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Annual Statementfor the year 2016 of the NATIONWIDE INDEM NITY COM PANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2

Amount Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3+4)
Amount

Percentage

Bonds:

1.1 U.S. {reasury SECUMHIES.......c...vuerrrrreeirreriieiiseeiiesseseeesesesse s
1.2 U.S. government agency obligations (excluding mortgage-backed

securities):

1.21 Issued by U.S. government agencies........c.cuvreuernrenireeseneeneenerseneneen:
1.22 Issued by U.S. government sponsored agencies.............ocuwereneerneenes
Non-U.S. government (including Canada, excluding mortgage-

DACKEA SECUMHIES).....vucvrvececicieireiee et
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:

13

14

1.41 States, territories and possessions general obligations............c.cc.ccveeenee
1.42 Political subdivisions of states, territories and possessions and

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

1.511 Issued or guaranteed by GNMA...........cccovuunimnimnernernerncrinenienens

1.512 Issued or guaranteed by FNMA and FHLMC

1513 AlLONET ...ttt
1.52 CMOs and REMICs:

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

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

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

1.523 All OtNET ...
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDIIA SECUMHES).....evveceeereireiiceeie ettt
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMHIES..........cvverecriiiriiiissr e
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 AGHCUIRUTAL......ooiicreee st
4.3 Single family residential Properties. ...
4.4 Multifamily residential properties....
4.5 COMMENCIal 08NS.........ccuiviiiiiii s
46
Real estate investments:
5.1
52

1.5

3.3

34

35

Mezzanine real estate [0ans.............cccuiveiciciieieeseee e

Property occupied by COMPANY..........cciurureiineireireieeineie i
Property held for production of income (including §.......... 0 of

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

satisfaction of debt)
Contract loans
DEIIVALIVES.......oooiiivieiiii s

53

Receivables for SECUMHES..........ccevuereriirieceis e
Securities lending (Line 10, Asset Page reinvested collateral)...........c..coevrerrrerenns

. Cash, cash equivalents and short-term investments..........ccccccoevereveriniereriennn.
. Other invested assets.....
. TOtal INVESIEA @SSELS.......cvieieeicieie et

........ 551,257,300

............. 0.2
............. 0.0

............ 4,891,851
............ 1,165,659

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

........ 134,324,772

...183,279,813
........ 796,603,919

............. 0.3

........ 144,234,062

........ 756,683,929
.116,691,075

24,793,981

............ 5,734,050
.......... 57,676,998
....56,703,788

........ 551,257,300

............ 4,891,851
............ 1,165,659

........ 134,324,772

183,279,813
........ 796,603,919

........ 756,683,929
116,691,075

ceeernnn 24,793,981
.......... 14,699,846

............ 5,734,050
.......... 57,676,998
..56,703,789

............ 4,972,749

............ 551,257,300

................ 4,891,851

................ 1,165,659

............ 134,324,772

183,279,813
796,603,919

............ 144,685,223

............ 761,656,678
116,691,075

.............. 57,987,138

..56,703,789

..... 2,858,930,076

..... 2,858,930,077

......... 2,858,930,077
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Annual Statementfor the year 2016 of the NATIONWIDE INDEM NITY COM PANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

© © N o

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT.........c ittt s ettt s bbbt nn
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........cueureermrerirerierieeres e
2.2 Additional investment made after acquisition (Part 2, ColUMN 9)........cucueieiiiieeeee s 0
Current year change in encumbrances:
3.1 Totals, Part 1, COUMN 3.ttt bbb bbbt s st
3.2 Totals, Part 3, COIUMN ...ttt ettt bttt st e st ettt e bt ss bt s et et s enae s s e et s nanes 0
Total gain (I0ss) on diSPosals, Part 3, COIUMN 18...........c..cuiiiiiiiieie et
Deduct amounts received on disposals, Part 3, Column 15.........cccccccovcee.. I .. N N T
Total foreign exchange change in book/adjusted carrying value: N N E
6.1 Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13 0
Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, Column 12...
7.2 Totals, Part 3, COIUMN 10.........iiiiiiiir s 0
Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11...
8.2  Totals, Part 3, ColUMN O........covuirieieese et 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) 0
Deduct total nonadmitted amounts............ccccceeereuerencenrurnernennees
Statement value at end of current period (Line 9 MINUS LINE 10).........vuuiuririmiimiirieiieniessesie s 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DeCemMbEr 31 Of PIIOT YEAI.............vuiuiiriiriiiiniiriesi bbbt 45,861,943
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).
2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........ccovuiriririrnere e 0
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12, ...ttt bbbt bbb bbb et s it
3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt bbbt st et e 0
ACCTUAL OF GISCOUNT. ...ttt bbb bbb
Unrealized valuation increase (decrease):
5.1 TOtalS, PArt 1, COMUMN 9.ttt ettt ettt ettt ettt ettt et ettt et et et et et et et et et et et et et et enenenenenenenenenennan
5.2 Totals, Part 3, COIUMN 8.........c.iuiiiiriiiisirir bbb 0
Total gain (105s) 0N diSPOSAIS, Part 3, COIUMN 18..........c.iiiiiiiieiieiireieie ittt
Deduct amounts received on disposals, Part 3, COIUMN 15............ciiiiiieicsee ettt bbb bbb s st ns et 6,337,405
Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES............cuiuririiriiieircr b
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.......oii bbb
9.2 Totals, Part 3, COIUMN 13......cooiceiecicsee ettt sttt bbb ettt s bt n s st anaen 0
Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 1.ttt st sttt e st b bt
10.2 Totals, Part 3, COIUMN 10.......c.oiiiieieieteie ettt ettt bbb bbb sa bbbt 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccccevvurmiirmirmrirnreerierereeeneneeseeieees 39,524,538
TOtAl VAIUGHON @IIOWANCE. ........euuierrireireeeie ittt s bbb bbb s £ 1 E bR E £ E bR E bbb bbbt (30,712)
SUDEOAL (LINE 11 PIUS LINE 12)..... ettt sttt £ 8 4288584882 £ £ bbbt b e 39,493,826
Deduct total NONAAMItEA BMOUNTS.............cuuuriiiiiriiiii bbb bbb
Statement value at end of current period (LINE 13 MINUS LINE T4).......c. vt 39,493,826
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Annual Statementfor the year 2016 of the NATIONWIDE INDEM NITY COM PANY

