 A4 1.860% 10/ .........cooviiiiiiiiei | e . 01/22/2015 . | BARCLAYS CAPITAL INC, NEW YORK ............ooooovvi | XXX 219,966 |............. 220,000 (..o
139738AD0 ... | CAPITAL AUTO RECEIVABLES 2 A31.730% 09/ .........oooiviiiiiii [ . 05/13/2015 . | BARCLAYS CAPITAL INC,NEWYORK ............ocoooeiefnnnnn XXX [ 234995|............. 235,000 |......coiiii
14313WAC6 .. | CARMAX AUTO OWNER TRUST 21 A31.380% 11 ..o | e . 02/19/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 29993 (... 30,000 (..o,
14313WAD4 .. | CARMAX AUTO OWNER TRUST 21 A41.830% 07 .........ooovviiiiiii [ . 02/19/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 179,961 ............. 180,000 [ ........cooevviin.
14313VACS ... | CARMAX AUTO OWNER TRUST 23 A31.630% 05 .........cooiveiiiiiiii | e . 08/06/2015 . | RBC CAPITAL MARKETS LLC,NEWYORK ...................|.ooo XXX 54997 (.............. 55,000 .......ccooeiiiiinnnn,
14313XAC4 ... | CARMAX AUTO OWNER TRUST 24 A31.560% 11 ......oooiiiiie | e . 10/22/2015 . | CREDIT SUISSE, NEW YORK (CSUS) .........coccoviivei | XXX [ 44998 |.............. 45,000 ...
14313XAD2 ... | CARMAX AUTO OWNER TRUST 24 A41.830% 06 ............oooiiiiiiiiie [ . 10/22/2015 . | CREDIT SUISSE, NEW YORK (CSUS) ...........ooooovii | XXX [ 274970 ............. 275,000 ...
12592WAC2 .. | CNH EQUIPMENT TRUST 2015- AA31.300% 04 ..o [ . 02/25/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 64998(.............. 65,000,
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12592WADO .. | CNH EQUIPMENT TRUST 2015- AA41.850% 04 ............................ . 02/25/2015 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE XXX [, 239,975|............. 240,000 |.............o
12592YAE4 ... | CNH EQUIPMENT TRUST 2015-B A4 1.890% 04 ........................... . 05/06/2015 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK XXX [ 129,997 ............. 130,000 | ..............cots
34530XAES5 ... | FORD CREDIT AUTO LEASE TRBA41.540% 02 ... . 10/21/2015 . | CREDIT AGRICOLE USA,NEW YORK ........................ XXX o [, 239,947 |............. 240,000 |.............ooi
34530QAD?2 ...| FORD CREDIT AUTO OWNER TRAA31.280%09 .......................... . 03/17/2015 . | JPMORGAN SECURITIES INC, NEW YORK XXX [ 29,998 (.............. 30,000 | ...........ooi
34530VAD1 ... | FORD CREDIT AUTO OWNER TRBA31.160% 11 ...........coooiiin. . 05/19/2015 . |RBC CAPITAL MARKETS LLC,NEWYORK ................... XXX [ 39,996 |.............. 40,000 ...
34528QDR2 ...| FORD CREDIT FLOORPLAN MAS 1 A11.420% 01 .................oon. . 02/03/2015 . | BARCLAYS CAPITALINC,NEWYORK ........................ XXX [ 324,928|............. 325000 ...
38013PAC3 ...| GM FINANCIAL AUTOMOBILEL 1 A31.530% 09 ................oooeiinnn. . 03/18/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) XXX [ 174,975 (............ 175000 (...............
38013PAD1 ... | GM FINANCIAL AUTOMOBILE L 1 A41.730% 06 ..............ccoeeviinnen. . 03/18/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) XXX [ 64,991(.............. 65000 ......................
38013GAD1 ...| GM FINANCIAL AUTOMOBILE L 2 A4 1.850% 07 ...............ccooiiinnn. . 06/11/2015 . | JPMORGAN SECURITIES INC, NEW YORK XXX [ 199,944 (............. 200,000 (.............cooiiies
41284BADS ... | HARLEY-DAVIDSON MOTORCYCL 1 A3 1.410% 06 ..................cceone. . 01/22/2015 . | JPMORGAN SECURITIES INC, NEW YORK XXX [, 349,964 |............. 350,000 |..............ooiiin
41284CADG ... | HARLEY-DAVIDSON MOTORCYCL 2 A31.300% 03 .................oooine. . 05/20/2015 . | JPMORGAN SECURITIES INC, NEW YORK XXX [ 19,999 .............. 20,000 ...
44890WAC4 .. | HYUNDAI AUTO RECEIVABLES A A3 1.050% 04/ ... . 01/14/2015 . | BARCLAYS CAPITALINC,NEWYORK ........................ XXX [ 99,985|.............100,000 | ...t
65475WADO .. | NISSAN AUTO RECEIVABLES 2B A31.340% 03 ..............coooiviiin. . 07/15/2015 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK XXX [ 54996 |.............. 55000 |.................
80284CAD4 ...| SANTANDER DRIVE AUTO RECE 1 A31.270% 02 .......................... . 02/19/2015 . | JPMORGAN SECURITIES INC, NEW YORK XXX 244966|.............245000|......................
3899999 Subtotal - Bonds - Industrial and Miscellaneous (UNaffilted) ......... .. ... 10,868,474 |......... 10,590,000 (.............. 44,359
8399997 SUDLOtAl - BONGS = PAIt 3 ... . e 24,082,2891......... 23,333976|.............. 58,600
8399998 Summary item from Part 5 fOr BONAS .. ... ... e e [ 4575232|........... 4524657 |.............. 18,721
8399999 SUDLOtAl - BONAS .. ... 28,657,521|......... 27,858,633 |.............. 77,321

m 8999998 Summary ltem from Part 5 for Preferred STOCKS . ... L L XXX

o Common Stocks - Industrial and Miscellaneous (Unaffiliated)

w 902140101 ... | 2U INC ... . 11/02/2015 . | STEPHENS INC, LITTLEROCK ... 1.000].......ooooei 20 .. XXX o
00507V109 ....[| ACTIVISION BLIZZARD INC ..o . 06/26/2015 . | WEDBUSH MORGAN SECS INC, LOS ANGELES ............[............. 216.000|................ 5496 |....... XXX oo
00724F101 ....| ADOBE SYSTEMS INC ... . 11/13/2015 . | CANACCORD GENUITY INC.NEYYORK ...................... 1,150.000|.............. 94557 | ... XXX oo [
00130H105 ....[ AESCORPIVA ... .o . 08/25/2015 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........[............. 871.000(.............. 10,051 ..o XXX oo
01741R102 ....| ALLEGHENY TECHNOLOGIESINC ............cooooii . 12/16/2015 . | J.P. MORGAN CLEARING CORP, NEW YORK 3,820.000(.............. 69,907 ....... XXX oo [
020002101 .... | ALLSTATE CORPITHE ... ..ot . 11/06/2015 . | J.P. MORGAN CLEARING CORP,NEWYORK ................| oo 212.000|.............. 13,367 | ... XXX oo |
02005N100 ... [ ALLY FINANCIAL INC .....oooiiiiii e . 12/18/2015 . | GOLDMAN SACHS & CO,NY ..., 2,315.000.............. 49104 (... XXX oo
02079K305 ....| ALPHABET INC ... . o . 10/04/2015 . |MERGERWITHGOOGLE ... 194.000(.............. 61,463 [....... XXX .o [
02079K107 ... | ALPHABET INC ......ooiiiiiii e . 10/05/2015 . |MERGERWITH GOOGLE ...............cooovviiiiiiiii| 194.000|.............. 61,020 ....... XXX .ooooo |
023135106 .... | AMAZON.COMINC ... ..o . 10/27/2015 . | BERNSTEIN SANFORD C & CO,NEWYORK .................| oo 180.000(.............. 98,750 | ....... XXX oo [
02376R102 ....| AMERICAN AIRLINES GROUP INC .........coooiiiiiii . 08/03/2015 . | J.P. MORGAN CLEARING CORP, NEWYORK ................[ oo, 101.000 | ................ 4169 ... XXX .o
03211L102 ... | AMPLIFY SNACK BRANDS INC .......oooviiiiiiiiiii e . 12/29/2015 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......|............. 921.000|.............. 10,218 ... XXX oo [
032511107 ....| ANADARKO PETROLEUM CORP ... . 11/11/2015 . | CANTOR CLEARING SERV,NEWYORK ...............oooo| oo 556.000|.............. 39,495 ... XXX
036752103 ... [ANTHEMINC .. ... o . 10/29/2015 . | GOLDMAN SACHS EXECUTION & CLEARING, NY ..........[............. 396.000.............. 56,372 |....... XXX oo [
037833100 .... | APPLEINC ... . i . 09/14/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ...........coooo|viiiinn 196.000(.............. 244650 XXX oo
04247X102 ....| ARMSTRONG WORLD INDUSTRIES INC ...........coooiiii . 01/15/2015 . [INSTINET CORP, NY ... | 61.000(................ 3,063 XXX oo |
04316A108 ....| ARTISAN PARTNERS ASSET MANAGEM ............oooooiii . 10/29/2015 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[............. 361.000.............. 16,117 o XXX
07177M103 ... | BAXALTAINC ..o . 12/31/2015 . | STATE STREET GLOBAL MARKETS LLC, BOSTON 1,270.000|.............. 49,575 (... XXX o [
054937107 ... [BB&T CORP ... ..ooiiiiiiii e . 03/26/2015 . | CITIGROUP GBL MKTS INC, NEWYORK ..................... 1,010.000|.............. 39,513 [ XXX |
073685109 ....| BEACON ROOFING SUPPLY INC ... . 09/29/2015 . | GOLDMAN SACHS & CO, NY ... 731.000|.............. 23,005 (... XXX oo [
084670702 .... | BERKSHIRE HATHAWAY INC ..ot . 12/17/12015 . | UBS SECURITIES LLC, STAMFORD ...........ccooovii o, 305.000.............. 41133 XXX
086516101 ....|BESTBUY COINC ... ..o . 11/16/2015 . | J.P. MORGAN CLEARING CORP,NEWYORK ................| oo 612.000|.............. 19,993 ... XXX oo |
09062X103 ....|BIOGENINC ... ... . 12/17/2015 . | OPPENHEIMER & CO INC,NEW YORK .............oooooiiii| i 375.000|............. TMATA | XXX
05591B109 ... BMC STOCK HOLDINGS INC .......ooiiiiiiii e 1200212015 . [MERGER ...t 1,526.000|.............. 232741 XXX
109217101 ....| BRIGHTCOVE INC ... .. .o . 08/27/2015 . | STIFELNICOLAUS ... ..o 2000 ... 10 XXX [
110122108 ....| BRISTOL-MYERS SQUIBB CO ...t . 10/28/2015 . [ITGINC,NEW YORK ..., 2,070.000|............. 134,805 |....... XXX oo [
14040H105 ....| CAPITAL ONE FINANCIAL CORP ..ot . 06/30/2015 . | GOLDMAN SACHS EXECUTION & CLEARING, NY ..........| ... 122.000.............. 10,738 ... XXX oo |
14149Y108 ....| CARDINAL HEALTH INC ... ... . 10/27/2015 . | UBS SECURITIES LLC, STAMFORD ...........coooviii e 500.000.............. 40,378 ....... XXX oo [
141665109 ....| CAREER EDUCATION CORP ..ot . 05/22/2015 . | CITIGROUP GBL MKTS INC, NEWYORK ..................... 3,785.000|.............. 17,765 ... XXX |
124857202 ....|CBS CORP ... .. i . 12/03/2015 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......|............. 995.000|.............. 49470 (....... XXX oo [
150870103 ....| CELANESE CORP ........ooiiiiiiiiiiiiii e . 06/10/2015 . [ITGINC,NEW YORK ..., 1,190.000|.............. 82,319 ... XXX |
808513105 ....| CHARLES SCHWAB CORP/THE ..........................c. . 09/30/2015 . | J.P. MORGAN CLEARING CORP, NEW YORK 2,620.000|.............. 72,752 ... XXX oo
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168615102 ... | CHICO'S FASINC ... e . 06/30/2015 . | ITGINC,NEWYORK ..........coooiiiiiiiiiiiiii [, 82.000................ 1,365]....... XXX o
125509109 ... [CIGNA CORP ... . 12/17/2015 . | MERRILL LYNCH PIERCE FENNER SMITHINC NY ..........|............. 415.000(.............. 55,422 |....... XXX [
171798101 ... | CIMAREX ENERGY CO ..o e . 10/12/2015 . | UBS SECURITIES LLC, STAMFORD .............coovvivieio i, 212.000(.............. 25252]....... XXX [
172967424 ... |CITIGROUP INC ... . 09/25/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[ ... 2,049.000|............. 110,138 |....... XXX [
18538R103 ....| CLEARWATER PAPER CORP ........oiiiiiii e e . 12/14/2015 . | UBS SECURITIES LLC, STAMFORD ..........cccooveivii e, 47.000).........cooe 2,018(....... XXX [
191227109 ....| COCA-COLAENTERPRISES INC ..o [ . 04/14/2015 . [ISIGROUP INC,NY ... 1,870.000(.............. 83,987 ....... XXX [
192108504 ....|COEURMINING INC ..o . 11/05/2015 . | STATE STREET GLOBAL MARKETS LLC, BOSTON .........[........... 5,359.000|.............. 25,7401 ....... XXX [
19239V302 ....| COGENT COMMUNICATIONS HOLDINGS ..........coooiiiiiie | e . 08/26/2015 . | J.P. MORGAN CLEARING CORP,NEWYORK ...............fooeiiiinnnn, 31.000 (..o, 8441....... XXX [
192446102 .... | COGNIZANT TECHNOLOGY SOLUTIONS ..o [ . 11/23/2015 . | BERNSTEIN SANFORD C & CO,NEW YORK .................f .o 1,540.000 (.............. 94,167 |....... XXX [
205363104 ....| COMPUTER SCIENCES CORP ........oooviiiiiiiiiiiiieee [ . 12/21/2015 . | GOLDMAN SACHS EXECUTION & CLEARING,NY ..........[...ccoooeee. 857.000.............. 26,535]....... XXX
21036P108 ....| CONSTELLATION BRANDS INC ..o e . 04/01/2015 . | J P MORGAN SECURITIES INC, BROOKLYN ..............oo oo, 145.000(.............. 16,636 ....... XXX [
21240D107 ....| CONTROLA CORP ... ..ottt . 10/19/2015 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......[........... 1,451.000(.............. 14,908 1....... XXX [
216648402 .... | COOPER COS INC/THE ... oo [ . 12/04/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..o, 15.000 (... 1,0471....... XXX o
224399105 ....|CRANE CO ..ot . 01/09/2015 . | CREDIT SUISSE, NEW YORK (CSUS) .........cocooviivii ] 35.000(..........oon 2,002]....... XXX [
225447101 ... [CREEINC ... .. L . 11/11/2015 . | J.P. MORGAN CLEARING CORP,NEWYORK ................f oo 1,203.000(.............. 31,9931 ... XXX [
228368106 ....| CROWN HOLDINGS INC ... | e . 09/02/2015 . | BAIRD, ROBERT W & CO INC, MILWAUKEE ..................[ ..o, 208.000.............. 10,133]....... XXX [
232806109 .... | CYPRESS SEMICONDUCTOR CORP ........ooviiiiiiiiiiiiiiieeee [ . 06/08/2015 . | OPPENHEIMER & CO INC,NEWYORK .............coooooeii [, 156.000 | ................ 1,989 ....... XXX o
235825205 .... [DANAHOLDING CORP ..ot [ . 07/23/2015 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........[............ 831.000.............. 16,800 ....... XXX [
247361702 ....|DELTAAIRLINES INC ... e . 12/07/2015 . | WEDBUSH MORGAN SECS INC, LOS ANGELES ............[............. 551.000.............. 242971 ....... XXX [
25278X109 ....| DIAMONDBACK ENERGY INC ... [ . 11/13/2015 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......[............. 329.000(.............. 25472]....... XXX [
T 254709108 ....| DISCOVER FINANCIAL SERVICES ..o | . 12/17/2015 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........[........... 1,798.000(............. 105,7211....... XXX [
w 260543103 .... [ DOW CHEMICAL CO/THE ... L . 12/28/2015 . | KNIGHT EQUITY MARKETS L.P.JERSEY CITY ...........ooofivii 3,412.000|............. 178,646 | ....... XXX [
> 23335C101 ....[DTSINCICA ..o . 12/18/2015 . | BERNSTEIN SANFORD C & CO,NEW YORK .................l oo, 515.000(.............. 13,961]....... XXX [
278642103 ....|EBAYINC ... . 12/17/2015 . | CREDIT SUISSE, NEW YORK (CSUS) ..........oocoovvi o 1,823.000(.............. 50,857 |....... XXX [
292562105 ....[ENCORE WIRE CORP ........oiiiiiiiiiiiee e[ . 09/24/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .........oooevif i, 405.000(.............. 14,302....... XXX
29265N108 ....|ENERGEN CORP ... ..o . 07/01/2015 . | GOLDMAN SACHS EXECUTION & CLEARING, NY ..........[ ... 120.000 | ................ 8,0491....... XXX [
26875P101 ....|[EOGRESOURCES INC ..ot [ . 10/09/2015 . | GOLDMAN SACHS & CO,NY ..o 1,135.000 | .............. 94,830(....... XXX
316773100 ... [FIFTH THIRD BANCORP ...t [ . 12/29/2015 . | BERNSTEIN SANFORD C & CO,NEW YORK .................l oo, 368.000|................ 7508]....... XXX [
302491303 ... [FMC CORP ..o [ . 10/12/2015 . [ INSTINET CORP,NEW YORK ..........coooiiii 348.000(.............. 16,093 ]....... XXX [
35138102 ....| FOX FACTORY HOLDING CORP ..ot . 08/27/2015 . | NATIONAL FINL SVCS CORP, NEW YORK ...........ccooooi [, 279.000 (... 43991....... XXX [
368736104 .... | GENERAC HOLDINGS INC .......cooiiiiiii e [ . 10/27/2015 . | MORGAN STANLEY & COINC, NY ... [ 1,278.000 | .............. 42,057 ....... XXX [
369550108 ....| GENERAL DYNAMICS CORP ......ooviiiiiiieiiee e . 1217/2015 . | J.P. MORGAN CLEARING CORP,NEWYORK ...............f oo, 308.000(.............. 44,7551 ....... XXX [
375558103 .... [ GILEAD SCIENCES INC ... ..o [ . 09/22/2015 . | SJLEVINSON & SONS LLC, JERSEY CITY ..o [, 672.000.............. 68,7271 ....... XXX [
37951D102 ....| GLOBAL EAGLE ENTERTAINMENT INC ... . 12/22/2015 . | CITIGROUP GBL MKTS INC, NEW YORK .............oooooii i 5178.000|.............. 64,036]....... XXX [
38046C109 ....| GOGOINC ... . 01/23/2015 . | WILLIAMBLAIR & CO, CHICAGO ...........cooovviiii [, 724.000(.............. 10,683 |....... XXX
39304D102 ....[ GREENDOT CORP ... ..ottt . 08/06/2015 . | OPPENHEIMER & CO INC, NEW YORK .............oocoooi [, 659.000.............. 12,072)....... XXX [
395259104 ....| GREENHILL& COINC ... ..o . 10/06/2015 . | JEFFERIES & COINC,NEWYORK ............cocooovivi [, 347.000 (... 9,701 |....... XXX [
413875105 ... |HARRIS CORP ... ... . 10/02/2015 . | GOLDMAN SACHS & CO, NY .......ooooviiii 670.000.............. 52176 |....... XXX [
415864107 .... [HARSCO CORP ... oot [ . 06/05/2015 . | STATE STREET GLOBAL MARKETS LLC, BOSTON .........[......ooooe. 842.000(.............. 13,705(....... XXX [
419879101 ....| HAWAIIAN HOLDINGS INC ... | . 07/24/2015 . | BERNSTEIN SANFORD C & CO,NEW YORK .................l oo, 316.000|................ 7263]....... XXX [
422368100 ....| HEARTWARE INTERNATIONAL INC ... e . 10/13/2015 . | MERRILL LYNCH PIERCE FENNER SMITHINC NY ..........[............. 726.000(.............. 282731 ....... XXX [
42824C109 ....|HEWLETT PACKARD ENTERPRISE CO ........ooooiiiii [ . 11/24/2015 . | CANTOR CLEARING SERV,NEW YORK ..............oocoooiif i, 2,888.000|.............. 45407 ....... XXX [
437076102 ....|HOME DEPOT INC/THE ..o . 01/08/2015 . | JEFFERIES & COINC,NEWYORK ... [ 250.000.............. 26,623 ....... XXX [
440694305 ... [HORSEHEAD HOLDING CORP ..o . 09/14/2015 . | GOLDMAN SACHS & CO,NY ..o [ 959.000(................ 6,238|....... XXX
404341105 ... [HPINC ... - 11/02/2015 . [MERGER ... L 2,128.000|.............. 31,733 (... XXX [
447011107 ....|HUNTSMAN CORP ... ..o . 10/12/2015 . | MERRILL LYNCH PIERCE FENNER SMITHINC NY ..........[............. 427.000(................ 5431|....... XXX [
45784P101 ....[INSULET CORP ..ot [ . 05/01/2015 . | PIPER JAFFRAY & CO, MINNEAPOLIS ..............cooooio oo, 146.000|................ 43641....... XXX [
465741106 ... [ ITRONINC ... . 08/06/2015 . [INSTINET CORP, NY ..o [ 248.000|............... 8294 1....... XXX [
478160104 ... [ JOHNSON & JOHNSON ..ot [ . 09/08/2015 . | PERSHING LLC, JERSEY CITY .......coooiiiiiiii [ 598.000(.............. 58,290 (....... XXX [
46625H100 ....| JPMORGAN CHASE & CO ..ot e . 09/25/2015 . | CREDIT SUISSE, NEW YORK (CSUS) ..o 248.000(.............. 15,516 ....... XXX [
497266106 ... [KIRBY CORP ...........iiiiiiiiiii e [ . 12/16/2015 . | PERSHING LLC, JERSEY CITY ........oocooviiiii [ 184.000|.............. 12,369 |....... XXX [
501044101 ....|KROGER CO/THE ..o . 10/127/2015 . | CREDIT SUISSE, NEW YORK (CSUS) ..........oovveieii i 1,840.000(.............. 69,908]....... XXX
512807108 .... [LAMRESEARCH CORP ..........oiiiiiiiii e L . 05/05/2015 . | CITIGROUP GBL MKTS INC, NEW YORK ...........cooooooii [, 530.000.............. 38,520 ....... XXX [
521865204 .... |LEARCORP ... ..ottt | . 10/29/2015 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........[ .o, 41.000].........oo... 5115]....... XXX o [
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527288104 ....| LEUCADIANATIONAL CORP .......ooiiiiiiii i . 07/28/2015 . |ITGINC,NEWYORK ...........cooiiiiiiiii [, 140.000 | ................ 3,345 ....... XXX [
530307305 .... [ LIBERTY BROADBAND CORP ........c.oiiiiiiiiiiiii e [ . 03/27/2015 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[............. 180.000 | ................ 8,665]....... XXX [
539830109 ....| LOCKHEED MARTIN CORP .......ooiiiiiiiiiee e . 08/25/2015 . | J.P. MORGAN CLEARING CORP,NEWYORK ...............fooeiiiinnnn, 51.000(.............. 10,229 ....... XXX [
548661107 .... [LOWE'S COSINC .. ... [ . 09/02/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ...........coooifooiiinn 1,720.000|............. 117,452(....... XXX [
56585A102 ....| MARATHON PETROLEUM CORP ........oviiiiiiiiieeee . 08/24/2015 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK .........[............. 219.000(.............. 15,207 |....... XXX [
567908108 .... [ MARINEMAXINC . ... oo [ . 07/30/2015 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........[............. 255.000 ... 4709]....... XXX [
576323109 .... [MASTEC INC ... .o L . 12/14/2015 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......[........... 1,474.000(.............. 24268 ....... XXX [
57636Q104 ... IMASTERCARD INC ... ..o . 03/11/2015 . | JEFFERIES & COINC,NEWYORK ............occoovvivii [, 930.000(.............. 80,218 |....... XXX [
577223100 .... [MATTSON TECHNOLOGY INC ..o [ . 08/19/2015 . | NATIONAL FINL SVCS CORP,NEW YORK ............ccoooi oo 6,012.000|.............. 20,839]....... XXX [
58155Q103 ... [IMCKESSON CORP ........cooiiiiiiiiiiiii e . 12/28/2015 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......[............. 206.000(.............. 40,361]....... XXX o
58501N101 ....[ MEDIVATION INC ... [ . 10/08/2015 . | BARCLAYS CAPITAL INC./LE, NEW JERSEY .................l oo 161.000 | ................ 6,261]....... XXX [
58933Y105 ....[MERCK & COINC ... ..o [ . 03/20/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ...........ccocooifooiinin 1,605.000(.............. 97,985(....... XXX [
59156R108 ....|METLIFEINC ... . 07/16/2015 . | J.P. MORGAN CLEARING CORP,NEWYORK ...............f oo, 189.000|.............. 10,834 ....... XXX
594918104 .... [MICROSOFT CORP ...ttt [ . 10/23/2015 . | UBS SECURITIES LLC, STAMFORD ...........ocoovvvivii e 2,624.000|............. 135,161 (....... XXX [
63938C108 ....[NAVIENT CORP ... ...t [ . 11/20/2015 . | UBS SECURITIES LLC, STAMFORD .............coooiviii i, 1,996.000(.............. 251471 ....... XXX [
64110L106 ... |NETFLIXINC ... o e . 07/07/2015 . | CREDIT SUISSE, NEW YORK (CSUS) .........cocooviii ] 63.000(.............. 41,3221 ....... XXX [
651229106 .... [NEWELL RUBBERMAID INC ...........ooiiii e [ . 12/114/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ...........ooooif v, 1,940.000(.............. 81,010(....... XXX [
67020Y100 ....| NUANCE COMMUNICATIONS INC ......ooviiiiieee [ . 07/22/2015 . | J.P. MORGAN CLEARING CORP,NEWYORK ................f .o 1,124.000(.............. 17,469 |....... XXX [
674599105 ....| OCCIDENTAL PETROLEUM CORP ..ot . 08/21/2015 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......[........... 1,073.000 | .............. 80,457 |....... XXX [
697435105 .... [ PALOALTONETWORKS INC ..o [ . 10/127/2015 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......[............. 355.000.............. 55,646 |....... XXX [
T 74164F103 ....| PRIMORIS SERVICES CORP ... ..ottt [ . 10/21/2015 . | J.P. MORGAN CLEARING CORP, NEWYORK ...............| oo 94.000.............. 1,853 |....... XXX [
w 74733V100 ....| QEP RESOURCES INC ... ..o . 07/02/2015 . | STIFELNICOLAUS ...........ooiiiiiiii [ 286.000(................ 5205(....... XXX [
w» 74736K101 ....]QORVOINC ... .o [ . 01/02/2015 . | MERGER WITH TRIQUINT SEMICONDUCT .............ccooo oo 1425674 (.............. 20,694 |....... XXX [
74834L100 .... [ QUEST DIAGNOSTICS INC ... [ . 07/24/12015 . | CITIGROUP GBL MKTS INC, NEWYORK ...........cocoooooii | 74.000(............. 5471....... XXX [
74837P108 ....| QUICKLOGIC CORP ..ottt . 02/127/2015 . | BNP PARIBAS PRIME BROKERAGE, JERSEY CITY .........[........... 1,840.000(................ 40641....... XXX
779376102 ... [ROVICORP ..o [ . 11/17/2015 . | WILLIAMBLAIR & CO, CHICAGO ...........ccoooovii [ 2,958.000|.............. 43,7541 ....... XXX [
800677106 ....| SANGAMO BIOSCIENCES INC .........ooviiiieeeee . 02/05/2015 . | LEERINK SWANN & CO, JERSEY CITY .........cooovviiii [, 186.000 | ................ 2,391|....... XXX
811699107 .... | SEACHANGE INTERNATIONALINC ... [ . 09/02/2015 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[........... 1,848.000(.............. 12,532]....... XXX [
81762P102 ....| SERVICENOW INC ... ... [ . 04/20/2015 . | UBS SECURITIES LLC, STAMFORD ...........ccooivviniie e, 740.000(.............. 54,024 |....... XXX [
82817Q103 ... | SILVER SPRING NETWORKS INC ... . 02/02/2015 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK .........[............. 375.000 (... 2,684|....... XXX [
855244109 .... [ STARBUCKS CORP .......ooiiiii i [ . 08/24/2015 . | PERSHING LLC, JERSEY CITY .......ooooviiiiii [ 1,010.000 | .............. 51,618 (....... XXX [
87074U101 ....| SWIFT TRANSPORTATION CO ......ooviiiii i . 10/12/2015 . | STATE STREET GLOBAL MARKETS LLC, BOSTON .........|{........... 1,101.000|.............. 23,663]....... XXX [
87165B103 ....| SYNCHRONY FINANCIAL ... [ . 11/12/2015 . | JEFFERIES & COINC,NEWYORK .............cooooii [ 2,690.000|.............. 83,148 |....... XXX [
875372104 ....| TANDEM DIABETES CARE INC .........ooiiiiiii . 06/12/2015 . | INSTINET CORP,NEW YORK ...........coooiiiiii [ 3,036.000|.............. 34,800(....... XXX [
87612E106 ....| TARGET CORP ...t . 10/14/2015 . | GOLDMAN SACHS & CO,NY ..o 1,198.000(.............. 98,183|....... XXX
883203101 ... [TEXTRON INC ... .o [ . 12/11/2015 . | MERRILL LYNCH PIERCE FENNER SMITHINC NY ..........|............. 868.000.............. 36,932....... XXX [
883556102 ....| THERMO FISHER SCIENTIFIC INC ..........ooiiiiiiie . 12117/2015 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[.coeevnn. 100.000|.............. 13,867 |....... XXX [
887317303 .... [ TIMEWARNER INC ... .. ..o [ . 11/11/2015 . | GOLDMAN SACHS EXECUTION & CLEARING, NY .......... [ ... 676.000(.............. 47,6911 ....... XXX [
888706108 ... | TIVOINC ... . 10/01/2015 . | INSTINET CORP,NEW YORK ...........coooiviiii [ 1,913.000(.............. 18173 (... XXX [
872540109 ... [TIXCOSINCITHE ... ... [ . 12/17/2015 . | STATE STREET GLOBAL MARKETS LLC, BOSTON .........[........... 1,260.000(.............. 88,198 |....... XXX [
90130A101 ....| TWENTY-FIRST CENTURY FOXINC ... [ . 11/06/2015 . | STATE STREET BROKERAGE SVCS, BOSTON ..............[.ocoeinn 610.000.............. 19,494 )....... XXX [
902494103 ....| TYSON FOODS INC ... ..o . 06/24/2015 . | J P MORGAN SECURITIES INC, BROOKLYN ..........ocoooif v, 398.000(.............. 15,922|....... XXX [
904034105 .... [ULTRATECHINC .. ... [ . 01/23/2015 . | GOLDMAN SACHS & CO, NY ... 211.000 ..o 3515(....... XXX [
907818108 ....| UNION PACIFIC CORP ........oiiiii it . 10/07/2015 . | BERNSTEIN SANFORD C & CO, NEW YORK .............oooif v, 910.000.............. 79,0481....... XXX [
910047109 ... [ UNITED CONTINENTAL HOLDINGS IN ... [ . 10/29/2015 . | GOLDMAN SACHS & CO,NY .......ooooiiiii 1,441.000(.............. 89,759 ....... XXX [
913017109 .... [ UNITED TECHNOLOGIES CORP ........coiiiiiiiii e . 02/05/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .........ccoooi] oo, 560.000.............. 67,059 ....... XXX [
913483103 ....| UNIVERSAL ELECTRONICS INC ..o - 12182015 . | ITGINC,NEWYORK ...........cooiiiiiiiii [, 137.000|................ 6,908....... XXX [
922417100 .... | VEECO INSTRUMENTS INC ...t [ . 10/29/2015 . | J.P. MORGAN CLEARING CORP, NEWYORK ................f oo 2,291.000|.............. 55,460 ....... XXX [
92343V104 ....| VERIZON COMMUNICATIONS INC ..o . 12/01/2015 . | J.P. MORGAN CLEARING CORP,NEWYORK ...............f oo, 977.000(.............. 44535]....... XXX [
918204108 ... [VF CORP ... oo [ . 04/01/2015 . | KEYBANC CAPITAL MARKETS INC, JERSEY CITY ..........| ..o, 360.000.............. 27,072]....... XXX [
947890109 ....| WEBSTER FINANCIAL CORP .........ooiviiiiiiiiiee . 12114/2015 . | STIFELNICOLAUS ... [ 224000 (................ 8,690]....... XXX [
949746101 ....|WELLS FARGO & CO ......oooviiiiiie e . 09/25/2015 . | UBS SECURITIES LLC, STAMFORD ..........occcovvvivieo i, 188.000|................ 9,9%]|....... XXX
958102105 .... [WESTERN DIGITAL CORP ...\t . 02/04/2015 . | MORGAN STANLEY & COINC, NY ... [ 75.000 (... 7822....... XXX [
96145D105 ... | WESTROCK CO ...\ttt | e . 11/23/2015 . | CANTOR CLEARING SERV,NEWYORK ..o, 786.300.............. 47,108]....... XXX o [
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98212B103 ....[WPXENERGY INC ... ... . 07/22/2015 . | BARCLAYS CAPITAL INC/LE,NEWJERSEY .................| ... 406.000(................ 4,005|....... XXX oo
008474108 ... [AGNICO EAGLE MINESLTD ..o ... |. 08/26/2015 . | J.P. MORGAN CLEARING CORP,NEWYORK ................|................ 7.000|.................. 160]....... XXX o
067901108 .... [BARRICK GOLD CORP ... ..ot o . 04/09/2015 . | CREDIT SUISSE, NEW YORK (CSUS) ..........coooovvven 430.000(................ 5341(....... XXX oo
136385101 ... | CANADIAN NATURAL RESOURCES LTD ..o o . 03/09/2015 . [ MORGAN STANLEY & COINC,NY ...l 180.000(................ 5354|....... XXX o
460951106 ... | INTEROIL CORP ... .. e o . 07/20/2015 . |PERSHING LLC, JERSEY CITY ..o 449.000(.............. 21,080]....... XXX oo
59151K108 ... [METHANEX CORP ... ..o o . 12/08/2015 . | STATE STREET GLOBAL MARKETS LLC, BOSTON .........[............. 737.000(.............. 34,288 (....... XXX o
867224107 ....[SUNCORENERGY INC ... oo o . 10/19/2015 . | NATIONAL FINL SVCS CORP,NEW YORK ...................[........... 2,860.000|.............. 78973|....... XXX |
HO023R105 ... [ACE LTD ... ... R . 07/23/2015 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......[............. 101.000(.............. 10,7511 ....... XXX oo
GO408V102 ... [ AON PLC ..o .. R . 04/22/2015 . | GOLDMAN SACHS & CO,NY ... 55.000(................ 5341|....... XXX o
Y0486S104 ... | AVAGO TECHNOLOGIESLTD ..o ... R . 11/27/2015 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......[............. 630.000(.............. 79,163 (....... XXX oo
G33856108 ... [FERROGLOBE PLC ... ... .. R S 1212412015 . [MERGER ... 2,649.000|.............. 36,829 (....... XXX o
Y2573F102 ....| FLEXTRONICS INTERNATIONALLTD ... .. R . 12/31/2015 . | CANTOR CLEARING SERV,NEWYORK ......................[........... 3,618.000|.............. 40,553 ....... XXX o
G47791101 ... [INGERSOLL-RAND PLC ... ..o ... R . 10/29/2015 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......[............. 509.000(.............. 31,389 (....... XXX oo
G50871105 ... [ JAZZ PHARMACEUTICALS PLC ... . R 1116/2015 . |ISIGROUP INC, NY ... 631.000(............. 105,238 | ....... XXX o
G5480U120 ... [LIBERTY GLOBAL PLC ... oo ... R...[. 10/29/2015 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY .........|............. 240.000(.............. 10,2471 ....... XXX oo
G5480U153 ... [LIBERTY GLOBALPLC LILAC ... .o ... R...|. 12/31/2015 . | GOLDMAN SACHS & CO, NY ... 172750 ................ 6,449|....... XXX o
580037109 .... | MCDERMOTT INTERNATIONAL INC ... ... R . 01/29/2015 . |UBS SECURITIES LLC, STAMFORD ..............occooooe o 5,787.000|.............. 15,7401 ....... XXX oo
G5960L103 ... [MEDTRONIC PLC . ... oo ... R . 01/27/2015 . | EXCHANGE OF MEDTRONICINC ..................ocoooo [ 940.000(.............. 70,519 (....... XXX oo
G6518L108 ... [NIELSEN HOLDINGS PLC ... .. R . 08/31/2015 . [MERGER ... 1,830.000(.............. 68,106 ....... XXX o
G84720104 ... [STERIS PLC ... .o ... R 110312015 . [MERGER ... 1,360.000(.............. 91,994 1|....... XXX oo
T 881624209 ... | TEVA PHARMACEUTICAL INDUSTRIES ......... ..o .. R . 06/04/2015 . | LIQUIDNET INC, BROOKLYN ... 1,040.000(.............. 61,385 ....... XXX o
w Q9235V101 ... [TRONOX LTD ... ... R . 07/21/2015 . |PERSHING LLC, JERSEY CITY ... [ 1,756.000(.............. 253441 ....... XXX oo
o G87210103 ... [UTIWORLDWIDE INC ... .. R . 08/26/2015 . | J.P. MORGAN CLEARING CORP, NEWYORK ................[........... 1,380.000(.............. 12,937 ... XXX o
G98290102 ... [XLGROUP PLC ... ... R . 12/30/2015 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................[........... 1,137.000(.............. 41,390 ....... XXX |
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ........... ... 5,951,288 ....... XXX oo
Common Stocks - Mutual Funds
411511306 ....| HARBOR INTERNATIONAL-INST ... . 12/17/2015 . [MELLONBANK ... L 2443547 ............. 1441451 ... XXX oo
922908710 ... | VANGUARD 500 INDEX FUND-ADM .....................co . 12/21/2015 . [MELLONBANK ... 302.362|.............. 56,900 ....... XXX o
9299999 Subtotal - Common StoCks - MUt FUNGS ... ... 201,045]....... XXX
9799997 Subtotal - CommONn StOCKS - Part 3 ... 6,152,333 | ....... XXX oo
9799998 Summary Item from Part 5 for COmMMON STOCKS ........ ... o 2,288,764 | ....... XXX oo
9799999 Subtotal - COMMON STOCKS ... ... 8,441,098 ]....... XXX
9899999 Subtotal - Preferred and ComMON SEOCKS .......... ... 8,441,098 ]....... XXX
9999990 TOtAIS ... ... . 37,098,618 ....... XXX .o 77,321
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Bonds - U.S. Governments
912828WF3 | U S TREASURY 0.625% 11/15/2016 DD 11/15/ .| ... |12/03/2015) GOLDMAN SACHS & CO,
...................... XXX 14275141 .....1,425,000 |..... 1,425,866 |..... 1425568 |............. [........(183) | .oooooii [ (183) | 14250435 | 2078 2,078 L. 5,660 | 11/15/2016
912828WH9 | U S TREASURY 0.875% 05/15/2017 DD 05/15/ .| ... |03/26/2015) GOLDMAN SACHS & CO,
NY XXX .o 185,773 | ...... 185,000 (...... 185,030 ...... 185,023 ..o | @i @i s 185,021 [ o | 752 752 590 | 05/15/2017
912828C57 | U S TREASURY 2.250% 03/31/2021 DD 03/31/ .| ... |12/28/2015 DEUTSCHE BK SECS
INC,NY ..o XXX .o 847,767 |...... 830,000...... 831,592 ...... 831,469 ............. | (222) | oo (222) | ..o o 831,247 ... | 16,520 |....... 16,520 |...... 23,267 | 03/31/2021
912828VA5 | US TREASURY NOTE ...........coeines . |03/05/2015{ DEUTSCHE BK SECS
INC,NY .o XXX .o 463645|...... 475,000 ...... 463,663 |...... 463824 ... | 360 ..o [ 360 ..o [ 464,184 | ... (539) ... (539) [ ....... 1,860 | 04/30/2020
912828VC1 | USTREASURYNOTE ...........ceovivnns . |06/03/2015{ JP MORGAN CHASE
BANK/HSBC ............ XXX 1,034,174 ... 1,035,000 |..... 1,028,252 | ..... 1,031,835 ..o | A78 | A78|. | 1032312 (... | 1861]......... 1861]......... 866 | 05/15/2016
912828SF8 | US TREASURYNOTE ...........coeinnns . 103/05/2015{ JP MORGAN CHASE
BANK/HSBC ............ XXX .o 206,538 | ...... 205,000 ...... 199,580 ...... 200,312 .o 109 .o | 109 | 200422 ..o 6,116 (......... 6,116 (....... 2,265 | 02/15/2022
912828UC2 | USTREASURYNOTE ...........cooivnnnn. . 102/09/2015{ NOMURA SECS, NEW
................... XXX . 1,200,598 | ..... 1,200,000 |..... 1,196,132 |..... 1,198,577 | ............. [ oo T3 I3 [ 1198891 L 1,908 L 1,908 L. 308 | 12/15/2015
912828WA4 | US TREASURY NOTE ...........coeinn. 10/09/2015{ MERRILL LYNCH PIERCE
FENN ..., XXX .o 411157 | ... 410,000 |...... 411,105]...... A0 B [ B [ 410,700 | ..o e T 457 (... 1,955 | 10/15/2016
912828WP1 | US TREASURYNOTE ...........ceovivnnns . |03/25/2015{ DEUTSCHE BK SECS
INC,NY .o XXX .o 77700 ...... 715,000 ...... 714,109 ...... TI4256 | ..o [ 66| ..o [ 66]....c.o.ou [t TI4322) . . 3448|......... 3448|....... 1,653 | 06/15/2017
912828VR8 | US TREASURY NOTE ............oevienns 10/21/2015{ MERRILL LYNCH PIERCE
FENN ... XXX .o | 90,225 ....... 90,000 ....... 89,164 | ....... 89,535 | ... | 21 21 89,766 | .........oon |t 459 (... 459 (......... 666 | 08/15/2016
912828VW7 | US TREASURY NOTE ...........ceovivnns . |06/03/2015{ GOLDMAN SACHS & CO,
NY XXX .o 125703 | ...... 125,000 ...... 1258% | ...... 125518 | oo (129) | oo [ (129) | oo o 125389 (.o | 34 34 ... 78809/15/2016
912828D98 | US TREASURYNOTE ...........coeuinnnns . |03/25/2015| CITIGROUP GBL
MKTS/SALOMO ......... XXX .o 538177 (...... 535,000 ]...... 535,063 |...... 535058 |......coou [t B oo e ()] EETUTTTITIN I 535053 (... [oennnn 3124 1......... 31241....... 2,893 | 09/15/2017
912828F47 | USTREASURYNOTE ...........ccoivinnns 11/05/2015| CITIGROUP GBL
MKTS/SALOMO ......... XXX .o 269,989 ...... 270,000 ...... 269,558 |...... 269613 [....cvii [, 187 187 .o | 269,801 [ ..o [ 189].......... 189....... 1,486 | 09/30/2016
912828B66 | US TREASURYNOTE ..............ccvenes . |05/14/2015{ BARCLAYS CAPITAL
INC,NEW ............... XXX 2229401...... 210,000 ...... 210214 1...... 210198 | ... [ @ @ 210193 ... 12747 ....... 12747 ....... 3,459 | 02/15/2024
912828D64 | US TREASURYNOTE ...........ccovvnnnn. 11/09/2015{ JPMORGAN SECURITIES
INC, ... XXX .o 89,982 ....... 90,000 ....... 89,877 ....... 89,894 (... | 55 i [ B5 (. 89,949 (... | 33| 33| 53808/31/2016
912828QX1 | US TREASURY NOTE ...........cooeinns 10/15/2015{ BNP PARIBAS SECS
CPIFIXED ............... XXX 505,922 ...... 500,000 ...... 509,336 |...... 507,670 (... e (073) [ .oovii | (2073) .o | 505,597 ... o, 324 ... 324|....... 6,568 | 07/31/2016
912828G38 | USTREASURYNOTE ...........coovivnne. . |06/05/2015{ DEUTSCHE BK SECS
INC,NY .o XXX .o | 228,158 |...... 230,000 ...... 231635]...... 231623 ..o (65) .o [ 65) ..o [ 231558 ... (3,400) | ....... (3,400) | ....... 2,925 | 11/15/2024
912828G20 | US TREASURYNOTE ...........coeviennes . 103/25/2015| CITIGROUP GBL
MKTS/SALOMO ......... XXX . 1,066,453 | ..... 1,065,000 |..... 1,063,036 | ..... 1,063,091 (... e, 165 | o | 165 (... e 1,063,256 | ............. |.oeines 3497 ... 3497 (... 3,432 | 11/15/2017
912828C99 | U S TREASURY NOTE 0.125% 04/15/2019DD O | ... |11/06/2015] JP MORGAN CHASE
BANK/HSBC ............ XXX .o | 404,015]...... 406,652 |...... 413,788 ...... 400,132 ...... 12,586 |...... (1,340) [ .o | 11,246 ..o |, 411383 .. [ (7,368) | ....... (7,368) | ......... 539 | 04/15/2019
912828B74 | U S TREASURY NOTE 0.625% 02/15/2017 DD 0 | ... |11/23/2015] SCOTIA CAPITAL (USA)
NC, ... XXX .o 54,921|....... 55,000....... 54,768 | ....... 54831 (. ... | A TR PO o [, 54902 (... | 18 8. 438 [ 02/15/2017
912828WT3 | US TREASURY NOTES ........coevvevinnn 11/30/2015) GOLDMAN SACHS & Co,
NY XXX 1,015,556 | ..... 1,015,000 |..... 1,010,761 ..... 1,011,348 ..o | 1108 o [ 1108 .o | 1,012,456 07/15/2017
912828GX2 | US TREAS-CPIINFLAT ...t . 06/25/2015| CITIGROUP GBL
MKTS/SALOMO ......... XXX .o 263,067 |...... 245356 |...... 2743741 ...... 264,066 (....... 8897 |......(4927)|.........o o 3969 L [ 268,035 07/15/2017
3620A94H1 | GNMA POOL #0723624 ...................... ... |05/08/2015| Redemption XXX .o 176,957 | ...... 163,047 [...... 173,874 | ...... 169,762 | .......oooe | (1,000) [ e e (15000) [ 168,762 01/15/2040
3620AUUY8 | GNMA  POOL #0740499 4.500% 08/15/2040 ...| ... [12/15/2015 Redemption ... XXX .o | 21621 ....... 216211....... 23,050 ....... 20748 2D 2D 21,621 08/15/2040
362307575 | GNMA  POOL #0758958 4.000% 10/15/2041 .. .| ... |12/15/2015| Redemption ... XXX .o 100,277 | ...... 100277 | ...... 107,515 101,690 | L [ (1A3) | (1) 100,277 10/15/2041
38378KGV5 | GNMA GTD REMIC P/T 13-57 A 1.350% 06/16/ . | ... |12/16/2015| Redemption ... XXX .o 5229|......... 5229(......... 5240 |........5229 ... e O O 5229 06/16/2037
36202FZX7 | GNMA 11 POOL #0005258 3.500% 12/20/2041 ...| ... [12/21/2015 Redemption ... XXX .o | 61,861(....... 61,861]....... 64,306 L8245 (28A) [ (284) [ 61,861 12/20/2041
36202F2L9 | GNMA Il POOL #0005279 3.500% 01/20/2042 ...| ... [12/21/2015 Redemption ... XXX .o | 65775(....... 65775 ....... 68,971 66,161 . [ (388) | [ (38B) e [ 65,775 01/20/2042
36179MC24 | GNMA Il POOL #0MAQ089 4.000% 05/20/2042 .. | ... |12/21/2015| Redemption ... XXX .o 124339 ...... 124339 ...... 135,199 C125835 . [ (1A | (149 | 124,339 05/20/2042
36179QL41 | GNMA Il POOL #0MA2147 3.000% 08/20/2044 .. | ... |12/21/2015| Redemption ... XXX .o 19911 ....... 19911 ... 20555 (..o e BT BT e 19,911 08/20/2044
36179QT50 | GNMA Il POOL #0MA2372 ..................... .. |05/12/2015| Redemption ... XXX .o 211564 |...... 199,585 |...... 213,463 213453 .. [ (078 e (078) [ [ 212,375 11/20/2044
36179RD71 | GNMA Il POOL #0MA2826 3.500% 05/20/2045 .. | ... [12/21/2015] Redemption XXX .o 6,968 |......... 6,968 |......... 7316 | [ O ) 6,968 05/20/2045
0599999 Subtotal - Bonds - U.S. GOVEIMMENES ...\ttt .. 12,164,545 | ... 12,085,621 |... 12,152,283 | ... 12,080,475 . 12,116,791 . XXX
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Bonds - All Other Governments
68323AAQ7 | ONTARIO (PROVINCEOF) ... .| {10/19/2015| CIBC WORLD MARKETS
CORP, ... XXX 302%....... 30,000....... 299411 ....... 29983 (..o | 10 e | 10 | 29993 (... 303, 303|......... 654 | 05/10/2016
683234DP0 | PROVINCE OF ONTARIO CANADA 1.600% RBC CAPITAL MARKETS
000217 ..o .1 ]03/23/2015[ LLC, .................... XXX 91,170 ....... 90,000....... 91,669 (....... 90,974 |............ | (132) | ..o (132) | ..o [ 90,842 | ............. | 328|.......... 328|......... 7401 09/21/2016
1099999 Subtotal - Bonds - All Other GOVEIMMENTS ... ..ot | 121,466 ...... 120,000 ...... 121610 ...... 120,958 | ... | (123) | ..o [ (123) ..o o 120,835 | ... | 631].......... 631]....... 1,394, XXX.