© ® N o

> oW N

© N o o

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEI 31 OF PHIOT YBAI..........c.curieiiireiseeiiiei ittt 58,033,806

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cvvviiiiriiicreee e
2.2 Additional investment made after acquisition (Part 2, ColUMN 9)........ccuvieiiieiiee s 25,695 25,695

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........cuieiieieeeieeeicictete ettt sttt bt b
3.2 Totals, Part 3, COIUMN 12.......c.ouieiiiiecieice ettt sttt et 0

ACCIUAL OF QISCOUNL. ..ottt s bbbt b s s b3 b4 bbb s e A e 4 s bbbt bbb s b s bbbttt s bbbt nes

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13......cuieriiieeieieiieei et (1,213,471)

5.2 T0tals, Part 3, COIUMN ...ttt (1,213,471)
Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19..........c i

Deduct amounts received on disposals, Part 3, COIUMN 16..........c.ciiiiiieiieie sttt s bbbttt s et s et

Deduct amortization of premium aNd AEPIECIALION. ..ot s bbbttt 141,618

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...

9.2 Totals, Part 3, COIUMN 1.ttt ettt s sttt a et bt s bt 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COUMN 15, ...ttt sttt sttt a ettt s st st s s e st ss et st ns st es s snaesansntesansnens

10.2 Totals, Part 3, COUMN 11 ... ..ottt ettt sttt a bttt et s et ss et et n st es s st s ansetesansnan 0
Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5+68-7-819-10).......cceiuruiinririireieireireise sttt bbbt 56,704,412
Deduct total NONAAMILEEA GMOUNES..........cuuriuieceeieieeiei sttt s s st £ b8 s £ £ 8 e84 E ettt 623
Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eueiuiuiurireitireiseieseeseieissessssse st ses bbbt s bbbttt 56,703,789

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI...........cvuriiriiuiiiireiieies ettt 2,774,843,833
Cost of bonds and stocks acquUIred, Part 3, COIUMN 7............ ettt ettt £ s8R s bbb 327,539,181
ACCTUAL OF GISCOUNL.........eeeeeeeeee ettt et ettt et et et et et et et et es st e s et esassseseseseseseseseseseseseseeeseeeeseeeseeeeesesesesesesesesesesetesesesesesatatesesesstsssssesestsesssesessssseseanas 9,764,675
Unrealized valuation increase (decrease):
41 Part 1, COIUMN 12, 10,557,842
4.2 Part2, SEction 1, COIUMN 15. ... s
4.3 Part2, SEction 2, COlUMN 13........ouiiiiiisii bbb
44 Partd, COIUMN T oottt (620,722) 9,937,120
Total gain (10ss) on diSPOSaIS, Part 4, COIUMN 19.........cuiiiiirerieiieieissi et 5,284,374
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ccieiririnreininsie sttt ssssss s asssssssssesssnssessesens 416,731,327
Deduct amOrtiZation OF PIEIMIUM..........ccvevrieiericieisstsies et sttt £ s S et n b 11,316,440
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15......oiiieiecte ettt st bbb ettt a bbbt bbbt

8.2 Part2, SECHON 1, COIUMN 19.......iicriiceeecees ettt sttt a bttt a et e s st et s st et es s e et s e st enantesansnans

8.3 Part 2, SECHON 2, COIUMN 1B.........oeceececeeeeeee ettt ettt sttt es st e s e e tnssns et ensssseesnsnsanantesansnens

8.4 Part 4, COIUMN 15.. ...ttt 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN T4 ...
9.2 Part2, SECton 1, COIUMN 17 ...
9.3 Part2, SEction 2, COlUMN T4.........oiiii bbb s
9.4 Part4, COIUMN T3.....ii bbb 0
Book/adjusted carrying value at end of current period (LiNES 142+3+4+5-8-T+8-).........ccuuruuiumirieiiieieissie sttt 2,699,321,416
Deduct total NONAAMItEEA @MOUNTS..........c..cvieiiicieii bbb Rt

Statement value at end of current period (LiNE 10 MINUS LINE 11).......cuiviererireiririesssisssississssessssssessessssssssessessssssessessssssssssssessessssssesssssssssessassssssessessasssnssessensansns 2,699,321,416
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Annual Statementfor the year 2016 of the NATIONWIDE INDEM NITY COM PANY

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......c.ovevvevrcrries | covrvrcrirerircnenes 559,391,962 | ...cocovrvvrinns 573,855,193 | ..oovvvvverniirnns 516,939,795 | ...covvirririnns 478,077,596
Governments (Including all obligations 2. CANAGA. ...ttt | et | ettt | eeet ettt ees | eeb s
guaranteed by governments) 3. Other COUNIIES. .....cvuierieriies [ rereereerienienisenesenieneeneenes | seresesssssssssssssssesssensssssssnsssess | osssessssssssssssssssssssesssessssssnnes | oessseesesssnsssesssesssesssessessnees
4, TotalS. ..o | e 559,391,962 | ...covovrrrrinns 573,855,193 | .oovivrerines 516,939,795 | ..ovvvirvirnnes 478,077,596
U.S. States, Territories and Possessions
(Direct and guaranteed) LT o) =1 -V (RN 134,324,772 | ..o 142,133,430 | cooooveieiene 140,539,992 | ....coccoveueenns 130,095,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS.....conireirrinireiieininiiins | reriniisiineiininns 183,279,812 | oo 193,922,103 | ..o 189,177,964 | ...ocovvverennne 180,460,000
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........... 804,715,797 .842,002,928 .815,690,118 777,675,570
Industrial and Miscellaneous, SVO Identified 8. United States... .900,917,991 .945,804,787 .913,193,515 .902,650,645
Funds and Hybrid Securities (unaffiliated) 9. Canada............ 48,294,239 | ... 46,479,635 | ... 42,792,000

10. Other Countries... ..75409,117 | ... ..71,718,902 | ... ...70,020,516

11. Totals... ..1,069,508,143 | ... ..1,031,392,052 | ... ..1,015,463,161

Parent, Subsidiaries and Affiliates 12. Totals........... R [P O ettt ettt ettt

13. Total Bonds.... ..2,699,321,411 ..2,821,421,797 ..2,693,739,921

PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada............
16. Other Countries...