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
4521518V8 [ILLINOIS ST ... 01/01/2015 Maturity ................. XXX 175,000 ...... 175,000 ...... 182,357 | ...... 175,000 ..o Of. oo [ Of.....ooooo | 175,000 .o | 3,868 | 01/01/2015
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ......................coococ] oo, 175000 | ...... 175000 | ...... 182,357 | ...... 175000 oo [ Of o | () P P 175000 oo [ 3868|. XXX.
Bonds - U.S. Special Revenue, Special Assessment
072031AB3 | BAY AREACAWTR SPLY & CONSVA ........ ... |03/25/2015] OPPENHEIMER & CO
INC,NEW ............... XXX 250,033 |...... 250,000 ...... 250,000 ...... 250,000 (..o e [ [ e 250,000 10/01/2015
2838212G0 | EL PASO TEXWTR&SWRREV .............. ... |03/01/2015| Maturity . ... XXX 300,000 ...... 300,000 ...... 339,861 ...... 302,029 (... [ (2029) e (2029 [ 300,000 ... 03/01/2015
29270CYK5 | ENERGY N W WA ELEC REVENUE . ... | ... |07/01/2015| Maturity CXXX 100,000 ...... 100,000 ...... 100,000 ...... 100,000 [ ..o | [ e [ 100,000 07/01/2015
m 3133XFJF4 | FEDERAL HOME LN BK CONS BD . |04/10/2015{ NOMURA SECS, NEW
- YORK ..o XXX 263,586 |...... 250,000 ...... 295495(...... 266,553 ... [ (B38| | (3387 [ | 263,166 ... [ 420(.......... 4201 ....... 5,412 | 05/18/2016
4+ [ 313371PV2 | FEDERALHOME LNBKCONSBD ............ ... |03/24/2015] SG AMERICAS
- SECURITIESLL ......... XXX 524,064 |...... 515,000]...... 534,961(...... S24877 (... | 712 | (712 | 523164 |............ | 900 |.......... 900]....... 2,464 | 12/09/2016
3137EADT3 | FEDERAL HOME LN MTG CORP 0.875% SG AMERICAS
02122020 ... ... |03/24/2015( SECURITIESLL ......... XXX 2914271...... 290,000 ...... 289,533 |...... 289,655 (... [ 30 i [ 30 .o s 289685|.........coi e, 1742 ... 1742 ....... 1,501 | 02/22/2017
3135G0WJ8 | FEDERAL NATLMTGASSN ...............ee. ... |07/20/2015 MORGAN STANLEY &
COINC, ..o XXX 442,187 ...... 445000 ...... 4440481 ...... 444362 ... 103 o 103 ..o | 444465) ... | (2278) | ....... (2278) | ....... 2,596 | 05/21/2018
3135G0JA2 | FEDERAL NATLMTGASSN ...........ccenne. ... |03/25/2015] SG AMERICAS
SECURITIESLL ......... XXX 4538911 ...... 450,000 ...... 454,777 ... 453819 ... (403) | oo e (403) | ..o e 453415 ... 476 | .......... 476 | ....... 2,152 | 04/27/2017
3135GOMZ3 | FEDERAL NATLMTGASSN ................... ... |05/14/2015 GOLDMAN SACHS & CO,
...................... oo XXX o], 787,165 ...... 785,000 |...... 784,757 |...... 784,869 |............. | 1818 | 84,887 08/28/2017
3135GORD7 | FEDERAL NATL MTG ASSN 1.550% 10/29/2019 | ... [12/23/2015 NOMURA SECS, NEW
YORK XXX 524,355 | ...... 530,000 ...... 530,000 ...... 530,000 [ ... e [ [ e [ 530,000 10/29/2019
64989KHS8 | NEW YORK ST POWER AUTH ... ... |11/15/2015| Maturity CXXX 250,000 ...... 250,000 ...... 282918|...... 257,075 ..o [ (TOTE) | e (TOTE) [ 250,000 11/15/2015
727199WC1| PLANO TXINDEP SCHDIST .................. ... |05/12/2015] WELLS FARGO BANK,
NA,C ..., o XXX .o |......66051....... 65000....... 67,423]....... 86,310 | ............. | @2 [ A2 65,883 02/15/2016
956704XT2 | WEST VIRGINIA ST UNIV REVENUES ......... ... |10/01/2015| Maturity ....... v XXX ..o |.....280,000]...... 280,000 ...... 322,619 (...... 288,156 ............. [...... (815B) | ...oiiiiii [ (BBB) | [ 280,000 10/01/2015
312946X50 | FHLMC POOL #A9-7900 4.500% 03/01/2041 ...| ... |12/15/2015| Redemption ... co e XXX o]0 102,540 | L. 102,540 (... 110,864 | L. 104,564 | (2024) [ (2024) [ 102,540 03/01/2041
3128MJV72 | FHLMC POOL #G0-8637 4.000% 04/01/2045 .. | ... |12/15/2015| Redemption ... s XXX 18955 L 16,955 | L 18 e @) B e 16,955 04/01/2045
3128PWC89| FHLMC POOL #J1-6395 4.000% 08/01/2021 ... | ... [12/15/2015( Redemption ... s XXX o]0 19503 ..., 19,503 ... 20,851 L 19,88 | | (T8 TR [ 19,503 08/01/2021
3132GEFH8 | FHLMC POOL #Q0-1068 5.500% 05/01/2041 .. | ... [12/15/2015 Redemption ... s XXX ..o |..... 146608 ...... 146,608 |...... 161,086|...... 150,541 |............. | ..o e (3933) [ oo | (BO33) [ 146,608 05/01/2041
3132GETD2 | FHLMC POOL #Q0-1448 5.000% 06/01/2041 .. | ... |12/15/2015| Redemption ... oo XXX .oo|......45053|....... 45053 |....... 48781 |....... 45393 |............ ... (BAO) [ (BAO) [ 45,053 06/01/2041
3132GF4F1 | FHLMC POOL #Q0-2622 5.500% 08/01/2041 .. | ... |12/15/2015| Redemption ... o XXX o]0 32965 ..., 32,965 ....... 36,035]....... 33358 | ... (B9 e (B9 32,965 08/01/2041
3132GUG24 | FHLMC POOL #Q0-8917 3.500% 06/01/2042 .. | ... [12/15/2015 Redemption ... s XXX o] 31,583 ..., 31,583 ... 31,800 .. 31598 e (B e e (D) [ 31,583 06/01/2042
3132HNEB1| FHLMC POOL #Q1-1930 3.000% 10/01/2042 .. | ... [12/15/2015 Redemption ... e XXX B TT 3 TT 3897 BT () () e 3,717 10/01/2042
3132J7W99 | FHLMC POOL #Q1-6571 3.000% 03/01/2043 .. | ... |12/15/2015] Redemption c XXX 9899 9599 L 9875 9810 | () () e 9,599 03/01/2043
3132M4PH2 | FHLMC POOL #Q2-4324 4.500% 01/01/2044 .. | ... |12/15/2015| Redemption o XXX ] 60974 80,974 ... 66,581 [ | BTE) e BTE) [ 60,974 01/01/2044
3132M6T42 | FHLMC POOL #Q2-6271 3.500% 05/01/2044 .. | ... [12/15/2015 Redemption ... co XXX 19925 19,925 ... 20,343 19,953 @B) e e (@2B) e 19,925 05/01/2044
3132M7KHO | FHLMC POOL #Q2-6896 3.500% 06/01/2044 .. | ... [12/15/2015( Redemption ... s XXX oo |......43686|....... 43686 |....... 44,674 ... 43776 ... Q0N [ e OO [ 43,686 06/01/2044
3132MAJZ5 | FHLMC POOL #Q2-9580 3.500% 11/01/2044 .. | ... |12/15/2015| Redemption ... XXX 7822 7522 T4 e @) @) 7,522 11/01/2044
3132MAVC2| FHLMC POOL #Q2-9911 3.500% 11/01/2044 .. | ... |12/15/2015| Redemption ... s XXX 6,068 6,088, 6384 [ (M) () 6,068 11/01/2044
3132QML90 | FHLMC POOL #Q3-1251 3.500% 02/01/2045 .. | ... [12/15/2015 Redemption XXX 13,389 13389 14122 e e BT e e BT e 13,389 02/01/2045
31398QTE7 | FHLMC MULTICLASS MTG 3747 HG 2.400%
07/ ... |12/15/2015 Redemption ............. o XXX o] 60257 ..., 60,257 |....... 61,053 ]....... 60447 [ ... (190) [ (190) [ 60,257 07/15/2037
3137BHA80 | FHLMC MULTICLASS MTG 4446 BC 2.500%
0411 ... |12/15/2015| Redemption s XXX 42760 L. 42760 ... 43842 (3 3 e 04/15/2039
31371LDG1 | FNMA  POOL #0254903 5.000% 10/01/2033 ... | ... [12/28/2015 Redemption ... c XXX 19160 | 19160 | 21429 e e e @T3) e RT) e 10/01/2033
31376KA30 | FNMA POOL #0357426 5.000% 09/01/2033 ... | ... |12/28/2015] Redemption XXX 21,086 ... 21,086 ... 28524 | e [ B2 | e B2 ] 09/01/2033
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31416WRK0| FNMA  POOL #0AB1389 4.500% 08/01/2040 .. .| ... [12/28/2015 Redemption XXX 30,656 (....... 30,656 |....... 33,313 08/01/2040
31417GZ74 | FNMA  POOL #0AB9765 3.000% 06/01/2043 ...| ... |12/28/2015| Redemption ... XXX 34532 ....... 34532....... 33,9551 ... 06/01/2043
31419JSV1 | FNMA  POOL #0AE7731 4.500% 11/01/2040 ...| ... |12/28/2015| Redemption ... XXX 46,335 ....... 46,335|....... 49,977 ... 11/01/2040
31419MC25 | FNMA  POOL #0AE9988 4.000% 07/01/2026 .. .| ... [12/28/2015 Redemption ... o XXX 6,352 ......... 6,352 (......... 6,752 ... 07/01/2026
3138A6LJ7 | FNMA  POOL #0AH4828 4.000% 02/01/2026 .. | ... [12/28/2015 Redemption ... XXX 18,775]....... 18775(....... 20,09 | ... 02/01/2026
3138AJVV1 | FNMA  POOL #0AI5127 4.000% 09/01/2026 ... | ... |12/28/2015| Redemption ... XXX 20,004 |....... 20,004 |....... 213% | ... 09/01/2026
3138ALKA4 | FNMA  POOL #0AI6588 4.000% 07/01/2026 ... | ... |12/28/2015| Redemption ... XXX B4 ... 3[4 37,622 ... 07/01/2026
3138AUP43 | FNMA  POOL #0AJ3142 4.500% 10/01/2041 ... | ... [12/28/2015 Redemption ... XXX 28575(....... 28575 ....... 30,486 | ... 10/01/2041
3138E0RSO | FNMA  POOL #0AJ7696 ...................... ... |04/27/2015| Redemption XXX 240457 (...... 222,768 | ...... 240,276 12/01/2041
3138EMNR8| FNMA  POOL #0AL4899 4.000% 01/01/2028 ... | ... |12/28/2015| Redemption ............. XXX 14,106 ....... 14,106 |....... 15,114 02/01/2029
3138LUQS7 | FNMA  POOL #0A04064 ..................... ... |04/27/2015] BARCLAYS CAPITAL
INC,NEW ............... XXX 143422 ...... 135644 |...... 144,684 06/01/2042
3138LVXA6 | FNMA  POOL #0A05172 3.000% 06/01/2022 .. | ... [12/28/2015 Redemption ... XXX 16,874 |....... 16,874 |....... 17,844 | ... 06/01/2022
3138M0DJ6 | FNMA  POOL #0A08204 3.500% 06/01/2042 .. | ... |12/28/2015| Redemption ... Lo XXX , 61 3371]... 06/01/2042
3138MCRK2| FNMA  POOL #0AP8589 3.000% 11/01/2042 ...| ... |12/28/2015| Redemption ... Lo XXX 45341 ... 11/01/2042
3138MGNW1{ FNMA  POOL #0AQ1304 3.000% 10/01/2042 .. | ... [12/28/2015 Redemption ... Lo XXX 84T 10/01/2042
3138NXL54 | FNMA  POOL #0AR1247 3.000% 01/01/2043 .. | ... [12/28/2015 Redemption ... Lo XXX 2,280 01/01/2043
3138WCUN1| FNMA  POOL #0AS3288 3.500% 09/01/2044 ...| ... |12/28/2015| Redemption ... Lo XXX 10,918 09/01/2044
3138WN3X5 FNMA  POOL #0AT1713 3.000% 03/01/2043 ...| ... |12/28/2015| Redemption ... Lo XXX 41,336 03/01/2043
T 3138WTUT1| FNMA  POOL #0AT5993 3.000% 05/01/2043 ...| ... [12/28/2015] Redemption ... Lo XXX 28,615 05/01/2043
I | 3138WVCNY FNMA  POOL #0AT7276 4.000% 09/01/2043 .| ... |12/28/2015) Redemption ... Lo XXX 71,354 | ... 09/01/2043
o | 3138X4R44 | FNMA  POOL #0AUS006 3.500% 10/01/2043 .. | ... |12/28/2015 Redemption ... Lo XXX , 228 ... 6,357 ... 10/01/2043
3138XXAT3 | FNMA  POOL #0AW7217 4.000% 06/01/2044 .. | ... |12/28/2015| Redemption ... Lo XXX 51,260 06/01/2044
3138YGGG1| FNMA  POOL #0AY2898 2.500% 01/01/2030 .. .| ... [12/28/2015 Redemption ... Lo XXX [0 01/01/2030
3138YHZZ6 | FNMA  POOL #0AY4359 4.000% 01/01/2045 .. .| ... [12/28/2015 Redemption ... Lo XXX 7940 ... 01/01/2045
3138YJIN7 | FNMA POOL #0AY4768 3.000% 02/01/2030 ...| ... |12/28/2015| Redemption ... Lo XXX 2730 ... 02/01/2030
3138YKBG7 | FNMA  POOL #0AY5438 3.000% 03/01/2030 ...| ... |12/28/2015| Redemption ... Lo XXX 2418 ... 03/01/2030
3138YKX73 | FNMA  POOL #0AY6101 3.500% 06/01/2045 .. .| ... [12/28/2015 Redemption ... Lo XXX 3601 ... 06/01/2045
3138YM5K1 | FNMA  POOL #0AY8049 4.000% 04/01/2045 .. .| ... [12/28/2015] Redemption ... Lo XXX ST 04/01/2045
3138YWK48| FNMA  POOL #0AZ4814 3.500% 07/01/2045 ...| ... |12/28/2015| Redemption ... XXX 2, ; 2209 07/01/2045
3140E0J63 | FNMA POOL #0AZ7484 3.500% 09/01/2045 ...| ... |12/28/2015| Redemption ... o XXX 32 321 37| 09/01/2045
31417Y7F8 | FNMA  POOL #0MA0893 ... |03/17/2015 Redemption ... Lo XXX 159,584 | ...... 157,828 10/01/2021
31418AAF5 | FNMA  POOL #0MAO905 ... ... |03/24/2015 Redemption ... Lo XXX 299390 ...... 296,869 10/01/2021
31418AFD5 | FNMA  POOL #0MA1063 ... |03/24/2015 Redemption ... o XXX 86,428 |....... 82,549 05/01/2022
31418AH76 | FNMA POOL #0MA1153 3.000% 07/01/2022 .. | ... |12/28/2015| Redemption ... Lo XXX 32,769 .. 31,331 07/01/2022
31397ND77 | FNMA GTD REMIC P/T 09-31 C 3.500% 11/25/ . | ... [12/28/2015 Redemption ... Lo XXX 24,272 .. 23,381 11/25/2038
3136A1QL2 | FNMA GTD REMIC P/T 11-96 CA 3.500% 05/25 .| ... [12/28/2015| Redemption .............|... XXX ... 27,836 |....... 27,007 05/25/2041
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... ... 6,740, 665,363 | ... .. 6,976,042 | ..... 6,544,406 . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
00440EAJ6 | ACE INA HOLDINGS INC 5.700% 02/15/2017 D .| ... |03/10/2015] US BANCORP
INVESTMENTSIN ........ XXX 81436 |....... 75,000 ....... 83,657 |....... 82178 ..o | (642) | oo [ 642) | ..o [ 81536 ..o | (100) [ ......... (100) | ....... 2,470 | 02/15/2017
02665WAB7 | AMERICAN HONDA FINANCE CORP .......... ... |03/10/2015] MERRILL LYNCH
PROFESSIONA ......... XXX 30,115 ....... 30,000....... 298%|....... 20938 (... Tl Tl 20045 ... 170).......... 170 ......... 146 | 10/07/2016
02687QDGO0 | AMERICAN INTERNATIONAL GROUP I ... ... |07/15/2015| MELLONBANK ......... XXX 94910 ....... 90,000 ...... 103,235 ....... 98,930 [ ....ooviiiiin e (1573) .o | (1573) .o | 97,356 | ..o | (2,446) | ....... (2,446) | ....... 5,324 | 01/16/2018
03523TBA5 | ANHEUSER-BUSCH INBEV WORLDWIDE ..... ... |04/09/2015] WELLS FARGO
SECURITIESLL ......... XXX 112,058 | ...... 110,000 ...... 115893 | ...... 2511 (638) ..o [ (638)|..ovees [ 873 | 186].......... 186]....... 2,100 | 02/15/2016
037833AM2 [APPLEINC ... ... |03/23/2015] MILLENNIUM ADVISORS
LLC, oo XXX 45175 ....... 45000 ....... 449761 ....... 44981 ... 2 20 44983 | ... 191 191 184 | 05/05/2017
060505DH4 | BANK OF AMERICA CORP 6.000% 09/01/2017 D| ... |12/07/2015] GOLDMAN SACHS & CO,
NY XXX 85538 |....... 80,000....... 88,623 | ... | [ (2926) ... | (2926) ..o |t 85697 .....oovi | (160) [ ......... (160) | ....... 6,120 | 09/01/2017
06050TKN1 | BANK OF AMERICANA .....................0. ... |01/16/2015| MITSUBISHI UFJ
SECURITIES ............ XXX 268,765 ...... 250,000 ...... 2808701 ...... 267,466 (............. |oeeenn (@51) | oo [ (@451) ..o e 267014 ). o 1751 1,751 ... 4,674 | 03/15/2017
075887BE8 | BECTON DICKINSON AND CO 2.675% 12/15/201 ... |12/28/2015] BNP PARIBAS SECS
CPIFIXED ............... XXX 115780 ...... 115,000 ...... 115,000 ...... 115,000 oo | [ e [ 115,000 ..o | 780 ... 780....... 3,104 | 12/15/2019
084664BNO | BERKSHIRE HATHAWAY FINANCE COR ... ... |02/03/2015| US BANCORP
INVESTMENTSIN ... XXX 152,561 ...... 150,000 (...... 157,427 |...... 151,998 | oo | (203) | ..o [ (203) | ..o o 151,795 [ o | 765).......... 765|......... 521 12/15/2015
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084664BE0 | BERKSHIRE HATHAWAY FINANCE COR BARCLAYS CAPITAL
5.400% 05 ..ot ... |03/23/2015[ INC,NEW ............... XXX 61,945(....... 55,000....... 62329 (... | (303) | oo [ (303) | o e 62,026 (... et [C)] T @n]....... 1,081 05/15/2018
097014AN4 | BOEING CAPITALCORP ..........coovvennn. ... |05/05/2015] BK OF NEW YORK
MELLON/TOR ........... XXX 457831 ....... 45000 ....... 46,6721 ....... 45819 ... (257) | oo [ (257) | oo [ 45562 | ... | 21| 21| ... 699 | 08/15/2016
149123BM2 | CATERPILLARINC ... ... |03/23/2015] MERRILL LYNCH PIERCE
FENN ... XXX 85422 ....... 80,000....... 90,907 | ....... 85,967 .....oovvi | (862) | ... [ (862) | ...ovves e 85105 (..o | 7| 7| 2,799 | 08/15/2016
172967HKO | CITIGROUP INC 1.350% 03/10/2017 DD 03/10 .. ... [12/01/2015| GOLDMAN SACHS & CO,
NY XXX 124,882 ...... 125,000 ...... 124949 ...... 124962 (... | M Ml | 124974 ..o 92)..coennnn 92)]....... 1,663 | 03/10/2017
172967HY0 | CITIGROUP INC 1.550% 08/14/2017 DD 08/14 ..| ... [12/01/2015| WELLS FARGO
SECURITIESLL ......... XXX 64,949 ....... 65,000....... 64,9091....... 64,920 (..........c | 28| 28| e 64948 |............ | o ... 1,315 08/14/2017
212015AN1 | CONTINENTAL RESOURCES INC/OK ......... ... |01/09/2015] DEUTSCHE BK SECS
INC,NY .o XXX 101,040 ...... 115,000 (...... 114,058 | ...... 4077 o | 3o 3o 114,080 ..ooveii o (13,040) | ...... (13,040) [ ......... 522 | 06/01/2024
264399EM4 | DUKE ENERGY CAROLINASLLC ............. ... |03/26/2015] MERRILL LYNCH PIERCE
FENN ... XXX 102,198 | ...... 100,000 ...... 115252 ...... 102942 (..o (966) | ... [ (966) | ....ooven [t 101977 [ oo | 21| 21| ... 2,635 | 10/01/2015
26441CAN5 | DUKE ENERGY CORP ..........ooviiiiines ... |05/20/2015 MORGAN STANLEY &
COINC, ... XXX 104,045 ...... 100,000 ....... 99,9411 ....... 99,944 ... 2 20 99,946 ... et 4099(......... 4,099](....... 2,302 | 04/15/2024
26441YAT4 | DUKE REALTYLP ... ... |04/03/2015| J.P. MORGAN
SECURITIESLL ......... XXX 157,836 | ...... 125,000 ...... 147183 ...... 139124 .| (693) | .o [ 693) ..o [ 138431 ..o | 19406 ....... 19406 ....... 6,531 | 08/15/2019
26875PAH4 | EOG RESOURCESINC ..o ... |04/22/2015] MERRILL LYNCH PIERCE
T FENN ..., XXX 152,102 ...... 150,000 ...... 156,272 ...... 152,166 | ..o | (B31) ] oo [ 631) oo e 151,635 o | 566 |.......... 566|....... 2,77102/01/2016
4 [ 35671DAU9 | FREEPORT-MCMORAN INC 3.550% 03/01/2022 MORGAN STANLEY &
w ... |1210212015{ COINC, ................. XXX 87,965]...... 125,000 ...... 123,057 | ...... 123402 (..o | B 181 123583 ..o | (35618) |...... (35618) [ ....... 5,560 | 03/01/2022
369550AQ1 . 07/16/2015{ MERRILL LYNCH
PROFESSIONA ......... XXX 50811 ....... 50,000....... 52170 ....... 51,081 (.o | (389) | v [ (389) | o e 50,692 (. ....ccoii | 9. 1M9]....... 1,144 1 07/15/2016
36962G6R0 . 101/08/2015] KEYBANC CAPITAL
MARKETS | ............. XXX 50216 | ....... 50,000....... 50,227 | ....... 50,106 [ .....ooovee | e @) @i [ 50103 (... | M3 M3 2571 01/08/2016
36962G3H5 GOLDMAN SACHS & CO,
09 . [03/23/2015( NY ... XXX 82,951 ....... 75,000 ....... 84,773 |....... 83332 (... | (T14) ] oo [ T4y [ 82618 (. ..o | 332 .. 332|....... 2,238 | 09/15/2017
36962G6N9
12 ... |12111/2015 Maturity ................. XXX 135,000 ...... 135,000 ...... 135,000 ...... 135,000 .o | [ e [ 135,000 ..o | [ 1,206 | 12/11/2015
373334JY8 ... |08/10/2015 Maturity ................. XXX 65,000 ....... 65,000]....... 65255 | ....... 65,064 [ .......oooii | e B B 65,000 [ .....ocovee | [ 488 [ 08/10/2015
38259PAC6 . 101/08/2015{ WELLS FARGO
SECURITIESLL .........|... XXX ... |..... 102,248 | ...... 100,000 ...... 103,962 ...... 101,355 oo | B B [ 101,323 | ... 05/19/2016
42225BAA4 | HEALTHCARE REALTY TRUSTINC ........... ... 051152015 Call ..................... XXX 108,943 |...... 100,000 ...... 109,465 ...... 104,265 ... | (T [ (TBT) [ 103,514 01/17/2017
428236BM4 | HEWLETT-PACKARDCO .............ceennne. ... |05/15/2015] GOLDMAN SACHS & CO,
NY XXX 63,9%|....... 60,000....... 60,338 ....... 60,273 ..o e (M) () 60,259 | .......ocooi et 3736 |......... 3736 |....... 1,153 | 06/01/2021
437076AP7 | HOME DEPOTINC/THE ................ocie ... |06/04/2015] WELLS FARGO
SECURITIESLL ......... XXX 62,109 ....... 60,000....... 68,057 |....... 63196 ... | (199 [ (199) [ 61,997 [ ..o | M2 1M2]....... 2,502 | 03/01/2016
46625HJA9 | JPMORGAN CHASE & CO ... ... |01/16/2015] BNP PARIBAS SECS
CPIFIXED ............... XXX 118238 | ...... 115,000 (...... 115444 | ...... M543 B oo e ()] TR IO MEA37 e | 3101 ... 3101 ....... 1,982 | 07/05/2016
46625HJT8 | JPMORGAN CHASE&CO ..o ... |03/16/2015| CITIGROUP GBL
MKTS/SALOMO ......... XXX 104,527 | ...... 100,000 ....... 99442|....... 99482 (... | 10 | 10 | 99492 (... ] 5035(......... 5035(....... 2,454 | 02/01/2024
46623EJY6 | JPMORGAN CHASE & CO 1.350% 02/15/2017 BARCLAYS CAPITAL
DD oot ... |03/23/2015 INC,NEW ............... XXX 90,314 | ....... 90,000 ....... 89,955 ....... 89,968 |........coco |, Al 4l 89971 .o | 343 ... 343 746 | 02/15/2017
571748AS1 | MARSH & MCLENNAN COSINC ............... ... |09/09/2015 BAIRD, ROBERT W & CO
INC, ... XXX 100,448 | ....... 99,000....... 98,905(....... 98,956 [ .......ooi | e (L PUTUTUTRUE PO L ORI P 98,969 (..........oo |t 1479 ......... 1479]....... 2,169 | 04/01/2017
61166WAR2| MONSANTOCO ... ... |06/05/2015] BAIRD, ROBERT W & CO
Cy o XXX 496741 ....... 50,000 ....... 49,952 ....... 49,959 | ... [ Tl Tl 49,967 | ..o [ (293)|......... (293)|......... 256 | 06/30/2017
61166WAT8 | MONSANTOCO .......coooiiiiiii ... |06/10/2015] MERRILL LYNCH PIERCE
FENN ... XXX 102,697 | ...... 105,000 ...... 104,806 | ...... 104817 (oo | Mo Ml 104828 | ............. |..oe 2131 ....... 2131 ....... 2,744 | 07/15/2021
628530BF3 | MYLANINC/PA ... ..o ... |11/20/2015 MORGAN STANLEY &
COINC, ... XXX 83,265(....... 85,000....... 84,791 ....... 84831 (... | K7 O P K7} U I 84,866 |............. |...... (1,600) | ....... (1,600) | ....... 2,511(03/28/2019
65473QAS2 | NISOURCE FINANCE CORP 6.400% 03/15/2018 | ... |05/19/2015] RBC CAPITAL MARKETS
CORP, ........cccen XXX 76,835(....... 69,000....... 78126 |....... 73830 [ ...ccovii | (546) | ..o [ (546) | ..o 73284 (... ] 3551 (......... 3551 ....... 2,993 | 03/15/2018
713448BT4 | PEPSICOINC ......ccoiiiiiiie ... |05/05/2015] KEYBANC CAPITAL
MARKETS I ............. XXX 76,409 ....... 75,000 ....... 78,023 |....... 76518 (..o | (392) | oo [ (392) | oo e 76126 (... | 283 ... 283|......... 9271 05/10/2016
74005PAV6 | PRAXAIRING ... ... |09/15/2015 Maturity ................. o XXX 55,000 ....... 55,000]....... 57,804 |....... 56,066 |............. |...... (1,066) [ ..........oo. | (1,086) [ ........... |t 55000 (. ... e [ 1,788 | 09/15/2015
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742718DS5 | PROCTER & GAMBLE CO/THE ................ ... |01/12/2015] KEYBANC CAPITAL
MARKETS I ............. XXX 131479 ...... 130,000 ...... 133519 ...... 131454 (o (65) .o [ 65) ..o [ 131,390 [ o | 90| i Q... 390 | 11/15/2015
75884RAQ6 | REGENCY CENTERS LP 5.875% 06/15/2017 DD| ... [11/27/2015{ Call ..................... o XXX 8643|......... 8,000 (......... 8770 ..o [ [ (253) | oo [ (253) | .o e 8B17 | o | 126].......... 126|......... 447 | 06/15/2017
816851AS8 | SEMPRAENERGY ..., ... |03/10/2015] MERRILL LYNCH PIERCE
FENN ..., XXX 127,356 | ...... 125,000 ...... 124,935 04/01/2017
84756NAA7 | SPECTRA ENERGY PARTNERSLP ........... ... |06/15/2015( WELLS FARGO
SECURITIESLL ......... XXX 121926 | ...... 120,000 ...... 122,230 06/15/2016
855030AL6 | STAPLESINC ........ccooiiiiiiiiiies ... |02/20/2015] JPMORGAN SECURITIES
INC, ... XXX 124689 ...... 125,000 ...... 124,659 01/12/2018
882508AR5 | TEXAS INSTRUMENTSINC ................... ... |04/17/2015] WELLS FARGO
SECURITIESLL ......... XXX 56,065 ....... 55,000....... 57,352 05/16/2016
88732JAW8 | TIME WARNER CABLEINC ................... ... |05/28/2015] RBC CAPITAL MARKETS
LLC, .o XXX 59213 ....... 55,000....... 60,597 02/01/2020
887317AC9 | TIMEWARNERINC ................... .| ... |08/31/2015| Call XXX 96,218 | ....... 90,000]...... 106,367 11/15/2016
89233P4R4 | TOYOTA MOTOR CREDIT CORP . |01/13/2015{ WELLS FARGO
SECURITIESLL ......... XXX 61,275|....... 60,000....... 62,730 01/11/2016
792860AH1 | TRAVELERS COSINC/THE ................... ... |01/15/2015] UBS SECURITIES LLC,
STAMF ... XXX 52,086 (....... 50,000....... 54,087 12/01/2015
898365AB7 | TRUSTEES BOSTON COLLEGE ............... ... |07/01/2015 Maturity ................. XXX 75,0001 ....... 75,000 ....... 75,000 07/01/2015
T 911312AP1 | UNITED PARCEL SERVICE INC 1.125% 10/01/2 | ... |03/24/2015 MERRILL LYNCH PIERCE
E) FENN ..., XXX 45175 ....... 45000 ....... 44,829 10/01/2017
I | 91324PBY7 | UNITEDHEALTH GROUP INC 1.400% 10/15/2017 ... |03/23/2015] JPMORGAN SECURITIES
INC, ..o XXX 65434 |....... 65,000....... 65286 |....... 85272 (..o e @) e @) 65249 (... 184).......... 184|......... 407 [10/15/2017
91159HHBY | US BANCORP 2.200% 11/15/2016 DD 11/03/11 .| ... |12/02/2015 WELLS FARGO
SECURITIESLL ......... XXX 111,807 ...... 110,000 ...... 114,897 | ...... 12345 (o (TB9) [ (TB9) [ 576 | | 21 21| ... 1,724 1 11/15/2016
92343VBP8 | VERIZON COMMUNICATIONSINC ............ ... |03/23/2015| CITIGROUP GBL
MKTS/SALOMO ......... ... XXX ... |...... 52,986 |....... 50,000....... 49,998 |....... 49998 | ... [ O O 49,999 ... 09/14/2018
94106LAU3 | WASTE MANAGEMENTINC .................. ... |01/202015 Call ..................... XXX 122,663 |...... 100,000 ...... 120,902 119810 oo | (236) [ e (236) [ 119,574 03/11/2019
983024AM2 [ WYETHLLC ... ... |03/23/2015] MILLENNIUM ADVISORS
LLC, .o XXX 76239 ....... 70,000 ....... 79727 ....... 6115 o @3 e B3 75,484 04/01/2017
984121CG6 | XEROXCORP ........ovviiiiiiiiiae ... |11/10/2015] BARCLAYS CAPITAL
INC,NEW ............... XXX 86,730 ....... 90,000 ....... 89,924 |....... 89,938 [ .....ooii | 12 12 89,950 03/15/2019
06366RPRO | BANK OF MONTREAL ............coeienns .| 01/08/2015| SCOTIA CAPITAL (USA)
INC, ... XXX 80,504 |....... 80,000....... 79,927 |....... 79962 (... | T T [ 79963 | ... | 541 ... 541|......... 51407/15/2016
064159DA1 | BANK OF NOVASCOTIA .......coviinnn. .| ]03/23/2015] MILLENNIUM ADVISORS
Crvei XXX 55,183 |....... 55,000....... 54,984 |....... 54990 ... |, T T [ 54991 (. ... | 192]......... 192, 173 12/13/2016
20825TAA5 | CONOCOPHILLIPS CANADA FUNDING ......... .| |11/13/2015] PERSHING LLC, JERSEY
CITY ..o XXX 52,080 (....... 50,000....... 56,749 ....... 54,089 (.............|.een (2004) ... (2004) ... |t 52,085 (. ..o | ()] T ®)]....... 3,070 | 10/15/2016
78008SD86 | ROYAL BANK OF CANADA ..............c..e. .| 03/23/2015] UBS SECURITIES LLC,
STAMF ... XXX 90,129 ....... 90,000 ....... 89,944 |....... 89,978 ... | Al 4l 89,982 (... | Ur|........ Ur|......... 421(03/08/2016
87425EAMS5 | TALISMANENERGY INC ...t .1 ]03/18/2015 GOLDMAN SACHS & CO,
...................... co XXX 73,869 ... 75,000 ..., 74498 Lo TAB56 || 1B B TABT | (T02) | (702) ] 1,813 [ 02/01/2021
878742AX3 | TECK RESOURCESLIMITED ................. .1 ]09/15/2015 CITIGROUP GBL
MKTS/SALOMO ......... XXX 66,000 ....... 75,000 ....... 74768 | ....... T4865 (... | 30 o [ IV RO I T48% | ... | (88%)|....... (88%)|....... 2,120 | 02/01/2018
89114QAE8 | TORONTO-DOMINION BANK/THE 2.375% KEYBANC CAPITAL
10192 .o .. |. 1 [12/07/2015 MARKETS | ............. XXX 75907 | ....... 75,000 ....... 77684 |....... 76539 (..o | (BO1) | o [ BO1) .o e T5738 | oo | 169].......... 169]....... 2,034 | 10/19/2016
893526DH3 | TRANSCANADA PIPELINES LTD .| |01/07/2015| CREDIT SUISSE, NEW
YORK (.o, XXX 60,551 ....... 60,000....... 63597 | ....... 60,682 .......coin it (BO) v [ (BO) .o [ 60,632 (.....ccoii | [C)] T (1)) 23206/01/2015
25243YAS8 | DIAGEO CAPITALPLC ... R |06/04/2015| MERRILL LYNCH
PROFESSIONA ......... XXX 60,034 |....... 60,000....... 59,890 ....... 59,951 (..o | 16 | B | 59,967 ..o | 67| ..o 67|......... 229 04/29/2016
29358QAC3 [ ENSCOPLC ... R |02/03/2015| GOLDMAN SACHS & CO,
NY XXX 28912 ....... 30,000 ....... 29,959 | ....... 29960 |......ocoi | Of oo [ Of v o, 29,960 10/01/2024
539473AG3 | LLOYDS TSBBANKPLC ............ceovennen. R |04/09/2015| RBC CAPITAL MARKETS
LLC, XXX 67,036 |....... 65,000]....... 70637 (....... 67,338 ... | @3 @3 66,707 01/21/2016
636274AC6 | NATIONALGRIDPLC ..........ccoeviinns R |03/23/2015| Call v XXX 134,595 | ...... 125,000 ...... 143949 ...... 131515 [ oo | (BBB) [ e (8BB) [ 130,629 ... 08/01/2016
78010XAG6 | ROYAL BANK OF SCOTLAND PLC/THE ....... R |09/15/2015| Maturity XXX 115,000 ...... 115,000 (...... 121,010 ...... 7401 || (A0 [ (2401 [ 115,000 09/21/2015
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822582AZ5 | SHELL INTERNATIONALFIN .................. R |11/06/2015| BAIRD, ROBERT W & CO
INC, ..o XXX .o 55,045(....... 55,000....... 54,932|....... 54,957 ..o | 20| [ 20| B497T .o | 68| ... 68|......... 491 [11/15/2016
893830BC2 | TRANSOCEANINC ... R |01/08/2015 GOLDMAN SACHS & CO,
...................... XXX o]0 31,288 L. 40,000 | 32,413 L 32413 L 99 99 32512 e (1,225) | (1,225) L 368 10/15/2022
893830BB4 | TRANSOCEANINC ..ot R |01/09/2015 GOLDMAN SACHS & CO,
...................... XXX o] 52,706 ....... 60,000 ....... 55347 |....... 55347 | ... (BB) [ e (BB) | e BB ] (2605) | (2,605) ... 295 12/15/2021
50179MAE1 | LB-UBS COMMERCIAL MORTGA C6 A4 5.372%
............................................ ... |12117/2015| Redemption ............. [... XXX ... |....... 1,435] . ... 1435 .. .....01660 [ ......... 1438 ... [ B e B e BB | 661(09/15/2039
02006NAC3 | ALLY AUTO RECEIVABLES TSN1A3 ......... . 103/26/2015{ JP MORGAN CHASE
BANK/HSBC ............ CXXX 179,79 | ...... 180,000 ...... 179,989 ...... 179992 ..o T L} TR R 179993 ..o (197) | ......... (197) | ......... 37902/21/2017
02005ADF2 | ALLY MASTER OWNER TRUST1A2 .......... . 102/20/2015{ WELLS FARGO
SECURITIESLL ......... CXXX 100,129 ...... 100,000 ....... 99,977 | ....... 99,991 | ..o | T T [ 99,992 (... | 137 137 194 | 02/15/2016
05579UAD5 | BMW VEHICLE LEASE TRUST 1A4 ........... . 103/23/2015{ JP MORGAN CHASE
BANKHSBC ............ XXX 69,989 ....... 70,000 ....... 69,998 |....... 69,999 (... | Of oo [ Of v [, 69,999 (... (10) ..o (10)|......... 181 08/21/2017
13975FAC4 | CAPITAL AUTO RECEIVABLES 4 A3 .......... . |05/14/2015] CREDIT AGRICOLE
(USA)INC ... XXX .o | 295176 |...... 295,000 ...... 29499 |...... 294997 (..o e Of oo [ Of oo [oeinn 204997 (... e 179 179)....... 1,181 03/20/2018
14313PAC1 | CARMAX AUTO OWNER TRUS 13-4 A3 ....... . 103/23/2015{ JP MORGAN CHASE
BANK/HSBC ............ XXX 124,844 | ...... 125,000 ...... 124989 ...... 124902 ... T L} TR R 124902 ... (148) | ......... (148) | ......... 275107/16/2018
14313TAC3 | CARMAX AUTO OWNER TRUST 3A3 ......... 10/23/2015 BAIRD, ROBERT W & CO
INC, ... CXXX 264,762 ...... 265,000 ...... 264,9791...... 264,981 (... 3o 3o 264984 (... (222)|......... (222) | ....... 2,673 | 06/17/2019
12591BACY | CNH EQUIPMENT TRUSTAA3 ...............| ... 02126/2015 MERRILL LYNCH PIERCE
FENN ... CXXX 204355(...... 295,000 ...... 29499 |...... 204997 (... Of oo [ Of oo [oeinn 204997 [ ... 642) |......... 642) |......... 5371 05/15/2019
12623PACO | CNH EQUIPMENT TRUSTBA3 ...............] ... 06/08/2015] WELLS FARGO
SECURITIESLL ......... CXXX 289618 |...... 290,000 ...... 289,664 |...... 289669 (... i R0 20 289,701 ..o [ (X)) 83)]....... 1,139 05/15/2019
34530KAB9 | FORD CREDIT AUTO OWNERTRBA3 ........ 10/23/2015{ JP MORGAN CHASE
BANK/HSBC ............ CXXX 199,938 |...... 200,000 ...... 199,999 ...... 199999 ... Of oo [ Of oo [oeinn 199,999 ..o | 62)].......... 62)]....... 1,244 1 10/15/2018
34528QCD4 | FORD CREDIT FLOORPLAN MAS 1 A1 ........ . 103/19/2015{ JP MORGAN CHASE
BANK/HSBC ............ XXX 410429 ...... 410,000 |...... 409,898 ...... 409,937 | ..o [ Al 4l 409941 ... 489.......... 489(......... 771101/15/2018
36159LBS4 | GE DEALER FLOORPLAN 2012-1A ........... . 02/20/2015( Call ..................... CXXX 100,000 ...... 100,000 ...... 100,000 ...... 100,000 [ ..o | [ e [ 100,000 [ ..o | [ 123 | 02/20/2017
36163NAD8 | GE EQUIPMENT TRANSPORTATI 1 A4 1.480%
08 ... |12/232015( Call ..................... CXXX 170,000 ...... 170,000 ...... 169,950 | ...... 169,953 | ..o | Bl o [ 6. [ 169,959 ..o | A 4. 2,516 | 08/23/2022
36163GAC5 | GE EQUIPMENT TRANSPORTATI2A3 ........ . 101/23/2015] PERSHING LLC, JERSEY
CITY XXX 355180 (...... 355,000 ...... 354,9831...... 354988 (... oo O [ O 354,988 | ... 09/25/2017
41283TAC2 | HARLEY-DAVIDSON MOTORCYCL1A3 ....... .. |08/17/2015| Call XXX 31274 |....... 312741 ....... 31,268 |....... 2T 3 3 31,274 04/17/2017
43814GAC4 | HONDA AUTO RECEIVABLES OW 2A3 ....... . 103/03/2015{ JP MORGAN CHASE
BANK/HSBC ............ XXX 69,770 | ....... 70,000 ....... 69,992....... 69,993 ... | T T [ 69,993 03/29/2018
43814HAC2 | HONDA AUTO RECEVEIVABLES 3A3 ......... 10/23/2015{ CITIGROUP GBL
MKTS/SALOMO ......... CXXX 209836 ...... 210,000 ...... 209,959 ...... 209963 (... e, 9. [ 9. [ 209,972 06/15/2018
44890RAC5 | HYUNDAI AUTO RECEIVABLESAA3 ......... . 103/23/2015{ JP MORGAN CHASE
BANK/HSBC ............ XXX 39,875(....... 40,000 ....... 39,993 (....... 3999 ... | Of oo [ Of v o, 39,995 07/16/2018
47787VAC5 | JOHN DEERE OWNERTRAA3 ............... . |03/23/2015 NOMURA SECS, NEW
YORK ... XXX 89,972 ....... 90,000 ....... 89,986 |....... 89,988 (... | T T [ 89,989 (... | an.......... an......... 228 04/16/2018
63938EAA2 | NAVIENT STUDENT LOAN TRUS 1 A1 VAR RT
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA ... |12/28/2015| Redemption ............. [... XXX ... |...... 86,965]|....... 86,965 ....... 86,965 |....... 86,965 | ...........c. [vevereveii | e e [ 86,985 | [ | | 206 | 03/25/2021
65477NAE6 | NISSAN AUTO LEASE TRUSTAA4 ........... . 103/23/2015{ JP MORGAN CHASE
BANK/HSBC ............ CXXX 160,061 |...... 160,000 ...... 159,979 ...... 159,981 | ..o | T L} TR R 159,982 ... | 9. 9. 280 10/15/2019
65477KAD4 | NISSAN AUTO LEASE TRUSTBA3 ........... . |01/15/2015{ BNP PARIBAS SECS
CP/FIXED ............... XXX 90,056 | ....... 90,000 ....... 89,999 ....... 89,999 (... | Of oo [ Of v o, 89,999 (... | 57 . i 57 .coiii. 68 | 06/15/2016
65477PAC5 | NISSAN AUTO RECEIVABLESOAA3 ......... . 103/23/2015{ JP MORGAN CHASE
BANK/HSBC ............ XXX 54811|....... 55,000....... 54,987 |....... 54990 [ ........co |, T T [ 54990 (... | A79)[......... A79)[......... 109 | 08/15/2018
65477TMAC2 | NISSAN AUTO RECEIVABLESOCA3 ......... . 103/23/2015{ JP MORGAN CHASE
BANK/HSBC ............ XXX 79,788 ....... 80,000 ....... 79,983 ....... 79987 .o e T T [ 79,988 (..o | (200) [ ......... (200) [ ......... 147 | 08/15/2018
80283XAD9 | SANTANDER DRIVE AUTOREC3A3 ......... . 102/20/2015] MERRILL LYNCH PIERCE
FENN ... CXXX 129,832 ...... 130,000 ...... 129,999 ...... 129999 ... Of oo [ Of oo [oeinn 129999 (..o (166) | ......... (166) | ......... 20507/16/2018
80283YAD7 | SANTANDER DRIVE AUTORECE4A3 ........ . 07/16/2015{ WELLS FARGO
SECURITIESLL ......... XXX 90,067 | ....... 90,000 ....... 89,99 |....... 89,99 |.......ooi | e, T T [ 89,997 [ ..o | (] U 0.0 58309/17/2018
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92867QAD3 | VOLKSWAGEN AUTO LEASE TRUAA3 ....... ... |03/23/2015| JP MORGAN CHASE
BANK/HSBC ............ XXX 2847711 ...... 235000 ...... 2349811...... 234986 (... | (] T P 234987 (... | (216)|......... (216)|......... 378 04/20/2017
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .............................. .. 10,449,734 | ... 10,325,674 | ... 10,612,656 |... 10,319,702 | ............. |.....(26,323) | ............. | ...... (26,323) ... 10453102 ... (3,368) | ....... (3,368) | ..... 150,288 | . XXX .
8399997 Subtotal - Bonds - Part4 ............... TP .. 29,651,378 | ... 29,371,658 | ... 30,044,947 |... 29,240,541 |...... 21,483 |.....(76,665)|............. [...... (55,182) .. 29585779 ... 65599 ....... 65599 ..... 349,982 (. XXX .
8399998 Summary Item from Part 5 for Bonds . .. s | 45491321 ... .. 4524657 | ..... 4575232 ... o (T2A3) (7243) | ..o | 4567989 ............. | (18,857) [ ...... (18,857) [ ...... 48,066 . XXX .
8399999 Subtotal -Bonds ......................... ...|.. 34,200,509 |... 33,896,314 |... 34,620,179 ... 29,240,541 |...... 21,483 |.....(83,908)|............. [...... (62,425) . 34,153,768 |............. |...... 46,7411....... 46,7411 ..... 398,048 . XXX .
8999998 Summary Item from Part 5 for Preferred Stocks .......................o o XXX . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00287Y109 [ABBVIEINC ..........cooiiiiiiiiiiins ... |10/19/2015| J.P. MORGAN CLEARING
CORP ..o 3,045.000..... 176,116 [ ... XXX ... |...... 152,154 | ...... 199,265 ..... @A7110) [ .o e @47,110) [ ..o s 152,154 [ ..o | 23,961]....... 23,961]....... 4259 (. XXX.
00507V109 | ACTIVISION BLIZZARDINC ................... ... |09/04/2015| J.P. MORGAN CLEARING
CORP ... 330.000....... 9737 ... XXX ..o |.ooiiis THAT|......... 6650 (......... 898 | .. [ 898 |. ..o THAT | 2189 (......... 2189 .......... 76|. XXX.
00724F101 | ADOBE SYSTEMSINC ...........cooovivinnae. ... |10/27/2015] CANTOR FITZGERALD &
COIN ..o 10.000|......... 881|... XXX...|.oooiiin. TOA| . o e e e T4 M7 M7 . XXX
00738A106 | ADTRANINC ... ... |07/22/2015] RBC CAPITAL MARKETS
LLG, oo 337.000....... 5458 ... XXX...|.....o... 5015(......... T34T|...... (2332) .o | [ (2332) .o | 5015 . 443 443 61]. XXX.
T 007974108 .| ADVENT SOFTWAREINC ..................... ... |07/06/2015| INSTINET CORP, NEW
N YORK ...ovvvvii 549.000...... 24209 (... XXX... [....... 13213]....... 16,821 |...... (3,808) [ ..o | [ (3,608) [ ..ccovvven |t 13213 10,99 |....... 10996 |.......... 71|, XXX.
o> 001084102 .| AGCOCORP ..., ... |02/23/2015] CREDIT SUISSE, NEW