17. Totals...

Parent, Subsidiaries and Affiliates 18. Totals........ccovvvvernene.

19. Total Preferred Stocks..

COMMON STOCKS 20. United States...
Industrial and Miscellaneous (Unaffiliated) 21. Canada............
22. Other Countries...
23. Totals...

Parent, Subsidiaries and Affiliates 24, Totals.......c.ccceevuee..

25. Total Common Stocks...

26. Total Stocks.......

27. Total Bonds and Stocks...... | ...... 22,699,321,411 | 2,821,421,797 | ..o 2,693,739,921
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Annual Statement for the year 2016 of the NAT'ONW'DE |NDEM NlTY COM PANY

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

No Maturity

Date

Cu

7
Total
rrent Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed (a)

1.1

1.2
1.3
14
1.5
1.6

U.S. Governments

NAIC6...

......... 214,424,061

3.7

Totals .

134,324,772

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

A1 NAIC T | oerenienns 33,499,294 | ........... 52,636,643 | ........... 19,038,389 XXX 142,810,576 | ....coovvvveeennn5.3 | 202,688,433 142,810,576
2,512,397 ...20,908,337 ...9,928,523 XXX. ...33,349,257 . ..23,517,208 ..33,349,257
XXX | e 0 [ o000 | i 7,083,440 | o033 [
.......... XXXooovivereen | e 7,119,980
.......... XXX eeovvivvenn | w0
.......... XXX oo | vnnnniniisinnnnnd0
.......... XXXeovieerien | ... 183,279,813 .......233,289,081
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC 1... ..67,637,102 | .........139,564,494 | ......... 318,676,379 .246,029,684 .776,776,380 714,480,713 776,776,380
5.2 NAIC2.. .18,249,623 9,689,798 ...27,939,421 ..13,673,028 ..27,939,421
5.3 NAIC 3ot | et | e | et | e | e | oeeneen XKKuernennens | e 0 [ o000 | e 0.0 [
54 NAIC 4. oottt | et | e | s | e | e | e XKKuennnnens | e 0 [ o000 | e L0200 [ | e
5.5 INAIC 5.ttt ensnnnnes | rntessennsinssenessinssens | serensesennessseneenninnes | creseensenenesssseneenenns | oennsensenensssseneenes | nernennessseneenssessennens | neenrees XKKuerseinnens | wereenieinssneeenne 0 [ oo 0.0 | e L0000 | | e
5.8 NAIC B...ooe e nensisnies | onenerssisnsnsnsisnsnns | seeenenersssnennenninnes | eroneenenennsnsennennens | e | oo | onnnoes XAKuerenenniens | conrenseinnannesnnea 0 [cviiiiinee00 |
5.7 TOtAIS.....cveceieiiciiee et | e 67,637,102 | ......... 139,564,494 | ......... 336,926,002 | ......... 255,719,482 | ............ 4,868,721 | ... XXKXeoioioviiee | v 804,715,801 |...coooveen . 29.8 | s 728,153,741




Annual Statement for the year 2016 of the NAT'ONW'DE |NDEM NlTY COM PANY

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
41,076,142 167,630,122 91,994,718 553,553,238 | ..ocovvcvrieeennn20.5 | e 563,205,137 ) 384,608,953 168,944,285
............. 8,054,218 131,776,584 82,428,899 403,253,768 vern..388,051,018 . 375,225,324 | ...........28,028,444
................ 475,343 reerrenenn.980,443 reeeennnnn2,161,520 v 23,102,683 v 44,301,148 6 | 17,979,279 | .............5,123,404
................ 127,855 reerennnn 3,376,084 reerennn.8,145,000 reernr 35,696,378 e 33,404,004 2 | ..25,956,663 | .............9,739,715
....................................................................................... 1,995,229 . 1,995,229 | e
................................................................................................. XXX | v 1,773 veeeennnnn2,070,054 . v LTT3 |
8.7 TOtAlS.....coiviiiiiiiiiic s | e 49,739,472 303,763,233 | .......... 79,061,569 | ......... 184,730,137 | .......... XXX | e 1,017,609,069 | ....cccoovvviincnns 377 | 1,031,031,361 . 805,773,221 | ......... 211,835,848
Hybrid Securities

90IS
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Annual Statement for the year 2016 of the NAT'ONW'DE |NDEM NlTY COM PANY

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (d)......294,769,840 | ......... 698,771,314 | ......... 648,970,309 327,944,271 | ......... 196,401,195 | ..ovvvvvrevrvrenen0 [, 2,166,856,929 | ....ccvvvreeeen80.3 [ e XXX | v e XK |00 1,994,417,644 | L 172,439,285
10.2 NAIC 2... ......10,566,615 .159,403,616 159,954,730 ..52,188,586 82,428,899 464,542,446 ...28,028,444
10.3 NAIC 3... ..475,343 ...18,803,208 | ... 980,443 ...682,169 ..2,161,520 ...23,102,683 .5,123,404
104 NAIC4....oooiiiinerccninenenseenenseenensencsnenensnns | (@i 127,855 | 31,104,726 | ... 3,376,084
10.5 NAIC B .0
10.6 NAIC 6 .0
10.7 Totals.......ccevvueee. 813,281,566 .215,330,848
10.8 Line 10.7.a5@ % Of COL 7...c.oviviviriiiiiiiiniiiisicniniieisnees | ooeiarincinninenas 113 | 337 | i, 301 | i 1A il 107 0.0 | i 100.0 | XXX e XK | e XK i | 92,0 | 8.0
1. Total Bonds Prior Year
11 NAIC T | e 228,104,408 | Lo 866,411,337 | ......... 656,801,334 | ......... 316,084,303 | ......... 192,608,294 | .......c... XXXoivivies [ v XX e XK [ 2,260,009,674 | ......ccoovveeen 815 | 2,078,067,087 | ......... 181,942,587
11.2 NAIC 2... .185,447,863 119,358,903 ..48,370,020 ....65,161,550 425,241,254 380,389,408 ...44,851,846
11.3 NAIC 3... ...38,649,552 ...3,383,471 2,080,177 ..5,130,000 ..51,384,588 .46,293,343 .5,091,245
11.4 NAICA4... ...24,901,710 208,393,856 | ... | e ..33,404,004 . 11,764,844 ...21,639,160
115 NAIC B | e | ererensnsssnnesinnsees | e | s | e | XK | veerneen XK | v XX e [ (@0 0.0 | i | e
116 NAIC B seneninee | eeernsienes 2,055,160 |..ovocerenen 14,894 |t [ | o | oo XK oo XK [ervrneen XXX | (€)0000000.2,070,054 | il 01 [ 20,054 | ...cveee. 2,050,000
1.7 Totals......ccoovvveenee 239,312,310 787,937,564 .366,534,500 ..262,899,844 .....2,516,534,736 .255,574,838
11.8 Line 11.7a5@ % 0f COl 9...cvvviviriiiiiiiicicisiescens | e 8.6 284 | il 132 | 9.5 ....90.8
12. Total Publicly Traded Bonds
121 NAIC Tt | oeensins 287,648,523 | ......... 616,182,257 | .........596,075,107 | ......... 308,032,856 | ......... 186,478,901 | .oovvvvereereereeercircins [ e 1,994,417,644 | ..o 73.9 | .. 2,078,067,087 | ..coovovvnrrenne 75.0 | 1,994,417,644
122 NAIC 2.t | e 9,574,991 | ......... 151,165,317 | ......... 141,262,955 | ........... 52,081,840 | ........... 82,428,899 | ..o | e 436,514,002 | .....cooceveen16.2 | 380,389,408 | ......cccoeernn 137 | 436,514,002
12.3 NAIC 3 ..475,343 ...13,679,805 ...17,979,280 ..46,293,343 .17,979,280

Line 12.7 as a % of Col. 7......
Line 12.7 as a % of Line 10.7, Col. 7, Section 10

33,076,643

...1,995,229

.......... 7,773

...2,483,990,571

....100.0

13. Total Privately Placed Bonds
131 NAIC T | e 121,318 | i 82,589,058 | ........... 52,895,202 | .....c..... 19,911,415 | oo 9,922,294 | ..o | e 172,439,285 | .....ooovvvvven B4 | 181,942,587 | ovvveviereeeen8.6 [t XXX [ 172,439,285
13.2 NAIC 2. | coenennennnn 991,624 | i 8,238,299 | ........... 18,691,775 | v 106,745 | oo | v | e 28,028,443 | ..o 10 | 44,851,846 | ....ooovvvrreren 1.6 | b XXX | e 28,028,443
13.3 .5,123,404 5,091,245 .5,123,404
134 NAIC 4. ..o | reveeeneeeen 116,805 | 009,822,910 | 1o [ | e | ceneennennenesnnsenes | eoneeneenn 9,739,715 |04 | 21,639,160
13.5 NAIC 5.t | oot | e | e | s | e | s | o0 | e 0000 [ 0
138 NAIC B eenenensisnienes | ceneresisnsnnssesnenes | onernrssssssnsnesensnenns | eerenssnssnssensssnessenenes | aronesnsneniersneenensens | sonnnernneniensersssnanens | connernninnenennsnsnns | seesneensersnsnenenins0 | onveennininenen 000 | i 2,050,000
13,7 TOHAIS ... | e 8,229,745 | ......... 105,573,671 | ..........71,586,977 | ........... 20,018,160 | ............. 9,922,294 | ..o 0] 215,330,847 | ..cccoovviien8.0 | 255,574,838 | ..o 9.2 | XXX | e 215,330,847
13.8 Line 13.7.a5@ % Of COl 7. | e 3.8 A9.0 | 332 | 93 |.. .46 .0, ....100.0 XXX XXX ....100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10..........cccccvere | coreniniinrinnnins 0.3 | s 39 |27 i [ I 04 |, 0.0 | i 8.0 | DS ST P D0, TN RN 0.0, SOOTTRRN IRTOONe 0.0 COORORN [FPORR RPN 8.0
(@) Includes $.....174,555,524 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....1,520,516 curent year, $.....14,000,000 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(c) Includes$§.......... 0 current year, $.......... 0 prior year of bonds with 5* designations and $.....7,773 current year, $.....20,054 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

...... 0;

NAIC 2§.......... 0;

NAIC3§......... 0;

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

NAIC5S......... 0;

NAIC6§....

...... 0.



Annual Statement for the year 2016 of the NAT'ONW'DE |NDEM NlTY COM PANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 1" 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column| % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.1 Issuer Obligations............cevrerrercriiniininninns [STOTORTOTNRION DO 120,113,144 | ......... 210,062,961 |......... 122,940,291 | oo | 00000 99,537,756 | oo XXX | 00000 552,654,152 | o205 | 637,419,985 | .....ccecvveeeenn23.0 | 552,654,152 | ..oovvriiriirniiiniin

1.2 Residential Mortgage-Backed Securities. .648,404 | .. ...1,752,483 841,925
1.3 Commercial Mortgage-Backed Securities...........cocovrrrrrnniiiins | v [P R .
1.4 Other Loan-Backed and Structured Securities ...2,608,617 ...336,867

..3,242,811

...... .. ..3,495,000

.3,974,999

......... 121,311,063 | .........214,424,061 |.........124,119,083 .........045,338,973 .........555,896,963 | ............3,495,000