YORK( .o [ 120.000....... 6,024 ... XXX ... |.ooooins 5224 |......... 5424|........ (200) | .o [ (200) | .o e 5224 | ... 800 |.......... 800 |.....oennn . XXX
009717101 | AKAMAI TECHNOLOGIESINC ................ ... |10/01/2015] NATIONAL FINL SVCS
CORP, ...covvviiii e 198.000...... 14225|... XXX... |.ooiiins 5635|....... 12,466 |...... 6,831 oo | [ 6,831 .o | 5635 .o [ 8590 (......... 8590 (............. . XXX
020002101 .| ALLSTATE CORP/THE ..............ccceenes ... |10/01/2015 GOLDMAN SACHS & CO,
............................ 878.000...... 55131 ... XXX... |....... 46515|....... 61,680 (.....(15165)|............. [.ceoeeeieii | oo  (151685) [ oo | 48515 BBIT 8617 852 XXX
021441100 .| ALTERACORP ...........ooiiiiiiinnn, ... |12/28/2015 NON BROKER TRADE .. |...... 527.000...... 28458 (... XXX... [....... 19,2081 ....... 19467 |........ (259) | v [ (259) | oo e 19208 | .o [ 9250 (......... 9250 (......... 379|. XXX.
02376R102 | AMERICANAIRLS GROUPINC ................ ... |11/13/2015| J.P. MORGAN CLEARING
RP ..o 16.000|......... 694|... XXX...|...oooin. 104(.......... 858|........ (T54) | oo [ T54) | o [ 104 .o | 589|.......... 589|........... 5[. XXX.
031100100 .| AMETEKINC ... ... |09/01/2015] CREDIT SUISSE, NEW
YORK(..oovviniein o 1,060.000...... 55952 (... XXX ... [....... 49,0341 ....... 55,788 |...... B,754) [ oo | [ 6,754) [ ..o | 49034 ... 6918 (......... 6918 (......... 191]. XXX.
032511107 .| ANADARKO PETROLEUMCORP .............. ... |12/01/2015| CREDIT SUISSE, NEW
YORK( .o [ 62.0001....... 3704 ... XXX ..o |.ooiiis 5070 oo [ e e e e 5070 ..o |, (1,366) | ....... (1,366) [ .......... 47|. XXX.
036752103 .| ANTHEMINC ..., ... |07/01/2015] GOLDMAN SACHS
EXECUTION & ..........|...cooes 8.000(....... 1299 ... XXX .. [ 1090 oo [ e e 1,090 [ 209 209 11]. XXX.
037604105 .| APOLLO EDUCATION GROUPINC ............ ... |06/01/2015| CREDIT SUISSE, NEW
YORK(..ooovovovee [ 1,025.000...... 17299 |... XXX ... |....... 32,995 |....... 34963 (...... (1,968) [ ..o | e [ (1,968) [ .....ooovov | v 32995 ... | (15,696) | ...... (15,696) [ ............. . XXX
037833100 .| APPLEINC ... ... |12/16/2015 GOLDMAN SACHS
EXECUTION& ..........[..... 1,536.000..... 180,948 (... XXX ... |...... 110,894 | ...... 169,544 | ..... (58,649) [.....ovvve e (58,649) [......coovn [ennnn 1108% .o | 70,0541 ....... 70,0541 ....... 1,995|. XXX.
04013v108 | ARES COMMERCIAL REAL ESTATE .......... ... |04/01/2015| KEEFE BRUYETTE AND
WOODS, ..o 1,390.000...... 15,7110 XXX .o | 17873)....... 15957 |....... 1916 [ 1916 ..o o 17873 e (2162) | ....... (2162) | ......... 449 XXX.
049513104 .| ATMELCORP ...........coiiiiiiiiinns ... |04/10/2015] OPPENHEIMER & CO
INC,NEW ... 766.000(....... 6,262 ... XXX ... |.ooooiiis 5492|......... 6431|........ (938) | v [ (938) | oo e 5492 ..o VZ() P VZ() P 31]. XXX.
052800109 .| AUTOLIVINC .......coooiiiiiiiiins ... |08/20/2015] AVONDALE PARTNERS
LLC,NA ..o 293.000]...... 30403 (... XXX... [....... 15416 ....... 31,003 (..... (15,678) [.....ovoeoee e [ (15,678) [ .....oove | oennn 15416 | ... o 14,987 |....... 14987 |......... 434 . XXX.
053611109 .| AVERY DENNISONCORP .................... ... |12/04/2015| J.P. MORGAN CLEARING
CORP ... e 530.000]...... 32669 (... XXX... [....... 2497 |....... 274%...... (2530) .o | [ (2530) oo | 24967 ... et 7703 (......... 7703 (......... 602|. XXX.
054303102 .| AVON PRODUCTSINC .........ooovvviinnnn ... |01/16/2015 GOLDMAN SACHS & CO,
............................ 545000(....... 4039 ... XXX... |.........5346|........5M8|.........228|. ... | 228 B3AB | (1B07) [ (1307) | [ XXX
054937107 .| BB&TCORP .........ccooviiiiiiiiiies ... |01/05/2015 CREDIT SUISSE, NEW
YORK (.o [ 665.000...... 24765(... XXX ... [....... 20,562 ....... 258621...... (5,300) [ oo | [ (5,300) .. e 20562 (... | 4203 (......... 4203 (............. . XXX
077454106 .| BELDEN ............ccoooiiiiiiiiiiiine, ... |07/15/2015| ITG INC, NEW YORK ... |....... 19.000]....... 1453 ... XXX [ 397 ... 1497 ... (01 oo | [ (01 oo e 397 | 1,056 |......... 1,056 ........... 3. XXX.
084423102 .| BERKLEY W R CORP COM ... |07/28/2015] NATIONAL FINL SVCS
CORP, ......oovviiii | 197.000...... 10,789 | ... XXX ... |.oooiins 3924 |....... 10,098 |...... GA74) [ GA74) (..o | 3924 | ... ] 6,865(......... 6,865(.......... 30|. XXX.
08579W103 | BERRY PLASTICS GROUPINC ............... ... |04/28/2015( CREDIT SUISSE, NEW
YORK (.o [ 179.000 ....... 6133 |... XXX ... |.oooiiiis 3043 |......... 5647 |...... (2604) [ ..o | [ (2604) [.....ooi |, 3043 .. 3090(......... 3090 (..o . XXX
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110122108 .| BRISTOL-MYERS SQUIBBCO ................ ... |11116/2015| CITIGROUP GBL MKTS
INC,N o [ 10.000|......... 645|... XXX... |.oooiii. B4 o e e 644 . [ T [ . XXX
111621306 .| BROCADE COMMUNICATIONS SYSTEMS ... | ... [11/18/2015| J.P. MORGAN CLEARING
CORP ......oovvi] e, 3,080.000...... 30,728 (... XXX ... [....... 24275(....... 36,467 |..... (12192) [ ..o | e (12192) [ ...oooove oo 24275 ... ] 6453 (......... 6453 (......... 382|. XXX.
127097103 .| CABOT OIL & GASCORPCOM ............... ... |07/20/2015| J.P. MORGAN CLEARING
CORP ... 800.000...... 22987 (... XXX... | 6,303 |....... 236881 ..... (17,385) [ ..o e [ (17,385) [ .....ooe e, 6,303 ... | 16,684 |....... 16,684 |.......... 32|. XXX.
13057Q107 | CALIFORNIA RESOURCESCORP ............. ... |01/02/2015] DEUTSCHE BK SECS
INC,NY .o [ 132.000(......... 673 ... XXX ... |.oooiiii. 988|.......... 27| 261 [ 261 988 .. 315) [ ..vne (B15) [ . XXX
14149Y108 | CARDINALHEALTHINC ...................... ... |10/14/2015| J P MORGAN
SECURITIESINC ........[..... 1,220.000...... 99,381 (... XXX... [....... 52547 |....... 98,4911..... (45944) [ ... (45944)........... ... 52547 ... | 46834 |....... 46834 |....... 1,184, XXX.
142339100 .| CARLISLECOSINC .........coviiiininnns ... |09/21/2015| INSTINET CORP, NEW
YORK ..o [ 54.000....... 5431 ... XXX ..o | 1118 .. 48731...... (B755) [ | [ (B755) .o | T8 4013(......... 4013[.......... 43, XXX.
149123101 .| CATERPILLARINC ... ... |09/29/2015 GOLDMAN SACHS & CO,
............................ 707.000(...... 52173 ... XXX... |....... 60,805|....... 64,712|......(3907)|...........o. | oo | (3907) oo e 60,805 | (883T) [ (8,831) | 970 XXX
150870103 .| CELANESE CORP ............ccviiiiinnnn ... 02/02/2015 INVESTMENT
TECHNOLOGYGRO ... |..... 1,410.000...... AT ... XXX | 85981|....... 84544 |....... TA37 | 1437 | 85981 | ... e 8810)|....... 8810) ... 48|. XXX.
151020104 .| CELGENECORP ............ccovviiiinnt. ... |04/10/2015] CREDIT SUISSE, NEW
YORK( .o [ 450.000]...... 51636 (... XXX... [....... 12,850 ....... 50,337 ..... B7487) ..o | (B7487)[.....ocooe | 12,850 | ..o [ 38,786 ....... 38,786 |............. . XXX
15117E107 | CELLADONCORP ..........cccovviiiiinnns ... |06/24/2015] GOLDMAN SACHS & CO,
T NY 640.000(......... 991 ... XXX .o |ooeiiins 7451 (... 124991 ...... (5,048) ..o | [ (5,048) ..o | TA51 | (6,460) | ....... (6,460) [............. . XXX
[ 125509109 [ CIGNACORP .......ooviiiii ... |06/25/2015| STIFEL NICOLAUS ......|....... 12.000]....... 2041 ... XXX .o | 1595 o [ e 1595 46 |.......... 46| . XXX
~J | 17275R102 [ CISCO SYSTEMSINC .........ccovvvvninnnn. ... |10/28/2015] CREDIT SUISSE, NEW
YORK (.o [ 437.000]...... 12757 ... XXX .o |ooeiiins 7984|....... 12,155 ...... @A @A) 7984 .. 47731 ......... 4773 1......... 279|. XXX.
172967424 .| CITIGROUPINC .........coooviiiii, ... |09/24/2015] BARCLAYS CAPITAL
INCILE, ... 4,515.000..... 223314 1. XXX ... [...... 184,266 | ...... 244,307 . XXX
189754104 .| COACHINC ... ... |01/22/2015| J P MORGAN
SECURITIESINC ........|...... 140.000(....... 5326|... XXX ... 5,058 5,258 . XXX
19239v302 | COGENT COMMUNICATIONS GROUP ........ ... |06/12/2015| LIQUIDATING DIVIDEND |............o. |.oooeeen, 173 (... XXX ... 173 658 . XXX
20030N101 | COMCASTCORP ... ... |05/13/2015| J P MORGAN
SECURITIESINC ........[..... 1,505.000...... 81910(... XXX ... [....... 37,165(....... 87,305 . XXX
20854P109 | CONSOLENERGYINC .........ooovvviiennn. ... |08/04/2015] STEPHENS INC, LITTLE
ROCK ..o e 315.000(....... 4398 (... XXX ... [....... 15874 |....... 10,650 . XXX
212015101 .| CONTINENTAL RESOURCESINC ............. ... |07/22/2015| KING (CL) &
ASSOCIATES, A ........ [...... 688.000...... 26137 (... XXX .. | 7124 | ... 26,392 . XXX
22160K105 | COSTCO WHOLESALECORP ................. ... |01/08/2015 JEFFERIES & CO INC,
NEWY ..o 180.000...... 26194 (... XXX... [....... 18,362 ....... 25,515 . XXX
224399105 .| CRANECO ........cooiiiiiii ... |05/01/2015 INVESTMENT
TECHNOLOGYGRO ... |...... 255.000]...... 15578 ... XXX ... |....... 18196 |....... 14,969 . XXX
126408103 .[ CSXCORP ......oviviiiiiii i, ... |03/30/2015| INVESTMENT
TECHNOLOGYGRO ... |..... 1,750.000 ...... 58,158 ... XXX ... [....... 442921 ....... 63,403 . XXX
126650100 .| CVS CAREMARKCORP ..............ooeues ... |10/23/2015] UBS SECURITIES LLC,
STAMF ... | 753.000...... 76,112(... XXX... [....... 32,905(....... 72,521 . XXX
232806109 .| CYPRESS SEMICONDUCTORCORP .......... ... |10/15/2015| LIQUIDATING DIVIDEND |.............. |....... 1345| ... XXX ... ..o 1345|......... 1,636 . XXX
235851102 .| DANAHERCORP ..........cvviiieiiiine, ... |04/24/2015 RAYMOND JAMES &
ASSOCINC .............|...... 940.000...... 78419 (... XXX ... [....... 48800]....... 80,567 . XXX
252131107 .| DEXCOMINC ... ... |11/05/2015| J.P. MORGAN CLEARING
CORP ......ooovvvii] e 757.000...... 63,060 (... XXX... [......... 2271 ....... 41,673 . XXX
254709108 .| DISCOVER FINANCIAL SERVICES ............ ... |08/06/2015( PERSHING LLC, JERSEY
CITY .o 1,200.000...... 64,847 (... XXX... [....... 46,389 ....... 68,765 . XXX
25470F104 | DISCOVERY COMMUNICATIONSINC ......... ... |01/21/2015] CREDIT SUISSE, NEW
YORK (.o [ 155.000....... 4576 (... XXX ... [ 5246 |......... 5,340 . XXX
260003108 .| DOVERCORP .........cvviiiiiiiiiiiiins ... |01/05/2015| CREDIT SUISSE, NEW
YORK( .o [ 150.000...... 10406 |... XXX... |......... 7514 |....... 10,758 . XXX
285512109 .| ELECTRONICARTSINC ...........ocoienns ... |08/20/2015| J.P. MORGAN CLEARING
CORP ......ooveii] i 37.000....... 2536 |... XXX ... |ooooiiin, 482|......... 1,740 . XXX
268648102 .| EMC CORPIMA ... ..ot ... |11116/2015| CITIGROUP GBL MKTS
INCN ..o [ 5495.000]..... 138,621 (... XXX... |...... 149,047 ...... 163,421 . XXX
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291010209 | EMERALDOILINC ........coiiiiiiiets ... |04/01/2015 RAYMOND JAMES &
ASSOCINC ...........on | 5,040.000]....... 3972(... XXX ... |..oo.. 28737 (......... 6,048|...... 22689 (... e 22689 (... | 28737 .o | (24,766) | ...... (24,766) [ ............. . XXX
291011104 .| EMERSON ELECTRICCO ..........oeovvinnn ... |04/08/2015( ISIGROUP INC,NY ..... |...... 380.000...... 21550 (... XXX ... [....... 25720 ....... 23457 |....... 2263 e [ 2263 .. 25720 (... | @171 ....... @A) 179]. XXX.
26875P101 | EOGRESOURCESINC ................oc.e ... 102/11/2015| J P MORGAN
SECURITIESINC ........|...... 230.000]...... 21610(... XXX... [....... 10,341 ....... 21176 | ... (10,835) [ ..o e [ (10,835) [ .....ooen | oennnn 10341 | oo 11,269]....... 11,269 |.......... 39|. XXX.
26884L109 .|EQTCORP ..........ooovviiiiie ... |05/01/2015] BERNSTEIN SANFORD C
&CO, ..o 269.000]...... 24,012(... XXX... [ 21526 | ....... 20,363 ....... TAB3 | | [ TA63 | | 21526 (..o |, (3514) | ....... (3514) ... 8. XXX.
518439104 .| ESTEE LAUDER COSINC/THE ................ ... |08/17/2015] BARCLAYS CAPITAL
INCILE, ... 990.000...... 78640 (... XXX... . XXX
30231G102 | EXXONMOBILCORP .........coovviiinn ... |03/06/2015] MERRILL LYNCH PIERCE
FENN ... 440.000|...... 38170 (... XXX... . XXX
31620M106 | FIDELITY NATIONAL INFORMATION .......... ... |04/13/2015 GOLDMAN SACHS & CO,
............................ 370.000(...... 23,764 ... XXX ... . XXX
316773100 .| FIFTH THIRDBANCORP ...................... ... |01/05/2015 CREDIT SUISSE, NEW
YORK (.o o 2,600.000...... 48411]... XXX... . XXX
343412102 .| FLUORCORP ..........oviiiiiiiiian ... |02/10/2015] GOLDMAN SACHS & CO,
NY ] 90.000{....... 499 (... XXX... . XXX
35671D857 | FREEPORT-MCMORANINC .................. ... |01/14/2015] RAYMOND JAMES &
ASSOCINC ...........o|oeee. 4350001 ....... 8010|... XXX... . XXX
T 364760108 .| GAPINC/THE ... ... |08/07/2015| CREDIT SUISSE, NEW
S YORK(..oovovoeiei [ 1,140.000...... 38625(... XXX... . XXX
00 | 37940X102 | GLOBAL PAYMENTSINC ..o ... |01/06/2015] CREDIT SUISSE, NEW
YORK(.ovovveiiininn [ 175.000...... 14724 ... XXX ... . XXX
37954N206 | GLOBE SPECIALTY METALSINC ............. ... |12/242015) MERGER ............... |..... 2,125.000...... 29544 (... XXX ... . XXX
38259P706 | GOOGLE INC 10/05/2015{ NON-BROKER TRADE .. |...... 194533 |...... 61,317 (... XXX ... . XXX
38259P508 | GOOGLE INC 10/05/2015{ MERGER WITH
ALPHABET ..............|...... 194.000...... 61463 (... XXX ... . XXX
406216101 .| HALLIBURTONCO .........cooviviiiiiinn ... |06/25/2015( PERSHING LLC, JERSEY
CITY oo 1,500.000...... 64,607 (... XXX... . XXX
404132102 .| HCC INSURANCE HOLDINGSINC ............. ... |10/27/2015 MELLONBANK ......... |...... 410.000|...... 31,980 (... XXX... . XXX
422368100 .| HEARTWARE INTERNATIONALINC ........... ... |07/22/2015| J.P. MORGAN CLEARING
CORP ... e 205.000]...... 18257 ... XXX... . XXX
427866108 .| HERSHEY CO/THE ... ... |04/15/2015] INVESTMENT
TECHNOLOGYGRO ... |...... 880.000...... 87,364 (... XXX... . XXX
437076102 .| HOME DEPOTINC .........cooovviiiiiinnnn. ... |06/18/2015] CREDIT SUISSE, NEW
YORK(.ovovveiiiann [ 485.000]...... 54997 ... XXX ... . XXX
443320106 .| HUBGROUPINCCLA ...t ... |02/05/2015| J P MORGAN
SECURITIESINC ........|...... 540.000...... 19,681)... XXX ... . XXX
443510201 .| HUBBELLINC ...........ocoiiiiiiine, ... |04/23/2015| J P MORGAN
SECURITIESINC ........|....... 95.000...... 10434]... XXX... . XXX
452327109 .| ILLUMINAINC ... ... |09/29/2015( PERSHING LLC, JERSEY
CITY .o 65.000...... 12,500 ... XXX ... . XXX
46071F103 | INTERSECTENTINC ..o, ... |07/08/2015| INSTINET CORP, NEW
YORK ...ovvvvii 168.000....... 4733[... XXX... . XXX
460254105 .| INTLRECTIFIERCORP ................coeen ... |01/14/2015 NON-BROKER TRADE .. |...... 740000 ...... 29600 (... XXX ... . XXX
477143101 .| JETBLUE AIRWAYS CORP 12/09/2015( J.P. MORGAN CLEARING
CORP ......ooovviii] e 373.000....... 9513 |... XXX ... . XXX
478160104 .| JOHNSON & JOHNSON ............ovovvvinnn ... |10/08/2015| CREDIT SUISSE, NEW
YORK( .o [ 419.000]...... 40562|... XXX... . XXX
46625H100 | JPMORGAN CHASE&CO ... ... |01/06/2015] STATE STREET
BROKERAGESV ........[..... 1,410.000...... 82,962 (... XXX... . XXX
485170302 .| KANSAS CITY SOUTHERN COMNEW ........ ... |07116/2015 GOLDMAN SACHS & CO,
............................. 88.000(....... 8,150|... XXX... . XXX
48242W106 | KBRINC ... ... |07/08/2015 OPPENHEIMER&CO
INC,NEW ... 388.000(....... TA54 ... XXX .o | 6577 |......... BO7T | e | o e e 8577 | oo | 577 ..coin. 577 ..coin. 93|. XXX.
50077C106 | KRATON PERFORMANCE POLYMERSIN ..... ... |07/15/2015| J.P. MORGAN CLEARING
CORP ... 256.000(....... 5549 ... XXX... |......... 5231|......... 5322|......... O] [ [ O] [ 5231 | 318 ... 38| . XXX
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501044101 .| KROGER CO/THE ...........coovvvveiiinii] vee 11/16/2015| CITIGROUP GBL MKTS
INC,N o [ 25.000(......... 905 (... XXX...|.oiiiinn. 949 e e e e 949 . .o @4y ..o @4y .o . XXX
512807108 .| LAMRESEARCHCORP .............ccoveuts ... |11116/2015| CITIGROUP GBL MKTS
INC,N . 530.000]...... 39,387 (... XXX... [....... 36,395 ....... 42,0501 ...... (5,656) [ ..oovvvee | [ (5656) ..o |t 36,395 (... | 2992(......... 2992(......... 261, XXX.
521865204 .[LEARCORP ..o . |07/22/2015{ RAYMOND JAMES &
ASSOCINC ............. | ... 183.000...... 18940 ... XXX... |....ooo.. 7544 |....... 17,949 ... (10,405) [ ..o e [ (10,405) [ .......ooo |oeennnn TH44 | 11,396 |....... 1139 |.......... 54|. XXX.
526107107 .| LENNOX INTERNATIONALINC ................ ... |12/08/2015] UBS SECURITIES LLC,
STAMF ... | 380.000...... 47,029|... XXX... [....... 11,656 |....... 36,127 ..... 44710 .o (44710 ... | 11,656 | ..o [ 35374 |....... 35374 (......... 407 . XXX.
530307107 .| LIBERTY BROADBAND CORP .................| ... 03/09/2015] RBC CAPITAL MARKETS
LLC, oo 112.000 ....... 6,076 |... XXX ... |......... 2731 ... 5610(...... 879 .o | 879 [ oo | 2731 3345(......... 3345(............ . XXX
530307115 .| LIBERTY BROADBAND CORP RT PUR COM FROM LIBERTY
SERC ..o ... |01/08/2015| BROADBAND CO ....... |....... 68.000(......... 646 |... XXX... |.cooiin. 646|.......... B46 | ... [ e e e 646 | ... [ . XXX
531229102 .| LIBERTY MEDIACORP .............ocoveenne. . 07/01/2015| J.P. MORGAN CLEARING
CORP ..o 451.000]...... 16,888 ... XXX... |......... 3,031 |....... 15907 |..... (12,876) [ .....oooeoee e [ (12,876) [ ......cooo |oeiennnnn 3031 .o | 13,857 |....... 13857 ..o . XXX
531229300 .| LIBERTY MEDIACORP ..ot 11/18/2015| CITIGROUP GBL MKTS
INC,N o [ 127.000 ....... 5014 ... XXX ... |.oooiiiis 2,09 |......... 44491 ...... (2353) [ .o | [ (2353) [ .oeeee | 20 ..o [ 2918(......... 2918 (... . XXX
539830109 .| LOCKHEED MARTINCORP ................... . |09/04/2015{ UBS SECURITIES LLC,
STAMF ... | 129.000...... 26,047 (... XXX... [ 15341 ....... 248421 ...... (9501 .o | [ 9501 .ovee | 15341 | .o 10,706 | ....... 10,706 | ......... 267|. XXX.
55616P104 | MACY'SINC ........cooiiiiiii i, ... |10/09/2015| CREDIT SUISSE, NEW
YORK(.ovovveiiiann [ 520.000]...... 26254 (... XXX... [....... 25191 ....... 34190 ...... (8,999 ..o | [ (8999 ..o | 25191 (.o 1,064 |......... 1,064 |......... 699. XXX.
56585A102 | MARATHON PETROLEUMCORP ............. 12/11/2015{ J P MORGAN
SECURITIESINC ........|...... 7250001 ...... 47,705| ... XXX ... [....... 43902]....... 427591 ....... 1142 1142 43902 ... 3803 (......... 3803 (......... 497 . XXX.
58155Q103 | MCKESSONCORP ...........ccvviviiinnnn . |03/26/2015] CREDIT SUISSE, NEW
YORK( .o [ 90.000{...... 20440 (... XXX ... |t 8,058|....... 18,682]..... (10,624) [ .....oooei | [ (10,624) [ ..o oo, 8058 | ..o | 12,381)....... 12,381 .......... 43, XXX.
585028106 | MEDNAXINCCOM ..o 10/22/2015{ PERSHING LLC, JERSEY
CITY .o 10.000|......... 510 XXX 159 (... 661|........ (B03) | v [ (B03) | .o e 189 592 ..., 592 . XXX
585055106 .| MEDTRONICINC ...........ovoviiiiiinnn . |01/27/2015] MERGER WITH
MEDTRONIC ............|...... 940.000...... 70519 (... XXX... [....... 56,655 ....... 67,868 ..... (M213) [ [ e M213) [ | 56,655 | ..o | 13,864 |....... 13,864 |......... 287|. XXX.
58933Y105 | MERCK&COINC ... ... |10/08/2015| CITIGROUP GBL MKTS
INC,N ..o 194.000....... 9934 |... XXX...|....... 706 | oo [ e e e e 706 | oo [ (1,772) | ....... (1772 | 198|. XXX.
595112103 .| MICRON TECHNOLOGY INC .................. . 101/05/2015{ MERRILL LYNCH
PROFESSIONA ......... [..... 1,190.000...... 37,554 (... XXX... [....... 34283 |....... 41662]...... T3 o | [ 7379 | 34283 (... ] 32711 3271 | . XXX
595137100 .| MICROSEMICORP ............ooooviviinnan. . |04/127/2015 GOLDMAN SACHS & CO,
............................ 165.000(....... 5469 |... XXX ... [........ 1769 .........4883|......(2914) [........o.oo | e RO B9 3700 3700 | XXX
594918104 .| MICROSOFTCORP ...........cevviviiinnnn . |04/01/2015 LIQUIDNET INC,
BROOKLYN ............. | ... 2,820.000..... 113,8% ... XXX ... |...... 110434 | ...... 130,989 ..... (20,555) ..o e e (20,555) [ .....ooe | 110434 ..o | 3462|......... 3462|......... 874|. XXX.
61166W101 | MONSANTOCO ........ooooviiiiiiii, . |05/26/2015 INVESTMENT
TECHNOLOGYGRO ... |...... 800.000...... 94,787 (... XXX ... [....... 74389 ....... 95,576 | ..... 1187 .o e 1187) [ .o | 74389 (... 20,398 |....... 20398 |......... 784, XXX.
609839105 .| MTLY ..o . 109/29/2015| J.P. MORGAN CLEARING
CORP ....coovvvviiii] e 290.000...... 14,609 ... XXX... |.oooiiins 43411....... 14425|..... (10,083) [ ..o e [ (10,083) [ ..o e, A3 10,268 ....... 10,268 |......... 107]. XXX.
637071101 .| NATIONAL OILWELL VARCOINC ............. . 101/12/2015 SIMMONS & CO INTL,
HOUSTO ............oo] e 1,075.000...... 57,702 (... XXX ... [....... 2777 ....... 70445(....... 2332 2332 2777 (.o | (15,074) | ...... (15,074) [ ............. . XXX
681904108 .| OMNICAREINC ..........ooviiiiiiin, . |08/18/2015 J P MORGAN
SECURITIESINC ........|...... 685.000...... 65201(... XXX ... [....... 23722 ....... 49,957 | ..... (26,235) [ ..o e e (26,235) [ ... | 28722 .| 414801 ....... 41480 1......... 271 XXX.
681919106 .| OMNICOM GROUPINC ..................c..e 10/01/2015{ PERSHING LLC, JERSEY
CITY oo 146.000 ....... 9574 ... XXX ... |.oooiins 6,231 |....... 11311 ... BO79) [ | [ (BO079) .o | 6231 ..o 3342(......... 3342(......... 219, XXX.
682189105 .| ON SEMICONDUCTORCORP ................. . 07/01/2015] WEDBUSH MORGAN
SECSINC, .......coooe | e 2,535.000...... 29660 (... XXX ... [....... 17234 ....... 25680 ...... (BA445) .o | [ (8445) ... | 17234 12426 ....... 12426 |............. . XXX
68389X105 | ORACLECORP ..........ocoiiiiiiiiiinn . 109/28/2015] UBS SECURITIES LLC,
STAMF ... | 405.000]...... 14927 ... XXX ... |....... 16,876 ....... 18213|...... (1,336) [ .o | e [ (1,336) [ ..o | 16,876 | ... [t (1,950) | ....... (1,950) [ ......... 153 ]. XXX.
690768403 .| OWENS-ILLINOISINC ............coovvvinnnn . |01/16/2015] CREDIT SUISSE, NEW
YORK (.o [ 75.000....... 1,763 ... XXX ..o [ 1926|......... 2024|......... O .o [ [ [CL5) 1 PETTRUTU USRI 1926 ..o [ (162) | ......... (162) ..o . XXX
693718108 .| PACCARINC ... . |08/06/2015] MERRILL LYNCH PIERCE
FENN ... 960.000...... 60,689 (... XXX... [....... 487141 ....... 65290..... (16,576) [ .....covoee e [ (16,576) [ ........... |.o.oe. 8714 ... 1975]....... 1975]....... 1,382]. XXX.
695156109 .| PACKAGING CORP OF AMERICA ............. . |04/21/2015| LIQUIDNET INC,
BROOKLYN ...t 300.000]...... 22270 (... XXX ... |t 3760....... 23415(..... (19,655) [ ..o v [ (19,655) [ ..o e, 3760 ..o | 18510....... 18510 ......... 241, XXX.
696429307 .| PALLCORP ...........ccccovviiiiii. . |08/31/2015] NON-BROKER TRADE .. |...... 344.000...... 40641]... XXX... [......... 7934|....... 34,816 ..... (26,882) [........coooo e [ (26,882) [........... |......... 7934 .| 32,707 |....... 32,707 |......... 143]. XXX.
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717081103 .| PFIZERINC ... 10/08/2015] CREDIT SUISSE, NEW
YORK(.ovovveiivinn [, 987.000]...... 33469 (... XXX... [....... 16,805 ....... 30,745(..... (13,940) [ .....ooeie v [ (13,940) [ .....oooe | oenen 16,805 | ... [t 16,664 |....... 16,664 |......... 658 . XXX.
693506107 .| PPG INDUSTRIESINC ..............ccvvvne. . |04/01/2015{ WELLS FARGO
SECURITIESLL .........|...... 460.000 | ..... 102,088 (... XXX ... |....... 704491(...... 106,329 ..... (35,880) ..o e (35,880) [ ... | oennnn 70449 (... ] 31,639 ....... 31639 |......... 308|. XXX.
740189105 .| PRECISION CASTPARTSCORP .............. . |07/22/2015] CREDIT SUISSE, NEW
YORK(.ooovvvviii [ 355.000...... 68,095 (... XXX... [....... 69,736 |....... 85512(..... (15,776) [ ..o | [ (15,776) [ ..o | oennn 69,736 | ........oi e (1,642) | ....... (1,642) | .......... 20|. XXX.
740585104 .| PREMIERE GLOBAL SVCSINC ............... 12/08/2015{ NON-BROKER TRADE .. |..... 2,812.000...... 39,368 (... XXX... [....... 25207 |....... 29,863 (...... (4857) .o | [ (4857) ..o |t 25207 (.o | 14,161 ....... 14161 ... . XXX
741503403 .| PRICELINE.COM INC 10/23/2015{ KNIGHT CLEARING
SERVICES ..............|....... 14.000|...... 19139 ... XXX ... |.oooiinn 9214 |....... 15963 |...... G749 .o | [ 6,749 [ ..o | 9214 | ... 9925(......... 9925(............. . XXX
74164F103 | PRIMORIS SERVICESCORP .................. . 101/08/2015] KEYBANC CAPITAL
MARKETS I ... | 73.000(....... 1572 ... XXX [ 1,016]......... 1697 ........ (B81) | .o [ | (681) .o e 1016 oo [ 556 |.......... 556 ..o . XXX
744320102 .| PRUDENTIAL FINANCIALINC ................. . |08/24/2015] CREDIT SUISSE, NEW
YORK( .o [ 535.000]...... 41466 (... XXX... [....... 47522 ....... 48,396 |........ @74 | oo [ 874) | o [ 47522 ... (6,056) | ....... (6,056) | ......... 774 XXX.
74736K101 |QORVOINC ... . |04/13/2015] UBS SECURITIES LLC,
STAMF ... | 95.674|....... 71250 XXX ..o | 1389 o [ e 1389 . [ 5737 |......... VT I . XXX
747525103 .| QUALCOMMINC ..o, . |04/07/2015] MERRILL LYNCH PIERCE
FENN ... ], 1,425.000...... 96,380 ... XXX ... [....... 90,830 ...... 105,920 ..... (15,090) [ ...oooveeoe e (15,090) [ .....oooen | oennn 90,830 ..o |t 5550 (......... 5550 (......... 199]. XXX.
74762E102 | QUANTASERVICESINC ............cccoene . |07/21/2015{ BNP PARIBAS PRIME
BROKERA ..............|...... 842.000...... 23642(... XXX... [ 14592|....... 23904 ...... O312) [ o | [ 9312) .o | 14592 .o [ 9,050 [......... 9,050 [............. . XXX
748341100 .| QUEST DIAGNOSTICS INC/DE ................ 10/23/2015| CITIGROUP GBL MKTS
INC,N o 233.000]...... 15,700 ... XXX ... |....... 14,362 ....... 15625|...... (1,263) ..o | [ (1,263) ..o | 14362 ..o [ 1338|......... 1338|......... 244 XXX.
74874Q100 | QUINSTREETINC .........ocooviviiin, . |02/05/2015{ CANTOR FITZGERALD &
COIN ... 372.000....... 2337 ... XXX | 2258 |......... 2258 | e e e 2258 . 79 79, . XXX
755111507 .| RAYTHEONCO ......ovviiiieiee 12/23/2015( J.P. MORGAN CLEARING
CORP ......oovvii] e 119.000...... 15,004 ... XXX ... . XXX
75524W108 | REIMAXHOLDINGS INC ...................... . |02/24/2015| SIDOTI & CO LLC, NEW
.......................... 13.000|......... 449]... XXX... . XXX
761565100 .| REXENERGY CORP .........ccovoviiinnnn, . |02/24/2015] MERRILL LYNCH PIERCE
FENN ... 654.000(....... 3003[... XXX... . XXX
762760106 .| RICEENERGY INC ...t 12/16/2015{ RAYMOND JAMES &
ASSOCINC ..........o e 400.000|....... 3446|... XXX ... . XXX
775133101 |ROGERSCORP ...........ooviiiiiiinnne, . 07/08/2015| CITIGROUP GBL MKTS
INC,N .o 79.000....... 5746 ... XXX ... . XXX
74973W107 | RTI INTERNATIONAL METALS INC ............ . 07/23/2015 MERGER WITHALCOA . |...... 227.000....... 4030(... XXX... . XXX
794661302 .| SALESFORCE.COMINC ....................e. 11/12/2015{ MERRILL LYNCH
PROFESSIONA .........|...... 350.000...... 26871(... XXX ... . XXX
80007P307 | SANDRIDGE ENERGYINC .................... . |01/07/2015| INVESTMENT
TECHNOLOGYGRO ... |..... 2,538.000....... 3161 (... XXX ... . XXX
78388J106 .| SBA COMMUNICATIONS CORP ............... . |06/18/2015{ GOLDMAN SACHS
EXECUTION & .......... |...... 264.000]...... 31630 (... XXX... . XXX
811065101 .| SCRIPPS NETWORKS INTERACTIVE | ......... . 109/22/2015| J.P. MORGAN CLEARING
CORP ... 390.000...... 21321(... XXX ... . XXX
81616X103 | SELECT COMFORTCORP .................... . 05/01/2015 GOLDMAN SACHS & CO,
AAAAAAAAAAAAAAAAAAAAAAAAAAA 1,413.000(...... 45832|... XXX... . XXX
83001A102 | SIX FLAGS ENTERTAINMENT CORP .......... . 07/15/2015 CANTOR CLEARING
SERV,NEW .............|...... 111.000 ....... 5176 ... XXX ... . XXX
855244109 .| STARBUCKS CORP .........vvviiiiiiiin . |04/01/2015{ JANNEY MONTGOMERY
SCOTT, oo e 840.000...... 78268 (... XXX... . XXX
857477103 .| STATESTREETCORP ...t 11/06/2015 GOLDMAN SACHS & CO,
........................... 1,010.000(...... 70,312| ... XXX ... . XXX
86101X104 | STOCK BUILDING SUPPLY HOLDINGS ........ 12/02/2015 MERGER AAAAAAAAAAAAAAAAAAAA 1,526.000...... 23274 (... XXX... . XXX
86732Y109 | SUNEDISON INC 11/17/2015] STATE STREET GLOBAL
MARKE .................|..... 1,318.000(....... 4370(... XXX... . XXX
875372104 .| TANDEM DIABETES CAREINC ............... 10/02/2015( J.P. MORGAN CLEARING
CORP .....ooovvvvii] e 941.000(....... 7767 (... XXX ... . XXX
87582Y108 [ TANGOEINC ..........ooviiiiiiiiiinns 12/10/2015( J.P. MORGAN CLEARING
CORP ... 773.000(....... 5918|... XXX... . XXX
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880779103 .| TEREXCORP ........coiiiiiiiiiiiiins ... |01/21/2015 RAYMOND JAMES &
ASSOCINC ..........o|oeee 190.000....... 4293 (... XXX... [ 5359 |......... 5207 |.......... B2 i [ 62 .o 5359 i | (1,086) | ....... (1,086) [ ............. . XXX
883203101 .| TEXTRONINC ..o ... |11116/2015| CITIGROUP GBL MKTS
INC,N o 40.000]....... 1672 ... XXX... ..o 1672 ......... 1684|......... (2] [ [ (2) .o [ 1672 M. M. 3. XXX.
216648402 .| THE COOPERCOSINC .............ocovenen ... |10/08/2015] RBC CAPITAL MARKETS
LLC, .o 184.000...... 30,093 (... XXX... [....... 10,2401 ....... 29.8251(..... (19,585) [ ..o v [ (19,585) [ .....ooven | oennn 10240 | ..o e 19,853 ]....... 19,853 |........... 8. XXX.
887317303 .| IMEWARNERINC .............ooviien, ... |02/02/2015] DEUTSCHE BK SECS
INC,NY .o [ 503.000...... 40,072|... XXX... [....... 23,954 |....... 42,966 | ..... (19,012) [ .o [ [ (19,012) [ .o e 23954 (. 16,118 ....... 16,118 ...t . XXX
872540109 .| TIXCOSINC/THE ..., ... |11116/2015| CITIGROUP GBL MKTS
INC,N o 20.000f....... 1286]... XXX... [......... 1386 ..o [ e e 1386 ... [ (100) [ ......... (100) [ ... . XXX
89417E109 | TRAVELERS COSINC/THE ................... ... |07/15/2015| J.P. MORGAN CLEARING
CORP ....coovvvviiii] e 330.000]...... 33685(... XXX... [....... 26,748 ....... 34931(...... (BA83) [ e | [ (B183) .o | 26748 (... 6,938 (......... 6,938 (......... 246|. XXX.
89531P105 [ TREXCOINC .........oooiiiiiiiii ... |09/29/2015| J.P. MORGAN CLEARING
CORP ..o 47.000]....... 1521 .. XXX [ 378 2,001(...... (1624) [ ..o | [ (1624) ... | 8| 1143 ... 1143 ... . XXX
89674K103 | TRIQUINT SEMICONDUCTORINC ............ ... |01/02/2015] MERGER WITH QORVO
INC ... 3,405.000...... 20694 (... XXX... [....... 206%|....... 93,8081 ..... T3 oo [ e 7313 [ | 206% ... [ [ . XXX
872645106 | TRW AUTOMOTIVE HOLDINGS CORP .......... ... |05/15/2015 NON-BROKER TRADE .. |...... 234000 ...... 24710 (... XXX ... [....... 12,932]....... 24,067 |..... (MA34) [ e (M134) [ [ 12932 1M778 ... MIT8 | . XXX
902494103 .| TYSONFOODSINC .........ooviiiiin ... |12116/2015] CREDIT SUISSE, NEW
m YORK(.oovvvviiii [ 1,076.000...... 51176 (... XXX ... [....... 35525(....... 431371 ...... TBIN | | [ T8I e | 35525 (... | 15,650 |....... 15,650 |......... 309|. XXX.
=2 [ 90478E103 |UNILIFECORP .........c0oviiiiiiiiinn, ... |11/02/2015] CANTOR FITZGERALD &
> COIN ... 4,840.000....... 4207 (... XXX .. [....... 12,343 ....... 16214 |...... BTN | [ B8N e | 12343 (8,045) | ....... (8,045) [ ............. . XXX
= |907818108 .| UNIONPACIFICCORP ..o ... |10/27/2015] STATE STREET GLOBAL
MARKE .............cooo|ooens 30.000f....... 2740 ... XXX .o | 2486 ..o [ e e e e 2486 (... 254 ... 254 ... 8. XXX.
910047109 .| UNITED CONTINENTAL HOLDINGSIN ........... ... |10/29/2015] DEUTSCHE BK SECS
INC,NY ..o 495000 ...... 32737 (... XXX | 8258 |....... 331 (24,852) [.....oooovoi e (24,852) [ ........co |, 8258 | ... |, 244791 ....... 24479 ... . XXX
913017109 .| UNITED TECHNOLOGIESCORP .............. ... |10/19/2015| J.P. MORGAN CLEARING
CORP ... 62.000....... 5695 ... XXX ... |.coooiiis TA3 | e e e e e TA39 | (1,744) | ....... (1,744) | ......... 130]. XXX.
91913Y100 | VALEROENERGYCORP ..................... ... |04/01/2015] SIMMONS & CO INTL,
HOUSTO ............oofoeenes 430.000]...... 24982 (... XXX... [....... 20,718 ....... 21285(........ (B67) | v [ | (567) | .o [ 20718 (..o 4265(......... 4265(.......... 92|. XXX.
92335C106 | VERABRADLEYINC ................ccooeeiae. ... |04/08/2015( BAIRD, ROBERT W & CO
INC, ... 476.000|....... 7601(... XXX...|....... 12,055|......... 9,701 |....... 2354 | 2354 12,055 | ..o e (4,454) | ....... (4454)(............. . XXX
92343V104 | VERIZON COMMUNICATIONSINC ............ ... |03/09/2015| STATE STREET
BROKERAGESV ........|...... 980.000...... 47190 (... XXX ... [....... 47112 ... 458441 ..., 1267 | [ 1267 | o AT112) . 8| .. 8. 539|. XXX.
918204108 .| VFCORP ...........cooiiiiiii ... |11/16/2015] GOLDMAN SACHS & CO,
NY 220.000]...... 15,023 ... XXX ... |....... 12,166 |....... 16478 |...... @A312) [ | [ @4312) [ | 12166 | ..o [ 2,857 (......... 2,857 (.......... 29|. XXX.
929566107 .| WABASH NATIONALCORP ................... ... |12/01/2015| CITIGROUP GBL MKTS
INC,N ..o 2,730.000...... 37246 (... XXX... [....... 14,382 ....... 33,743 (... (19,361) [ ..o e [ (19,361) [ ..o | oennnn 14382 ..o 22864 1....... 22864 |............. . XXX
92927K102 | WABCOHLDGS INCCOM ............oovuenne ... |10/22/2015] PERSHING LLC, JERSEY
CITY oo 114.000...... 12428 ... XXX... |.ooiiins 3,009]....... 11,945|...... (8,936) [ ..o | [ (8,936) [...oovoven | 3,009 ..o [ 9419 (......... 9419 (............. . XXX
930059100 .| WADDELL & REED FINANCIALINC ............ ... |10/29/2015] PERSHING LLC, JERSEY
CITY ..o 242.000(....... 8795 |... XXX ... |..oooins 3741 ... 12,056 |...... B315) .o | [ (B315) [ oo | STA 5053 [......... 5053 [......... 416 . XXX.
942622200 .| WATSCOINC .........ooooiiiiiii ... |06/30/2015| INSTINET CORP, NY ... |....... 65.000....... 8052 |... XXX...|..ooooins 24%|......... 6955(...... (4459 ..o | 4459 ... |, 24 ... 5556 (......... 5556 (.......... 57|. XXX.
949746101 .| WELLS FARGO&CO .........ovvviiiiinnn ... |12/23/2015| CREDIT SUISSE, NEW
YORK (.o [ 570.000]...... 31,066 (... XXX... [....... 16,698 ....... 31,2471 ..... (14,550) [ ..o e e (14,850) [ ..o | oenen 16,698 |....oove [t 14,369 |....... 14,369 |......... 47| XXX.
958102105 .| WESTERN DIGITALCORP .................... ... |11/18/2015] UBS SECURITIES LLC,
STAMF ... | 160.000...... 10,033 ... XXX... |....... 10,647 ....... 17,7112 ... (7,085) ..o | e [ (7,085) | .........ov |oevnnnn 10647 | ..o 614)|......... ©614)|......... 304, XXX.
96145D105 | WESTROCKCO ..o ... |11/01/2015] MERGER WITH
MEADWESTVACO ......|......... 0.300....covnnnn XXX 20| [ Of oo [ [ Of oo o 20| [ (VL)) (V) ) 0f. XXX.
983134107 .| WYNNRESORTSLTD ..........ovvvnnnn ... |01/14/2015] CREDIT SUISSE, NEW
YORK(.oovvvvei [ 35.000(....... 5168 ... XXX... |......... 5264 |......... 5207 |.......... B8 . i [ B8 . e 5264 ... (96)|....onn (1] I . XXX
988498101 .| YUMIBRANDSINC .........ooooviviiiinnnn ... |04/07/2015] STATE STREET
BROKERAGESV ........|...... 940.000...... 73641(... XXX .. [ 68,260 | ....... 68479(........ 19) | oo [ 19) | oo [ 68,260 (.............|.oonnn 5381 |......... 5381 |......... 705|. XXX.
136385101 .| CANADIAN NATURAL RESOURCESLTD ...... C |[12/02/2015| J.P. MORGAN CLEARING
CORP ..o 306.000(....... 7039 (... XXX...|...o... 10,142 ......... 9449|......... 692 ... 692 ... | 10142 ..o (3,103) | ....... (3,103) [ ......... 190|. XXX.
148887102 .| CATAMARANCORP .............ocoiiinn. C |07/24/2015| MELLON ................[...... 439.000]...... 26999 (... XXX... |[..ooiinn 9,304 |....... 22,718..... (13415) [ .o [ e (13415) [ .o [, 9304 ... | 17,695|....... 17,695 ... . XXX
535919203 .| LIONS GATE ENTERTAINMENT CORP ......... C |10/05/2015| RBC CAPITAL MARKETS
LLC, .o 213.000(....... 8417 |... XXX ... | 14941 ......... 6,820|...... (5327) | oo | (5327) [ ..o | 1494 ... | 6923 [......... 6,923 [.......... 38|. XXX.
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SCHEDULE D - PART 4

Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Otherwise DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
767744105 .| RITCHIE BROTHERS AUCTIONEERS ......... C |07/20/2015| PERSHING LLC, JERSEY
CITY oo 329.000....... 8616 ... XXX... |..oooins 3139 ... 8847 |...... (5,708) [ ..o | e [ (5,708) [ ..ovovee | 3439 BATT|......... BATT|.......... 78|. XXX.
867224107 .| SUNCORENERGYINC .............covnnne. C |07/23/2015| J.P. MORGAN CLEARING
CORP ..o 1,950.000...... 49570 (... XXX ... [....... 80214 |....... 61,971(...... 18243 .. 18243 ... | 80214 (... |t (30,644) | ...... (30,644) [ ......... 747 XXX.
G0083B108 | ACTAVISPLC ......coiiiiiiiiiee R |06/15/2015| EXCHANGED FOR
ALLERGANPL ..........[...... 620.000...... 95600 (... XXX ... [....... 89,280 (...... 159,594 | ..... (70314) [ ..o | (70,314) [ ... | 89,280 [ ..........co.|eiiinn 6320 (......... 6320 (............. . XXX
Y0486S104 | AVAGO TECHNOLOGIESLTD ................. R |11/16/2015| CITIGROUP GBL MKTS
INC,N oo [ 6.000|......... 2|0 XXX .o |, 736 Lo e e e 736 [ (V23] (V23] 3. XXX.
G2554F113 | COVIDIENPLC ... R |01/27/2015| MERGER WITH
MEDTRONICPLC .......|...... 420.000]...... 44902|... XXX... [....... 17441 ... 42,958 ..... (25516) [ ..o e (25516) [ .....ooe | oennn 17441 o 274611....... 27461|......... 151]. XXX
(27823106 | DELPHIAUTOMOTIVEPLC ................... R |10/29/2015| ITG INC,NEWYORK ... |...... 160.000...... 13,066 ... XXX... |....... 101701 ....... 11,635|...... (1,465) [ ..o | e [ (1,465) [ ...coovvven | 10170 | oo [ 28%[......... 28% [......... 120|. XXX.
(30401106 | ENDO INTERNATIONALPLC ...............ee R |03/02/2015| INVESTMENT
TECHNOLOGYGRO ... |..... 1,260.000..... 107,380 ... XXX ... |....... 82468 |....... 90,8711(...... (BA03) [ ..o | [ (8403) ..o | 82468 |............. ... 24912)....... 24912 ... . XXX
(50871105 | JAZZ PHARMACEUTICALSPLC ............... R |09/24/2015| CREDIT SUISSE, NEW
YORK (.o [ 205.000]...... 30421 (... XXX... [....... 30917 ....... 33,565(...... (2648) ..o | [ (2648) ..o et 30917 .o | (496) | ......... (496) ... . XXX
G5480U153 | LIBERTY GLOBALPLCLILAC ................. R |11/01/2015| RECEIVED FROM
LIBERTYGLO ...........| e 0750 ... o XXX 4. @)oo e [ @)oo e 4. (V2] I (V23] . XXX
(G5480U120 | LIBERTY GLOBALPLC SHSCLC ............. R |07/02/2015| LIQUIDATING DIVIDEND | .............. [....... 3209 ... XXX ... |.ooiinn 3209 (......... 44771 ... (1.269) ..o | [ (1,269) [ ...coovovee |, 3209 .o | [ . XXX
580037109 .| MCDERMOTT INTERNATIONALINC ............ R |12/09/2015| CREDIT SUISSE, NEW
YORK(.ovovvveiiein [ 3,806.000...... 16518 ... XXX... |....... 16,291 ....... 11,075]....... 5216 oo | [ 5216 ..o et 16,291 | .o [ 27| .o 27| . XXX
G5960L103 | MEDTRONICPLC ..o R [12/23/2015| BERNSTEIN SANFORD C
CO, v 198.000...... 15350 ... XXX... |....... 14854 | oo e e e e 14854 ... ] 49| .......... 49 | ......... 202|. XXX.
N63218106 | NIELSEN HOLDINGSN.V. ..o R |08/31/2015| MERGER ............... |..... 1,430.000...... 53219 (... XXX ... [....... 50,175(....... 63,964 |..... (13,789 [ ..o e e (13,789 [ ..o | 50175 (.o | 3044 |......... 3044 |......... 644 . XXX.
N6596X109 | NXP SEMICONDUCTORNV .............c...es R [10/29/2015| CITIGROUP GBL MKTS
INC,N ..o 755.000...... 58,161 (... XXX ... [....... 44453 .. ... 57,682]..... (13229) [ ..o [ e (13229 [ ..o | oennnn 44453 .. 13,708 ....... 13,708 ..o . XXX
G7945M107 | SEAGATE TECHNOLOGY ...............cee.e. R |09/28/2015| GOLDMAN SACHS
EXECUTION & ..........|...... 116.000 ....... 4878 (... XXX ... [ 1353 ......... 74| (6,361) ..o | [ 6,361) [..cveee | 1353 [ 3526 |......... 3526 |......... 175]. XXX.
82481R106 | SHIREPLC .......ovovviiii e R |10/08/2015| LIQUIDNET INC,
BROOKLYN .............|...... 590.000..... 126,765 (... XXX ... |...... 107,432 ...... 125399 ..... (17,966) [ ........coovo e [ (17,966) [ ........... [...... 107432 (..o | 19,332]....... 19,332.......... 70|. XXX.
H84989104 | TE CONNECTIVITYLTD ..........cooeoviennen R |07/01/2015) ITG INC, NEWYORK ....|...... 680.000...... 42,388 ... XXX... [....... 24912 ....... 43,010]..... (18,098) [ .....ooovvoee v [ (18,098) [ ......cov | oennnnn 24912 ... 17476 ....... 17476 |......... 47| XXX.
881624209 .| TEVA PHARMACEUTICAL INDUSTRIES ....... R |12/29/2015| CREDIT SUISSE, NEW
YORK(.ovovvveiiiin o 2,062.000 | ..... 133202 (... XXX ... |....... 81,022(...... 118,586 | ..... (37,564) [ ..o | (37,564) [ ..o | oeninn 81,022 (... |, 52,1811....... 52,1811....... 1498|. XXX.
G9319H102 | VALIDUS HOLDINGSLTD COMSHS .......... R |06/02/2015| CITIGROUP GBL MKTS
INCN ..o 225000(....... 9539 |... XXX... |......... 8,038 |......... 9,351|...... (1313 o | [ (1313 [ | 8038 ... [ 1501]......... 1501 ].......... 32|. XXX.
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ............................occo .. 6,019,718 ... XXX... |..... 4,579,043 ]..... 6,325,097 | .. (1,816,158) | ............. ... . (1,816,158) | ... | 4,579,043 |............. 1440675 ..... 1440675]...... 40,771|. XXX.
Common Stocks - Mutual Funds
411511306 .| HARBOR INTERNATIONAL MUTUAL FND | ... |12/28/2015| NON-BROKER TRADE .. |..... 2,498.751|..... 150,000 (... XXX ... |...... 100,250 | ...... 161,869 ..... 61,619 .o [ [ 61,619 [...ooovee [oennn 100,250 . XXX
922908710 .| VANGUARD 500 INDEXFUND .................| ... 12/28/2015] NON-BROKER TRADE .. |...... 263.7411...... 50,000(... XXX... |[....... 43979....... 50,082...... (6,103) [ .o | [ 6,103) ... | 43979]... . XXX
9299999 Subtotal - Common Stocks - Mutual FUNAS ........... ... 200,000|... XXX ... [...... 144229 ...... 211,951 ..... 67,722) [ ... | 67,722) [........... |...... 144,229 . XXX
9799997 Subtotal - CommON SOCKS - Part 4 . ...t .. 6219718(... XXX ... [..... 4723272 ..... 6,537,047 | .. (1,883,880) | ............. i .. (1,883,880) | ........... | 4723272 ... ... 1496446 |..... 1,496,446 | ...... 48,598 |. XXX.
9799998 Summary Item from Part 5 for Common Stocks ... .. 2,133590 ... XXX... |..... 2288764 | ... | 2288764 |............. ... (155174)|..... (155,174) | ...... 14,868 |. XXX.
9799999 Subtotal - COMMON SEOCKS ... .. ...ttt .. 8353308 ... XXX... |..... 7,012,036 ..... 6,537,047 | .. (1,883,880) | ............. i ... (1,883,880) |........... |..... 7,012,036 |............. 1341272 1341272 ...... 63,465|. XXX.
9899999 Subtotal - Preferred and COmMMON SOCKS .. .........uiu e ... 8353308|... XXX... [..... 7,012,036 ..... 6,537,047 | .. (1,883,880) | ............. i ... (1,883,880) |........... |..... 7,012,036 |............. 1341272 1341272 ...... 63,465|. XXX.
9999999 TOAIS .. .. ... .. 42553817 (... XXX ... |... 41,632215|... 35777,588]..(1,862,398)]..... (83,908) ............. .. (1,946,305) | ........... .. 41165804 |............. .. 1,388,013 ]..... 1,388,013 ..... 461513|. XXX.
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ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Governments
912828L57 ... | US TREASURY 1.750% GOLDMAN SACHS & GOLDMAN SACHS &
09/30/2022 DD 09/30/ ........... 11/30/2015{ CO,NY ............. 12/18/2015{ CO,NY ... | e 710,000 ...... 699,378 |...... 698,324 |...... 699458 | ... | 80 .o e 80 .o [ [ (1,134) | ....... (1,134) | ......... 27841......... 2,105
912828K74 ... | U S TREASURY 2.000% JPMORGAN
08/15/2025DD 08/15/ ........... 11/09/2015 | SECURITIES INC, UBS SECURITIES
NEWYORK ......... 12/28/2015 | LLC, STAMF ........ |..... 145,000 ...... 140,350 | ...... 141754 | ...... 140407 ..o | BT i | BT i | [ 1348 ......... 1348|......... 1072 ... 686
912828XB1 ...| US TREASURY 2.125% GOLDMAN SACHS & GOLDMAN SACHS &
05/15/2025DD 05/15/ ........... 10/29/2015{ CO,NY ............. 12/28/2015{ CO,NY ... | 235,000 ...... 234458 |...... 232,393 (...... 234,467
912828RJ1 ... | US TREASURY NOTE ......... 05/29/2015 | DEUTSCHE BK SECS DEUTSCHE BK SECS
INC, NY (NWSCUS33)| 07/01/2015 [ INC,NY .............|..... 690,000 ...... 695445|...... 694,959 |...... 695,095
36179QYS4 .. | GNMA Il POOL #0MA2521 ... 01/14/2015 | NOMURA SECS,
NEWYORK ... .| 05/07/2015 | Redemption .........|..... 175,000 ...... 185,021 ...... 183,382 ...... 184,623 | ....
0599999 Subtotal - Bonds - U.S. GOVEIMMENS . ........ ..\t ... 1,955000]..... 1,954,652 | ..... 1,950,813 |..... 1,954,049
Bonds - U.S. Special Revenue, Special Assessment
3130A4GJ5 .. .| FEDERAL HOME LN BK CONS LOOP CAPITAL
BD .o 02/26/2015 | MARKETS LLC, JP MORGAN CHASE
JERSEYCITY ....... 05/19/2015| BANK/HSBC ........ |...... 90,000 ....... 89,959 |....... 90,225 ....... 89,961 | ..o | K RO 3o e 263 ... 263 283
3135G0D75 .. | FEDERAL NATL MTG ASSN BARCLAYS CAPITAL NOMURA SECS,
1.500% 06/22/2020 ............. 04/23/2015| INC, NEW YORK .... | 12/23/2015| NEWYORK .........|..... 940,000 ...... 9344231...... 930,177 (...... 935071 [ ....oveen | BAT | ... BAT | ..o e (4894)(....... (4894)(......... 9204(.......... 353
3138YNMR5 ..| FNMA  POOL #0AY8467 WELLS FARGO
3.500% 08/01/2045 ............. 10/06/2015 | SECURITIES LLC,
CHARLOTTE ........ 12/28/2015 | Redemption ......... [..... 114,657 | ...... 120121 ...... 118122 ...... 120,081 ..o [ B[ | B [ [ (1,960) | ....... (1,90) | .......... 94|............ 67
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt . ...........uuo i ... 1144657 |..... 1,144,503 | ..... 1,138,523 | ..... 145114 ... 11| ... 61| (6,590) | ....... (6,590) | ....... 10,362 .......... 419
Bonds - Industrial and Miscellaneous (Unaffiliated)
00440EAS6 ...| ACE INAHOLDINGS ........... 03/09/2015 | CITIGROUP GBL
MKTS/SALOMON, MORGAN STANLEY
NEWYORK ......... 05/18/2015| & COINC, ...........|...... 90,000 ....... 89,985 ....... 89,915(....... 89,985 | ... | Of oo e Of oo e [ 70)].......... 70)].......... 512
02687QDGO .. | AMERICAN INTERNATIONAL CREDIT SUISSE,
GROUPI ..., 03/23/2015 | NEW YORK (CSUS) . | 07/15/2015 | MELLONBANK ... |...... 55,000....... 61,743 |....... 58,001(....... 60,888 |........cccoon |t (855) | v [ (855) | v [ (2,887)|....... (2887)[......... 1645|.......... 439
00206RCEQ .. |AT&TINC .........coenines 03/09/2015 | CREDIT SUISSE, JPMORGAN
NEW YORK (CSUS) . [ 05/18/2015| SECURITIESINC, ... |...... 90,000 ....... 93,107 |....... 93,060 ....... 93,050 [ ....ooviiiin e BT | BT [ [ 10 ([ P 683............ 10
00206RBM3 .. | AT&T INC 1.400% 12/01/2017 DD BK OF NEW YORK
121112 02/20/2015 | MELLON/TORONTO JPMORGAN
DOMINION .......... 12/07/2015 | SECURITIESINC, ... | ...... 50,000 ....... 495951 ....... 49,909|....... 49708 ..o Ma| Ma| o [ 201 .. 201 AL] 163
053332AQ5 ...| AUTOZONEINC ............... 03/12/2015 | STIFEL NICOLAUS .. |03/23/2015 | WELLS FARGO
SECURITIESLL .....|...... 30,000....... 30,007 |....... 30,085(....... 30,006 [...coovoiiis (M (Mo e [ AN (] 9. 69
075887BDO ...| BECTON DICKINSON AND CO . | .. |02/20/2015 | MILLENNIUM
ADVISORS LLC, WELLS FARGO
JERSEYCITY ....... 03/23/2015| SECURITIESLL .....|...... 45000]....... 454321 ....... 45305]....... 45420 ... (13) e e (13) oo e [ (1M4)]......... (14) ..o 27| .o 158
149123CC3 ...| CATERPILLARINC ............. 02/13/2015 | CITIGROUP GBL
MKTS/SALOMON, GOLDMAN SACHS &
NEWYORK ......... 03/10/2015{ CO,NY ........coov | ovenn 110,000 ...... 115212 ...... 114,463 | ...... MBAT9| o (B3) ] e | (B3) ] e e [ (716) | ......... (716) | ......... 1226 .......... 977
125509BR9 ... CIGNACORP .................. 01/16/2015 | MERRILL LYNCH
PIERCE FENNER,
CHARLOTTE ........ 04/13/2015| Call .................|...... 45000 ]....... 46,3911 ....... 46,4371 ....... 46220 ... [ (A70) | oo (A70) | oo [ 27| 27| 509|.......... 230
172967HKO ... | CITIGROUP INC 1.350% BARCLAYS CAPITAL PERSHING LLC,
03/10/2017DD03/10 ........... 02/12/2015| INC, NEW YORK .... | 12/01/2015 | JERSEY CITY .......|...... 45000]....... 448791 ....... 449871 ....... 44925 . L O P 46| . e 62]....ciinn 62].......... T49| ... 267
172967JW2 ... | CITIGROUP INC 2.150% SCOTIA CAPITAL
07/30/2018 DD 07/30 ........... 08/26/2015 | (USA) INC, NEW JP MORGAN CHASE
YORK .............. 12/07/2015 [ BANKICORR ........|...... 35,000]....... 35104 |....... 35144 |....... 35,095 (... | (0) .o e (0) .o e [ 49 49 22| 63
205887BP6 ...| CONAGRAFOODSINC ........ 01/16/2015 | MERRILL LYNCH
PIERCE FENNER, MERRILL LYNCH
CHARLOTTE ........ 03/23/2015| PIERCEFENN ...... |...... 55,000]....... 55185|....... 54,984 |....... 55153 | ... | B2 | B e L (169)|......... (169) | .......... 479 ... 352
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126650BH2 ...| CYSHEALTHCORP ........... 01/16/2015 | MITSUBISHI UFJ
SECURITIES, NEW BK OF NEW YORK
YORK ............... 07/14/2015| MELLON/TOR .......]|...... 45000 ....... 499431 ....... 48,4881 ....... 48938 .. ... o, (1,008) ..o e (1,008) ..o | e (450)|......... (450)|......... 1624|.......... 367
25459HAY1 .. | DIRECTV HOLDINGS LLC/ BARCLAYS CAPITAL WELLS FARGO
DIRECTV .....oooviiiiiins 01/07/2015 | INC, NEW YORK .... | 03/23/2015 | SECURITIESLL .....|...... 50,000 ....... 51,374 |....... 51,147 ....... 51129 .o (245) | oo (245) | oo [ 18 18 97| ... 637
278865AP5 ...| ECOLAB INC 01/07/2015 | MERRILL LYNCH
PIERCE FENNER, MILLENNIUM
CHARLOTTE ........ 03/23/2015| ADVISORS LLC, .....|...... 45000 ]....... 44766 ....... 44957 | ....... 44782 . 6 [ 16 [ 175 (... 175 (... 196, 62
30219GAJT7 ...| EXPRESS SCRIPTS HOLDING BARCLAYS CAPITAL CREDIT AGRICOLE
CO vt 03/05/2015 | INC, NEW YORK .... | 03/23/2015 | (USA)INC ...........|...... 45000]....... 449121....... 448611....... 44914 2 20 e (B3)].ovnnn (%) 1 178|.......... 153
35671DAWS . .| FREEPORT-MCMORAN INC JPMORGAN
2.150% 03/01/2017D ........... 02/25/2015 | SECURITIES INC, PERSHING LLC,
NEWYORK ......... 12/15/2015 [ JERSEY CITY .......|...... 45000]....... 448791 ....... 40,050|....... 44926 ... 46| 46 .. [ 4876)|....... 4876)|.......... 59 3
38141GER1 .. | GOLDMAN SACHS GROUP JPMORGAN CHASE
INC/THE ... 02/12/2015 | BK/RBS SEC INC, MERRILL LYNCH
NEWYORK ......... 03/23/2015| PIERCEFENN ......|...... 25,000]....... 26,803 (....... 26,714 |....... 26689 (... | (M4) ] [ (M) ] [ 25 25| 699|.......... 547
494550AU0 .. .| KINDER MORGAN ENERGY JEFFERIES & CO
PARTNERS .................... 02/27/2015 | (BONDS DIR DIV), JEFFERIES & CO
BROOKLYN ......... 03/23/2015| (BONDSDIR ........|...... 35,000]....... 37811 ....... 37587 |....... 37722 (.o (88) ] oo | (88) .o | [ (136) | ......... (136) | ... 21| 193
501044CU3 ...| KROGER CO/THE .............. 01/08/2015 | WELLS FARGO
SECURITIES LLC, WELLS FARGO
CHARLOTTE ........ 03/23/2015| SECURITIESLL .....|...... 45000]....... 45,066 ....... 450771 ....... 45058 | ... | D D e [ 19 19 29| .. 129
61747YDTY ...| MORGAN STANLEY ........... 02/24/2015 | BARCLAYS CAPITAL GOLDMAN SACHS &
INC,NEW YORK ... |03/23/2015{ CO,NY ............. [...... 60,000....... 64,135(....... 63,907 |....... 63,981 | ... | (154) | oo [ (154) | oo [ T4 ].......... T4 ]......... 1457 |......... 1,227
628530BE6 ...| MYLAN INC 1.350% 11/29/2016 GOLDMAN SACHS & BARCLAYS CAPITAL
DD 112913 ..o 01/08/2015| CO,NY ............. 1211412015 [ INC,NEW ...........[...... 45000]....... 481110....... 44610]....... 44904 . ..o L7 I 92| [ (294)]......... (294) ..o 963 ...t 74
693476BB8 ...| PNC FUNDINGCORP .......... 01/15/2015 | WELLS FARGO
SECURITIES LLC, BARCLAYS CAPITAL
CHARLOTTE ........ 03/23/2015| INC,NEW ...........|...... 50,000....... 54120 ....... 53,766 |....... S3779 .o | B4 [ BAN) o [ (4 ].......... 4 ]......... 1836]......... 1,328
74432QBR5 .. | PRUDENTIAL FINANCIAL INC .. | .. | 01/08/2015 | MERRILL LYNCH
PIERCE FENNER, JPMORGAN
CHARLOTTE ........ 03/23/2015| SECURITIESINC, ... | ...... 50,000....... 51,390 ....... 51,142 ....... 51180 .o | (210) | oo (10) | oo [ (B8)]...on. (B8)]...on. 558 |.......... 254
69362BAX0 ...| PSEG POWER LLC 2.750% JEFFERIES & CO
09/15/2016 DD 09/ .............|.. 01/08/2015 | (BONDS DIR DIV), MORGAN STANLEY
BROOKLYN ......... 12118/2015{ & COINC, ...........[...... 50,000 ....... 51,378 ....... 50439 ....... 50,603 |.....ccoeis | (T5) | oo (T5) | o [ (164) | ......... (164) | ......... 1749 ... .. 451
887317AC9 ...| TIMEWARNERINC ............ 01/07/2015 | CREDIT AGRICOLE
(USA) INC, ISELIN ...[08/31/2015| Call .................|...... 40,000 ]....... 43,362 ....... 42485 ....... 42221 (1140) [ .o e (L140) [ .o | [ 264|.......... 264|......... 1867 |.......... 372
94106LAX7 ...| WASTE MANAGEMENT INC ....|.. |01/16/2015| MERRILL LYNCH
PIERCE FENNER, MORGAN STANLEY
CHARLOTTE ........ 03/24/2015| & COINC, ...........|...... 55,000....... 56,447 |....... 56,301 ....... 56,287 ..o | (159) | oo o (159) | v [ L (L 818|.......... 560
984121BQ5 ...| XEROXCORP ................. 01/09/2015 | WELLS FARGO
SECURITIES LLC, BARCLAYS CAPITAL
CHARLOTTE ........ 11/09/2015 [ INC,NEW ...........[...... 40,000 ]....... 442191 ....... 421381 ....... 42525 . (1,694) [ oo [ (1894) [ .o | e (387) ..o (387)...vnnn 3465(......... 1,223
636274AC6 ...| NATIONALGRIDPLC .......... R 01/08/2015 | KEYBANC CAPITAL
MARKETS INC, NEW
YORK ............... 03/23/2015| Call .................|...... 50,000....... 53,935(....... 53,838 |....... S3ATI ... (464) ... | (464) | ... [ 367|.......... 367|......... 2,030 (......... 1,418
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............................cc o .. 1,425000]..... 1,476,077 |..... 1,459,795 ..... 1468826 |.............. |....... 7251) .o (7250) oo (9,031)....... (9,030)....... 26,852 (....... 11,722
8399998 Subtotal - BONAS . ...\ ... .. 4524657 |..... 4575232 |..... 4549132 ..... 4,567,989 |.............. ... (7243) ..o | (7243) ... | (18,857) |...... (18,857) [ ....... 48,066 |....... 18,721
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
88554D205 ... | 3D SYSTEMSCORP ........... 07/01/2015 | CANTOR
FITZGERALD & CO BMO CAPITAL
INC,NEW YORK ... |07/20/2015 | MARKETS CORP, ... |......... 908 |....... 16,661....... 13245]....... 16,661 | ..o [ | [ e e (3,416) | ....... BA1B) [ |
00287Y109 ... |ABBVIEINC ................... 03/04/2015 | LIQUIDNET INC, J.P. MORGAN
BROOKLYN ......... 10/19/2015 | CLEARINGCORP ... |......... 860 |....... 51818 |....... 46574 ....... 51818 .o | [ e e (5244) | ....... (5244)|......... 2481 ...
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SCHEDULE D - PART §