. All Other Governments
2.1 Issuer Obligations..............cc.c...
2.2 Residential Mortgage-Backed Securities.
2.3 Commercial Mortgage-Backed Securities...
2.4 Other Loan-Backed and Structured Securities

. U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities.
3.3 Commercial Mortgage-Backed Securities...
3.4 Other Loan-Backed and Structured Securities

3.5 Totals

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities

80IS

4.4 Other Loan-Backed and Structured Securities ] | . .
.......... 36,011,690 | ..........80,664,961 i 183,279,813 | o0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 ISSUET ODlGAtioNS. ........cocveivriirireieicieieieesiee e | eeeeean 60,486,635 |......... 108,606,404 |.........330,162,752 |.........255,493,862 | ............4,868,721 | ... XXX..coosooes | 000 759,618,374 | o281 | 650,007,677 | .covvvvevrircinn 234 | ... 759,618,374 | ..o
5.2 Residential Mortgage-Backed Securities.............cooovvviricnnicvviices | covverinnes 1,451,778 | ............ 3,510,816 02 8,482,611 | .cooveveerr 03 | .o 6,458,028

..18,722 ....89,725

. ...506,439 ....488,194
............ 5,679,967 | ..........27,357,549

5.3 Commercial Mortgage-Backed Securities... .
.......... 69,157,015 | ..o 2.5 | ... 38,151,205

5.4 Other Loan-Backed and Structured Securities
5.5 TOMAIS......ceoeeeciise ettt | s 67,637,102 |......... 139,564,494 | .........336,926,002 |.........255,719,482 | ...........4,868,721 | ... XXXeoooooowe | 10r.er.804,715,801 | o298 | 728,153,742 | oo 26.3 | 804,715,801
. Industrial and Miscellaneous (unaffiliated)

6.1 ISSUEr ODlGAtioNS.........covereriiriiciricicirceree e | e 28,780,030 |......... 301,133,956 | ......... 189,186,691 | .........59,153,971 | ........ B I 765,213,953 | .o 27.6 | 693,081,472

6.2 Residential Mortgage-Backed SECUMHIES. ...........cvveivvrirrreininieiciiis | e 7,096,812 | .......... 17,029,884 | ............ 7,262,926 | ........... 13 47,052,026 | ...coovovrvrerernn 17 | 35,092,111

6.3 Commercial Mortgage-Backed Securities... ..3,415,491 145,725,942 ..67,538,563 103,171,873 70,011,436 46,668,560

6.4 Other Loan-Backed and Structured Securities . 10,447,139 .36,424,877 ..39,775,052 ..16,204,025 . 115,593,512 v 1,588,201 .95,262,892
.......... 49,739,472 400,314,659 303,763,232 | ..........79,061,568 |.........184,730,137 ......1,031,031,364 .........805,773,220 211,835,848

. Hybrid Securities
7.1 lssuer Obligations............c.c......
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities...
7.4 Other Loan-Backed and Structured Securities

X Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations.....................
8.2 Residential Mortgage-Backed Securities.
8.3 Commercial Mortgage-Backed Securities...
8.4 Other Loan-Backed and Structured Securities
8.5 Totals.




Annual Statement for the year 2016 of the NAT'ONW'DE |NDEM NlTY COM PANY

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 4 5 6 7 8 9 10 1" 12
1 Year Over 1 Year Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column| % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

9.1

9.2

SVO Identified Funds

Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO.

60IS

10. Total Bonds Current Year
10.1 ISSUET ODGAtIONS. ......vverieiiireiriiieieieee e | eenenens 276,637,738 775,580,061 |.........690,762,982 |......... 360,744,501 |......... 289,119,951 2,392,845,233 2,322,958,583 69,886,650
10.2 Residential Mortgage-Backed SECURLIES. ..........ccceerrireveiiereeiieniies | eevereininns 9,196,994 | .......... 22,293,183 | ............9,599,716 | ............ 3,704,141 | oo 16,663 | ..o XXX oo | e 44,810,697 | oo LT |tk XX e e XK | e 44,792,950 | ....cccvrneven. 17,746
10.3 Commercial Mortgage-Backed SECUMHIES............vvvirivevriirriieeiins | cerireinnns 3434213 | ... 45,815,667 | ..........67,693,259 | ............... 225,051 | oo 0 | et XXX [ 117,168,190 70,499,630 | .......... 46,668,560
10.4 Other Loan-Backed and Structured Securities 16,676,621 .66,391,043 ..16,204,025 ...144,497,297 45,739,406 .98,757,892
10.5 SVO Identified Funds. XXX..ooooo XXX.vovrveen | v XK | i XXXovveven | ereeeeee XK | e | i
108 TOAIS. ... | s 305,945,566 |......... 910,079,954 | .........813,281,565 |......... 380,877,718
10.7 Line 10.6 as a % of Col. 7..

1. Total Bonds Prior Year
11,1 ISSUET ODlGAtIONS. ......c.vecviiirciicecee e | e 193,613,089 |......... 987,036,479 |.........639,214,992 |......... 337,639,850 |.........262,722,704 | ........ XXX.oeovorrer [ eerernece XK | e XXX s | e 2,323,389,094
11.2 Residential Mortgage-Backed Securities. 18,993,824 24,111,852 5,170,363 ..59,478,626 ...59,387,398
11.3 Commercial Mortgage-Backed Securities..............cococovrrnnniinn | v 1,695,250 | .......... 20,437,782 260,949 103,678,312 | ovevvveeeeenn 37 | 55,944,739
11.4 Other Loan-Backed and Structured Securities.............cococovvvrninns | o 25,010,149 83,839,245 | .........56,412,795 | ......... 23,463,337 188,725,526 | .....c.ccccceeeen8.8 | oo 77,813,506
11.5 SVO Identified Funds..... XXX XXX.... XXX XXX XXX
118 TOAIS. v | e 239,312,312 1,115,425,358 |.........787,937,565 |......... 366,534,499 262,899,844 772,109,578
11.7 Line 11.6888 % 0f COL 9. | e 86 | o802 | 284 | 132 | e, 9.5 | oot XXX [ e XX e XK e 100.0