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
00724F101 ... | ADOBE SYSTEMSINC ......... .. | 04/06/2015 | ISI GROUP INC, NY . | 10/27/2015 | CANTOR
FITZGERALD & CO N[ ......... 610|....... 46,1491 ....... 53,754 |....... 46149 | . [ e e L 7605(......... 7605 | .o [
001084102 ... |AGCOCORP .................. .. | 02/03/2015 | INVESTMENT
TECHNOLOGY CREDIT SUISSE,
GROUP, NEW YORK [ 03/02/2015| NEW YORK ( ........|.......... 45| 2144 ... 2253 |......... 2044 | e e e [ MOf.......... MOf. ... 20
013817101 ... |ALCOAINC .................... .. | 07/23/2015 | MERGER WITH RTI
INTERNATIONAL ....| 07/24/2015 [ ITG INC,NEW YORK |......... 643 [......... 40241 ......... 6225|......... 4024 . e e e e e 2201 |......... 2201 |
026874784 ... | AMERICAN INTERNATIONAL CREDIT SUISSE,
GROUPI ... .. | 04/09/2015 | ISI GROUP INC, NY . | 12/04/2015 | NEW YORK ( ........[....... 1245|....... 71264 |....... 76,280 ....... T1264 .o | [ e e e 5016 |......... 5016 |.......... 696|..............
032511107 ... | ANADARKO PETROLEUM CORP] .. |03/06/2015| MERRILL LYNCH
PIERCE FENNER CREDIT SUISSE,
SMITHINCNY ...... 12/01/2015 | NEW YORK ( ........|..ceouens 365|....... 31,300 ....... 21,928 ....... 31,300 .o | e L e 9373)|....... 9373) ... 28|
032654105 ... | ANALOG DEVICESINC ........ .. | 04/10/2015 | LIQUIDNET INC, GOLDMAN SACHS &
BROOKLYN ......... 12/09/2015{ CO,NY ..o e 1450 |....... 90,032(....... 82,389 |....... 90,032 [ ..o | [ L e (7643)|....... (7643)[......... 1,380 ..ot
036752103 ... | ANTHEMINC .................. .. | 02/05/2015| J P MORGAN
SECURITIES INC, GOLDMAN SACHS
BROOKLYN ......... 07/01/2015| EXECUTION & ...... |......... 105]....... 14,348 ....... 17,109 ....... 14348 | o e e e e 2761 ......... 2761 ... 6|,
056752108 ... |BAIDUINC ..................... .. | 04/01/2015| J P MORGAN
SECURITIES INC, GOLDMAN SACHS &
T BROOKLYN ......... 04/15/2015| CO,NY ..o |eennnns 295(....... 65534 |....... 61,567 |....... 85534 ..o | [ e e (3,966) | ....... (3,966) [ ... |
o | 09062X103 ... |BIOGENINC ................... .. | 03/06/2015 | KNIGHT EQUITY
N MARKETS J P MORGAN
L.P.,JERSEY CITY .. |04/28/2015| SECURITIESINC ....|......... 180....... 70899 ....... 68,463 |....... 70,899 (.o | e e e (2,436) | ....... (2436) [ oo
149123101 ... | CATERPILLARINC ............. .. | 01/30/2015 | STATE STREET
BROKERAGE SVCS, GOLDMAN SACHS &
BOSTON ............ 10/01/2015{ CO,NY ... [ 960 |....... 80,288 |....... 61,846 |....... 80,288 | ... | [ e e e (18,442) | ...... (18,442) [ ......... 1721
125509109 ... [CIGNACORP .................. .. | 04/14/2015 | CREDIT SUISSE,
NEW YORK (CSUS) . [ 06/25/2015 | STIFEL NICOLAUS .. |.......... 20| 2653|......... 3401|......... 2653 | e e e e [ 48| T48| ..
20717E101 ... | CONFORMISINC .............. .. | 07/01/2015 | DEUTSCHE BK SECS BERNSTEIN
INC, NY (NWSCUS33)| 07/16/2015 | SANFORD C & CO, .. | ......... 131 1,965|......... 2730 ......... 1965 | ..o [ e e e e 765|.......... T65|. .o
20854P109 ... | CONSOL ENERGY INC ......... .. | 07/28/2015 | STATE STREET
GLOBAL MARKETS CREDIT SUISSE,
LLC,BOSTON ....... 10/01/2015 | NEW YORK (........[....... 3740(....... 66,202 ....... 26,639(....... 66,202 ... | [ e e e (39,563) | ...... (39,563) | ............ 37|
235851102 ... | DANAHERCORP .............. .. | 10/22/2015| J.P. MORGAN
CLEARING CORP, STATE STREET
NEWYORK ......... 11/03/2015 | GLOBAL MARKE ... |......... 190]....... 17,883 ]....... 18,083]....... 17,883 | o [ e [ e 2000 200 . [
254709108 ... | DISCOVER FINANCIAL INVESTMENT
SERVICES ..................... .. | 01/20/2015 | TECHNOLOGY PERSHING LLC,
GROUP, NEW YORK |08/06/2015| JERSEY CITY .......|......... 170 ....... 10,326 |......... 9187 |....... 10,326 | oo e | [ e (1,139) | ....... (1139 .o 88|,
268648102 ... |EMCCORPIMA ................ .. | 01/07/2015 | BERNSTEIN
SANFORD C & CO, CITIGROUP GBL
NEWYORK ......... 12/01/2015 | MKTSINC,N ........[....... 1560 |....... 418791 ....... 39,402(....... ABTI| . [ e e e (2477)|....... 417 | T34
37954N206 ... | GLOBE SPECIALTY METALS OPPENHEIMER & CO
INC ... .. | 12/09/2015| INC, NEW YORK .... | 12/24/2015| MERGER ........... |......... 524 |......... 6,769 |......... 7285(......... 8,769 (..o [ L e [ 517]....o.. 517 (... 1M0|..oii
412822108 ... | HARLEY-DAVIDSONINC ....... .. | 08/07/2015 | GOLDMAN SACHS & CREDIT SUISSE,
CONY ............. 10/20/2015 | NEW YORK ( ........[......... 494 (... 29,304 |....... 23989 ....... 29304 (..o [ e e (5315)|....... (5315) ... 183 |
428236103 ... | HEWLETT-PACKARD CO ...... .. | 05/11/2015 | CREDIT RESEARCH
& TRADING LLC,
JERSEY ............ 11/02/2015 | MERGER ........... [....... 2128 (....... 66,614 |....... 66,614 |....... 86,614 [ . ..o | [ L e [V Of.......... 542 ...
459200101 ... | INTERNATIONAL BUSINESS BARCLAYS CAPITAL CREDIT SUISSE,
MACHINE ...................... .. | 04/28/2015| LE, JERSEY CITY ... |07/14/2015 | NEW YORK ( ........|......... 490(....... 85,183 |....... 81,714 |....... 85183 [ ..o | [ e e (3,469)(....... (3,469)[.......... 637 .o
46123D205 ... | INVENSENSE INC .. | .. |03/30/2015 | MERRILL LYNCH
PIERCE FENNER
SMITHINCNY ...... 11/03/2015 | ITG INC, NEW YORK |......... 985(....... 14870|....... 11,966 |....... 14870 | oo [ e [ e (2903)(....... (2903) ..o
487836108 ... | KELLOGGCO .................. .. | 01/14/2015 | CREDIT SUISSE, CREDIT SUISSE,
NEW YORK (CSUS) . | 04/08/2015 | NEW YORK ( ........|......... 390]....... 26427 |....... 25233|....... 26427 .o | [ e e (1,194) | ....... (1,194) | .......... 191
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SCHEDULE D - PART §