12. Total Publicly Traded Bonds
12,1 ISSUET ODNGAtIoNS. .......c.vuviiiirciiiciicer e | e 275,561,544 | ......... 740,460,826 |.........670,808,189 |......... 356,930,366 |......... 279,197,657 ) .0 S 2,322,958,582 | .....ccceeven86.1 | 2,323,389,094 | ...coovvviienns 83.8 2,322,958,582 | ........... XXX
12.2 Residential Mortgage-Backed SECURLIES............cccvvrireiririesieninns | eerireinins 9,179,248 | .......... 22,293,183 L3704,141 | 16,663 | XXX | e 84,792,951 |l 1T | 59,387,398 | .covviviririeinne 20 | v 44,792,951 | ........... XXX
12.3 Commercial Mortgage-Backed SECUMHIES............vvririverriivniiieiis | e 3,021,831 | .o 11,876,502 225,051 | oo | cereeeee e XX i | 000 70,499,631 | 2.8 | 55,944,739 | ...coiiieins 20 | 70,499,631 | ........... XXX
12.4 Other Loan-Backed and Structured Securities............cccccevvevevevvevveeees | cvvvennn 9,953,198 | .......... 29,875,772 | oo 5,910,437 | oo e | e n XXX v | 00000n85,739,407 | 1T |, 77,813,506 | .ccovvvevrvene 28 | o 45,739,407 | ........... XXX..........
12.5 SVO Identified FUNGS.........cooririviiiiiriienesceeessssneenns | enienas XXX.ivvverien | v XXX.ovvriren | evveeiee XK | i XXX.ovovvrin | vrrireee KX s | v |0 | 0.0 | i XXX.ovvenn | v XXXoivovovee |0 [ XXX.ovovienn
12,8 TOAIS. vt | ereeens 297,715,821 |......... 804,506,283 |.........741,694,589 |......... 360,859,558 |.........279,214,320 | ....ccceovvvnnenn0 | ......2,483,990,571 | oo 92,0 | 2,516,534,737 | oo 90.8 2,483,990,571 | ........... XXX
12.7 Line 12.6 @58 % Of COL. 7...covvivevricieeicerieeeeeenieesnesssenennns | evnrnnnnnennnnns 12,00 | i 324 | 0299 | 145 | e 112 | 0.0 [ 0100.0 | e XXX | ) 0.0, SO IR XXXeovovven {evireninnnnenn 1000 | e XXX
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10.........cccccevvvveevevvees | eveveereeveenn 110 | 298 | 275 | 134 | 103 | 0.0 | 92,0 | XXX D9, O I XXXoovivveee | veeiiiienenn92.0 [, XXX

13. Total Privately Placed Bonds
13.1 IsSUEr ODlGatioNS.........c.ccvvrireiriireirieenesceissesesnssenseennns | eeenenenn 1,076,193 | 110000 35,119,234 | .........19,954,793 | ...........3,814,135 | ...........9,922,294 | ... XXX.covioos | 009,886,649 | .oviviiiiieinn2.6 | e 96,838,020 | ..oovveverririinnae 35 | .9, CORITN I 69,886,649
13.2 Residential Mortgage-Backed SECUMHIES. ..........ocovvvrvrirrnviriiciiiniens [t AT TAB | e | s | cereriseninesenenennnnnnnes | venennnnnnnnnnnnnnnnnenenes | onenene XK Ko | coeeererenenen 11,7468 | 0.0 | 91,227 | o, 0.0 | e 9,9,9, GO IR 17,746
13.3 Commercial Mortgage-Backed SeCuUrties..............cocovvrrnrnnninn | o 412,382 | .......... 33,939,165 | .......... 12,317,013 | oo | e | n XXX s | 00000000.46,668,560 | ol 1T | 47,733,573 | oo 17 | XXX oo | e 46,668,560
13.4 Other Loan-Backed and Structured Securities...............cocoovrirvriirens | vriiirind 6,723,423 | .......... 36,515,272 | .........39,315,171 | .......... 16,204,025 | .ooovvveecceeeens | oo X | 000000 98,757,891 | 3T 110,912,021 | .o 40 | XXXoivooiee | s 98,757,891
13.5 SVO Identified FUNGS.........ccorieieirieirrieeeeee e | eeeeenas XXXoovvvrs | e XXX.vovrveen | v XK | i XXXovoveen | v XXXovvves | cvreenieeenieieinins | e |00 | XXXovovees | v XXX | v D T 0
138 TOAIS. ... | e 8,229,744 |......... 105,573,671 | ..........71,586,977 | .......... 20,018,160 | ............ 9,922,294 | ....ccooovvvvivinnenn0 [ 10...215,330,846 | oo 8.0 |, 255,574,841 | cooveerienne 9.2 | XXX 215,330,846
13.7 Line 13.6 @58 % Of COl. 7. | oo 38 | s 0 [ 332 | 9.3 | e 46 | o000 [ 10000 | e XXX | XXXovveen | e XXXeovvveen | e XXXovveien e 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10............cccccovcerrvveees | covrrerererirennnnns 0.3 | oo 39 | i 27 | i 0.7 | oo, 04 |00 | i 8.0 | XXX | XXXovveen | v XXXovoveen | v D, O 8.0
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Annual Statement for the year 2016 of the NAT'ONW'DE |NDEM NlTY COM PANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI..........cuvvuiveiririiiiiicieiiciei et | creee et 3,272,560 | .oviveiieicecie ettt s | eeree ettt re st et e b e e re s e srete | eebestentee et e st e e et e ere st et et ereaaean 3,272,560 | coveeeeeeeieee e
2. Cost of short-term iNVEStMENtS ACAUINEM............ccviiiiririiiiiicei e e ees | erereseseseses et e ettt se s 566,361,040 [ ..oviieeiiieeieiieeee et ses | eere ettt a s te st srererees | nrestenserese et e e e et e aaes 566,361,040 | ..oveovereeeiiiiieieece e
3. ACCIUAI OF GISCOUNT. .......vieiiiiiiit bbbt bens | cheb bttt 0 | | bbb es | bbbttt | e bbb
4. Unrealized valuation iNCrEASE (ECTEASE). ... .. vvvreereiririeeeeeieteeet ettt es ettt e e e snses | ftteeee e es s eseses s e s s s e s bbb e b e eeeeeees O TS T TSR TTPPRSPO
5. Total gain (10SS) ON AISPOSAS.............cvuiiuiiiiiiiiiieietcie st | oot se s 0 | ettt | et bttt nies | eheh st eh ettt bbbttt nies | £reheb bbbttt
6. Deduct consideration received 0N AISPOSAS.........c.cviviviriiriiriiiieiiieeiet ettt | ebese et bttt 510,542,256 [ ...cveeviieieiieeiiieste et | eereete et re st b e restesnenerees | oresbeserese s et e e ere s et e it e aaen 510,542,256 | oeoveeeeeeeeeeeee e
7. Deduct amOortization Of PrEMIUM.........c.iuiiiiiiiiii ettt | ottt 0 | ettt | bbbttt te | ettt eies | ebeb e bbbttt

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ...........vovoiiriiriiiiiieierceeeeeereeereees | erererereieiei et et et e et ee e e eeenennes (0 D O (ST oS P PSPPSR
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccovvruriiriinieriiinins | oo 59,001,344 | ..o 0 ] oo 0 | e 59,001,344 | ..o 0
11. Deduct total nonadmitted @MOUNES............cciiiiiiiiiii s | et 0 i | e nies | e bbb snes | Lo eb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).........cooviiiiriiiiiiiiiiiiiiiiicceceeeeeeees | e 59,001,344 | oooveeeeeee e 0 | e [0 I ST 59,001,344 | oocviieeeeeee e 0




Annual Statementfor the year 2016 of the NATIONWIDE INDEMNITY COM PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Si11, SI12, SI13, SI14, SI15, E01, E02, E03
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Annual Statement for the year 2016 of the NAT'ONW'DE |NDEM NlTY COM PANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) (Amortization) Accreion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1000541......ccrrrveevmmmrrmnerressseesssssnnee | cevvvseeees COLUMBUS (01 SUPSPIIIN N 04/30/2001. 7.560 2,182,121 | oo | o | s | o 7,582,677 | 04/03/2001
00-1000701... VILLANOVA, PA oo [ s 12/17/2001. 7.350 2,021,870 6,360,714 | 11/05/2001
00-1000714... CLOSTER NJ 11/08/2001. 7.740 1,017,671 3,391,045 | 09/14/2001
00-1000774.....cevvrreeemmmmrseseneesseeessssssnses | cevereeeees FLINT L[S SR 12/20/2001. 6.900 1,895,718 [ ceeeerererevmmmsssssseessssesnsnns | cevessssssssssssssssessssssssssssssssens | onsssssssesssssssssssssssssesssesssnes | ssseeessssees 7,957,895 | 11/21/2001
00-1000789 COOPER CITY. FL.... ... | 11/30/2001. 7.000 356,551 2,660,000 | 10/26/2001
00-1000875......ccrrrrveevvnmmsmmnnsereesssseesssssnnns SCOTTSDALE .| 09/18/2002. 8.080 1,592,630 4,333,559 | 06/17/2002
00-1000932.......crrvvvevvumrerrnnssssiississsnnns | cevvvveeees HARRISON TOWNSHIP. MI 05/29/2002. 7.100 3,356,683 | .oovvvvveueieerrnnssiisiiiinnns | s | o | s 6,902,857 | 04/05/2002
00-1000949........rrvvmmerrrrireererisrsseiisines STOW. OH......... 05/30/2002. 7.620 955,251 2,736,255 | 05/06/2002
00-1001203 NILES I 12/30/2002. 5.890 2,213,806 4,003,636 | 12/19/2002
00-1001237..covverrrvveriemmrrmeneeeseessseessssnnnns DALLAS 11/20/2002. 6.940 1,366,665 4,511,719 | 11/18/2002
00-1100774... SOLANA BEACH .| 03/24/2005. 5.230 1,328,274 7,716,160 | 03/16/2005
00-110241 SEATTLE 09/10/2015. 3.350 20,000,000 34,980,000 | 08/27/2015
28-0001469... . WASHINGTON TOWNSHIP .| 07/07/1999. 7420 1,437,298 7,350,000 | 07/06/1999
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other 39,524,538 0 0 0 100,486,518 XXX
0899999. Total - Mortgages in Good Standing 39,524,538 0 0 0 100,486,518 XXX
3399999. Totals. 39,524,538 0 0 0 100,486,518 XXX

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

2. Restructured mortgages $ 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days notin process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
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SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