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
501044101 ... | KROGERCO/THE .............. .. | 10/21/2015 | BERNSTEIN
SANFORD C & CO, CITIGROUP GBL
NEWYORK ......... 11116/2015 | MKTSINC,N ........[.......... 10f.......... 381 362, 1| [ e [ e e (9 ].......... (Y]
517834107 ... | LAS VEGAS SANDS CORP ..... .. | 06/18/2015 | GOLDMAN SACHS
EXECUTION & J.P. MORGAN
CLEARING,NY ...... 07/13/2015| CLEARINGCORP ... |......... 252(....... 13669 ]....... 14,036 ....... 13,669 | .o [ e [ e 67| 67 .
580135101 ... | MCDONALD'SCORP ........... .. | 01/29/2015| SJ LEVINSON &
SONS LLC, JERSEY J P MORGAN
CITY ..o, 04/27/2015| SECURITIESINC ....|......... 165]....... 15,333 ]....... 15962 ....... 15,333 | o [ e [ e 629|.......... 629|.......... 40|,
583334107 ... | MEADWESTVACO CORP ...... .. | 03/25/2015 | INVESTMENT
TECHNOLOGY MERGER WITH
GROUP, NEW YORK |07/02/2015| WESTROCK ........ |......... 635(....... 32403 |....... 32403 |....... 32403 ..o [ L e [V T Of......... 159
58933Y105 ... | MERCK&COINC .............. .. | 01/06/2015 | CREDIT SUISSE, CITIGROUP GBL
NEW YORK (CSUS) . [ 10/08/2015| MKTSINC,N ........|......... 150 |......... 8906 |......... 7681......... 8906 |....ovvvvvee e e L e (1,225) | ....... (1,225) | .......... 124 ...
63016Q102 ...| NANTKWESTINC .............. .. | 07/28/2015 | MERRILL LYNCH
PIERCE FENNER STEPHENS INC,
SMITHINCNY ...... 09/28/2015| LITTLEROCK .......|......... M3 2825(......... 1460|......... 2825 i e e e e (1,365) | ....... (1,365) [ ..o e
65540B105 ... | NOODLES&CO ............... .. | 07/10/2015 | PIPER JAFFRAY & JEFFERIES & CO
m CO, MINNEAPOLIS ..[11/05/2015| INC,NEWY .........[....... 1319 ....... 19522|....... 15997 |....... 19522 | oo [ e [ e (3525)(....... (B525) [ .o |
= [70975L107 ... | PENUMBRAINC ............... .. | 09/18/2015| J.P. MORGAN
o CLEARING CORP, MORGAN STANLEY
w NEWYORK ......... 09/24/2015| & COINC, .........oo|ceevnnnn 2 60|....covnnnn 83|, BO | oo o [ e e e 28] 28] [
740189105 ... | PRECISION CASTPARTS CORP | .. | 05/19/2015 | MERRILL LYNCH
PIERCE FENNER CREDIT SUISSE,
SMITHINCNY ...... 07/22/2015 | NEW YORK ( ........|......... 1M5]....... 24776 | ....... 22,031(....... 28776 ..o | [ e e (2,745)|....... (2745) | ............. 3
740585104 ... | PREMIERE GLOBAL SERVICES RAYMOND JAMES &
INC ... .. | 04/27/2015| ASSOC INC, ST NON-BROKER
PETERSBURG ...... 12/08/2015 [ TRADE ............. [.ooeeens 200(......... 2,087 ......... 2,800 (......... 2087 o e e e e [ 3. T3
747525103 ... | QUALCOMMINC ............... .. | 03/09/2015 | BERNSTEIN
SANFORD C & CO, GOLDMAN SACHS &
NEWYORK ......... 04/07/2015| CO,NY ... |evennnns 690 (....... 50,139 ....... 46,8211....... 5039 [ | [ e e (3,318)|....... (3318) ..o 25|
795435106 ... | SALIX PHARMACEUTICALS LTD| .. | 01/29/2015 | GOLDMAN SACHS & LIQUIDNET INC,
CONY ............. 02/13/2015| BROOKLYN .........|......... 390 (....... 53,005(....... 59876 |....... 53,005 ..o | [ L e e 6871 |......... G871 | o [
828806109 ... | SIMON PROPERTY GROUP INC| .. |01/08/2015 | UBS SECURITIES LIQUIDNET INC,
LLC, STAMFORD ....[05/01/2015| BROOKLYN .........|......... 385|....... 74410 ....... 70,8081 ....... TAA0 .o | [ e e (3,602)....... (3602) [ .......... 539 .
852312305 ... | STAAR SURGICALCO ......... .. | 01/28/2015 | RAYMOND JAMES &
ASSOC INC, ST BTIG LLC, SAN
PETERSBURG ...... 05/21/2015| FRANCISCO ........|......... M3 179 ... 2887 |......... 1794 e e e e 1094 |......... 1094
857477103 ... | STATE STREETCORP ......... .. | 05/19/2015| J P MORGAN
SECURITIES INC, GOLDMAN SACHS &
BROOKLYN ......... 11/06/2015{ CO,NY ..o o 550 (....... 4329 |....... 39474 |....... 43296 ..o e L [ e (3822)f....... (3822 f.......... M3
859152100 ... | STERISCORP ................. .. | 09/25/2015 | BARCLAYS CAPITAL
INC./LE, NEW
JERSEY ............ 11/03/2015 | MERGER ........... [....... 1,360 |....... 91,99 |....... 91,993 |....... 91,994 [ .o e [ L e e M. M. 603|.........ot
907818108 ... | UNION PACIFICCORP ......... .. | 04/10/2015 | INVESTMENT
TECHNOLOGY BERNSTEIN
GROUP, NEW YORK | 10/27/2015| SANFORD C & CO, ..|....... 1210 |...... 126,759 ...... 113,049 ...... 126,759 | oo | L e e [ (13,710) | ...... (13,710) [ .......... 614, ...
913017109 ... | UNITED TECHNOLOGIES CORP| .. |01/21/2015| J P MORGAN
SECURITIES INC, CREDIT SUISSE,
BROOKLYN ......... 10/19/2015 | NEW YORK (........|..coouens 220....... 26,188 ....... 19,206 ....... 26,188 (... | [ e e (6,983)|....... 6,983)|.......... 322
92532F100 ... | VERTEX PHARMACEUTICALS STATE STREET
INC ... .. | 07/30/2015 | GLOBAL MARKETS
LLC,BOSTON ....... 12/111/2015 [ ITG INC, NEW YORK |....... 1,165(...... 152,238 | ...... 136,123 ...... 152238 oo | e e e [ (16,116) | ...... (16,116) [ ... |
963320106 ... | WHIRLPOOLCORP ............ .. | 01/28/2015 | CREDIT SUISSE, CREDIT SUISSE,
NEW YORK (CSUS) . [07/01/2015 | NEW YORK ( ........|......... 390]....... 79,963 ....... 66,080 ....... 79963 | ..o | [ e e e (13,884) | ...... (13,884) [ .......... 595 . ...
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
988498101 ... | YUMIBRANDSINC ............ 08/19/2015 | J.P. MORGAN
CLEARING CORP, CREDIT SUISSE,
NEWYORK ......... 12/111/2015 | NEW YORK (........[....... 1490 |...... 123503 | ...... 107,670 ...... 123503 oo | e e e [ (15,833) [ ...... (15,833) [.......... 685|..............
989207105 ... | ZEBRA TECHNOLOGIES CORP 01/16/2015 | CREDIT SUISSE, INVESTMENT
NEW YORK (CSUS) . [ 03/02/2015 | TECHNOLOGY GRO |.......... 3B 2906 |......... 3026|......... 2906 ..o [ e e e [ 120f.......... 120 o
867224107 ... | SUNCORENERGYINC ......... | 104/02/2015 | STATE STREET
BROKERAGE SVCS, J.P. MORGAN
BOSTON ............ 07/23/2015| CLEARINGCORP ... |......... 760 (....... 23393 |....... 19,320 |....... 23393 (. | [ e e 4,074)|....... 4074)(.......... 202 .
G0083B108 ...[ ACTAVISPLC ..........ceuvennn R | 04/09/2015 | LIQUIDNET INC, EXCHANGED FOR
BROOKLYN ......... 06/15/2015 | ALLERGANPL ......[.......... 45|....... 13259 |......... 6,939|....... 13259 | oo L e [ e 6,320) | ....... (6,320) [ ..o
G0177J108 ... | ALLERGANPLC ............... R | 06/15/2015 | ACTAVIS PLC WEDBUSH MORGAN
EXCHANGE ......... 09/28/2015| SECSINC, ..........|......... 665(...... 102,539 ...... 187,934 |...... 102539 oo | e L [ 85395 |....... 85395 | ...
042068106 ... | ARMHOLDINGSPLC .......... R | 05/21/2015 | STATE STREET
BROKERAGE SVCS, J.P. MORGAN
BOSTON ............ 08/06/2015 | CLEARINGCORP ... | ....... 1330 ....... 68,148 |....... 57,6991....... 88,148 | ... | [ e e e (10,449) | ...... (10,449) [ .......... 21|
G5960L103 ...| MEDTRONICPLC .............. R [01/27/2015 | MERGER WITH CITIGROUP GBL
COVIDIENPLC ...... 12/23/2015 | MKTSINC,N ........[......... 402(....... 449021 ....... 29590 ....... 44902 .o e L e e e (15,312) | ...... (15,312) [ .......... 267 i
N59465109 ... [ MYLANNV ..........oooovee. R | 04/27/2015 | RBC CAPITAL
MARKETS LLC, NEW STATE STREET
YORK .............. 08/12/2015| GLOBALMARKE ... ....... 2010(...... 142,189 ...... 105127 ...... 142489 oo | e e e [ (37,062) | ...... (37,062) [ ... |
N63218106 ... | NIELSENNV ................... R [07/10/2015 | MERRILL LYNCH
PIERCE FENNER
SMITHINCNY ...... 08/31/2015| MERGER ...........|......... 400 (....... 17,931 ....... 14,886 ....... 17931 | o e e [ e (3,044)(....... (3,044)(.......... 512
N6596X109 .. .| NXP SEMICONDUCTORS NV .. | R | 04/24/2015 | UBS SECURITIES CITIGROUP GBL
LLC, STAMFORD ....[10/29/2015| MKTSINC,N ........|.......... 55|......... 5234 |......... 4138(......... 5234 | e e e e (1,09) | ....... (1096) [ ..o |
H84989104 ... | TE CONNECTIVITYLTD ........ R | 01/09/2015 | CREDIT SUISSE,
NEW YORK (CSUS) . [07/01/2015| ITG INC, NEW YORK |......... 165|....... 10477 ....... 10,250 ....... 10477 | [ (227)|......... (227)].......... 107,
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..................ccoocoveiiiii | 2,288,764 |..... 2133590 ..... 2288764 | ... L e L e L (155,174) | ..... (155,174)|....... 14,868 |..............
9799998 Subtotal - COMMON SOCKS .. ...\ttt | 2,288,764 |..... 2133590 ..... 2288764 | ... [ e L e e (155,174) | ..... (155174)|....... 14,868 |..............
9899999 Subtotal - Preferred and Common StOCKS ........... ..o 2,288,764 |..... 2133590 ..... 2288764 | ... (155,174) | ..... (155,174) | ....... 14,868 |..............
9999999 TOAIS .. .. ... | 6,863,996 | ..... 6,682,721 ..... 6,856,753 | ... [l (7243) ..o [ (7243) .o | | (174,032) | ..... (174,032) | ....... 62,934 |....... 18,721
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
3 4 5 6 7 8

1 2 Stock of Such Company Owned
NAIC by Insurer on Statement Date
Valuation 9 10
Method Do Insurer's
(See Purposes | Assets Include
NAIC and Procedures Intangible
Company Manual of the Assets
Code or NAIC connected with
Description Alien Insurer Investment | Holding of Such | Total Amount
CUSIP Name of Subsidiary, |dentification Analysis Company's of Such Book/Adjusted Number of % of
Identification Controlled or Affiliated Company Foreign Number Office) Stock? Intangible Assets| Carrying Value Shares Outstanding
1999999 Total - Preferred and Common StOCKS ........oovuiiiiiiiiiiiiiiiiieiieieiieeeieeeeeeee L | | XXX..... L XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0.
2. Total amount of intangible assets nonadmitted $............... 0.
SCHEDULE D - PART 6 - SECTION 2
1 3 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
cusip in Section 1 Which Controls in Column 7, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and Common StOCKS ...........iivii it L | XXX XXX.....

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVEST
6 7 8

MENTS Owned December 31 of Current Year
14

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of

CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For

Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued

fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - Indystrial and Miscellaneous (Unaffiliated) - Issuer Obligations

MARSH & MCLENNAN COS INC 3.750% MERRILL LYNCH PIERCE
0314120 ... ... |09/09/2015 | FENNER, CHARLOTTE ......... 03/14/2016| ....... 69,978 | ... |32 70,000....... 69,946 ... 3750 ...... 3908 ...MS .. | [

3299999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... s 69,978 ... B2 70,0001 ....... 69,946 XXX XXX XXX
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .........................co 69,978 ... B2 70,000 ....... 69,946 | .. XXX XXX XXX
7799999 Subtotal - Issuer OBIGAtioNS ........... ... .o [ 69,978 | ... | B2 70,000 ....... 69,946 XXX [ XXX L] XXX
8399999 Total BONAS ...t 69,978 | ... |32 70,000 ....... 69,946 XXX XXX L] XXX
Exempt Money Market Mutual Funds
.. 262006885 . | DREYFUS GOVTPRIMEMM ..................|...... 12/31/2015 [MELLONBANK ................ |  [..... 1,033,738 | ..o e [ e e e 1,033,738 ... 0500]...... 0.500 (.. MON .
. 60934N104 . | FEDERATED GOVT OBLIGATIONSFUND .....|...... 11/30/2015 [FIFTHTHIRD ... | s 1502 (.o Lo e e 1,502 .. ... 0500]...... 0.503|.. MON .
8899999 Subtotal - Exempt Money Market Mutual Funds .............. ... 1,035,240 XXX ..o ... 1,035,240 XXX XXX XXX
9199999 Total Short-Term INVESIMENS ... .. ...\ 1,105,218 XXX ..o |..... 1,105,186 XXX XXX XXX 20
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. .

E20 Schedule DB - Part B Sn 1 Futures Contracts Open

E21 Schedule DB - Part B Sn 2 Futures Contracts Terminated

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity

E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity

E24 Schedule DL - Part 1 - Securities Lending Collateral Assets

E25 Schedule DL - Part 2 - Securities Lending Collateral Assets

E18 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Huntington Bank .......................... Maumee, Oh ... [ e 3935, .. (4,945,704) X X X]
Huntington Bank ................................... Maumee, OH ... 206,576 X X X
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen dePOSIOMIES ... ... ... XXX oo e X XX
0199999 Totals - Open Depositories XXX .| 3935 (... (4,739,128) X X X
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depOSItONIES .............. .. ..o XXX X XX
0299999 Totals - Suspended DEPOSItONIES ................ ..o XXX X X X
0399999 Total Cash ON DEPOSIE ... XXX 3,935 ). .. (4,739,128) X X X|
0499999 Cash in ComMPaNY'S OffICe ... ..\t L XXX XXX... XXX |, 367 XXX
0599999 Total CaSH ... XXX 3,935 ). .. (4,738,761) X X X]
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1 January ... (8,807,024) (4. April ... | (2,374,025) (7. July ... | 12,098,795 | 10. October ..........|........... 9,991,104

2.February ..........| ... 12,626,005 |5.May ............... | (2,464,847) 8. August ............| ..o (2,751,152) [ 11. November .......|.......... (3,001,728)

3.March.............|........... 1,593,685 (6. June ..............|[......... (2,028,085) [ 9. September ........|............ (854,751) [ 12. December .......|.......... (4,738,761)
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LZ3

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
Description Code Acquired of Interest Date Carrying Value & Accrued During Year
Bonds - U.S. Governments - Issuer Obligations
U S TREASURY BILL 0.000% 01/07/2016 ... ...ooiiiiiii e O [ 121312015 0.000].... 01/07/2016 ... [............. 300,000 i [
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations ............................... 300,000 (..o
0599999 Subtotal - Bonds - U.S. GOVEIMMENES ... ... o 300,000 (...
7799999 Subtotals - Bonds - Issuer Obligations ... 300,000 (..o
8399999 SUDLOtAIS - BONAS ... .. 300,000 (..o
8699999 Total Cash EQUIVAIENES ... 300,000 (..o
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States, Etc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
217. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...,
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ...............oo.e.
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45. Utah (UT) ..o
46. Vermont (VT) ...
47. Virginia (VA) ...
48. Washington (WA) ...................
49. West Virginia (WV) .................
50. Wisconsin (WI) ...
51. Wyoming (WY) ...
52. American Samoa (AS) ..............
53. Guam (GU) ...
54. PuertoRico (PR) ....................
55. U.S. Virgin Islands (V1) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58. Aggregate Alien and Other (OT) ...
59. TOTAL ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

for Line 58 from overflow page .....
5899.  TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) ..
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