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

Mortgages Closed by Repayment
00-1000588..........crvevermrrrrerne CINCINNATI OH.... | covvveees 06/01/2001. | 05/17/2016. 102,150 | covvvvereeeiereerreiiieeeees | cevevninenns (0 [ IO 102,150 102,150 | oovvveeeerreerieereeirees 0
00-1001164........ecrverrrerrrierns CHESTERFIELD........cooovvviinnerneinscrreeirerreinns VA....| o 11/20/2002. | 09/01/2016. 3,264,056 | ...ocvvvercrrrirerriinnes | e (U p— 3,264,056 3,264,056 | ...oocrveeercrriiireerii 0
0199999. Total - Mortgages Closed by Repayment 3,366,206 0 0 0 0 0 3,366,206 3,366,206 0 0 0
Mortgages With Partial Repayments
00-1000541... ... | COLUMBUS OH.... 04/30/2001. 2,583,210 0 401,089 401,089 | oo 0
00-1000701... ... | VILLANOVA PA.... 12/17/2001. 2,338,388 0 316,518 316,518 | covoooeereererreiins 0
00-1000714.......evrerrrrerrrirnns CLOSTER |V 11/08/2007. | vvoovvveerrvrees | cvverrririns 1,178,193 | covorevernserreensserisnins | e (V1 160,523 160,523 | oooerrrrieiiriennnninnnes 0
00-1000774, FLINT. Mi.... 12/20/2001. 2,172,806 477,088 AT7,088 | coooovveerrrrveeiiinisnenns 0
00-1000789, COOPER CITY. .| FL..... 11/30/2001. 459,750 103,198 103,198 0
00-1000875... ... | SCOTTSDALE AZ.. 09/18/2002. | ...ooovovvrreene | i 1,798,142 205,512 205,512 | oo 0
00-1000932.......oorvvevrrmrrrrenne HARRISON TOWNSHIP.........ccccorrervrvirrriirranes MI..... 05/29/2002. 3,539,167 182,484 182,484 | e 0
00-1000949, STOW. 05/30/2002. | .... 1,089,989 134,739 134,739 0
00-1001203, NILES 12/30/2002. 2,294,126 80,320 80,320 | oo 0
00-1001237. DALLAS 11/20/2002. | .ooooreerrrrnees | e 1,592,129 | coooorveecrreireriinins | e (V[ IO 225,464 225464 | ..o 0
00-1100774... . | SOLANA BEACH 03/24/2005. | .... 1,542,561 0 214,286 214,286 | ..o 0
28-0001469... ... | WASHINGTON TOWNSHIP.. .| OH... 07/07/1999. | .... 1,907,275 0 469,977 469,977 | oo 0
0299999. Total - Mortgages With Partial Repayments. 22,495,737 0 0 0 0 0 2,971,199 2,971,199 0 0 0
0599999. Total Mortgage: 25,861,943 0 0 0 0 0 6,337,405 6,337,405 0 0 0




03

Annual Statement for the year 2016 of the NAT'ONW'DE |NDEM NlTY COM PANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interestand Change in Investment Additional of

CUSIP Identification Name or Description Code City State Name of Viendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | /Accreion | Recognized Other B/AC.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

| US Govemment Buiding Open-End Feeder 1, LP...... | ...... | San Anoo............ [7X..... [ usaA Equity Advisors [ [07/17/2008] ......... 30,316,442 35,507,953 | ......35,507,953 | ..(1606,800) | oo | s | e | s | 4395915 | | 5960
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffliated 30,316,442 35,507,953 35,507,953 | ....(1,606,800) 0 0 (] [ 0] e 4395915 | ...coooovvvirnt 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

[ Nationwide Realty IVeSIOrS, LLG............ooowmecs | oo | COUMBDUS. .o [ OH..... | Nationwide Mutual Insurance Co..........oow [ [0710212002] ... [ 4,665,156 | ....... 21195836 | ... 21,195,836 | 393,329 || | s | e | e | e | 3100
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AIIAtEA................cvvoereerreeirereeeeciiscsrei e seeciserineee aveeesseeesseesssessssssssssssssssssssnsessnns | serseeeess 4,665,156 | ......... 21,195,836 ....21,195,836 393,329 0 0 (] [— 0 0 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

[ Riverview Muli Series Fund LLG - Class N.............. [..... [Red Bank......oonne [NJ..... | Riverview Altemative Ivestment Advisors LLC.......... [ [ 1273012008 .....13 623 623 P e e e e 38.250
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unafiliated...... 623 623 623 0 0 0 0 0 0 XXX
4499999. Subtotal - Unafiliated 30,317,065 35,508,576 35,508,576 | ....(1,606,800) 0 0 0 4,395,915 XXX
4599999, SUDIOMAL = AFIBLEA. ..........co ettt ssseess | Sieeessees s eeee s Ao E SRS E SRRkt sss st ansnennnts | eeeeiineed 4,665,156 | ......... 21,195,836 | .......21,195,836 393,329 0 0 0 | 0 0 XXX
4899999, TOAIS.......ooovvverieeesisseissee it essissessssssssseesssses st st s s st sS85 588585 RS e ks SSkSeeARSee AR RS SeARS SRR SRRt snsenns | sinesins 34,982,221 | ........ 56,704,412 ...56,704,412 | ....(1,213,471) 0 0 0 | e (V1 I 4395915 [ .coovvvin 0 XXX
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition | Amount of Encumbrances | ~ Ownership
N 1 Federal Low Income Housing Tax Credit - Unaffiliated

NHT IXNW Tax Credit Fund LLC (aka Commons at Grant) Columbus. (0] Apollo Housing 10/18/2002. | ...ooovvervrrennne £5151C 1 OOPROPRIORTTRRROPIOR ISV 33.330
Ohio Equity Fund for Housing LP XIll Columbus. OH.......... Ohio Equity Fund, Inc......... 04/08/2003. | .....ovvvvvrec 25,139 e 1.510

3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffliated 25,695 0 XXX

4499999. Subtotal - Unafiliated 25,695 0 XXX

4699999. Totals. 25,695 0 XXX
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SCHEDULE BA - PART 3

sferred or Repaid During the Current Year

Showing Other Long-Term Invested Assets DISPOSED, Tran
5 6 7 8

1 2 Location 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 Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain |  Total Gain
Name of Purchaser or Nature | Originally Dispoal | Encumbrances, Increase | (Amortization) | Impairment | Interestand B/A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) BJ/ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
| Kayne Anderson Real Estate Partners |, LP. [ Los Angeles [ oA, [ Distribution. ... [ 1200572008 | 01/07/2016. 0 [ | 0 1,108
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffliated 0 (U [ 0 0 0 0 0 0 0 0 0 0 1,108
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Venture Capital Fund inc | Miwaukee [ wi...] Distribution..........oooore [ 12/31/1998. | 0212312016 0 [ | 0 259
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unafliated 0 (L] [— 0 0 0 0 0 0 0 0 0 0 259
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
NHT IXNW Tax Credit Fund LLC (aka Commons at Grant)... | Columbus.................... OH. | Fully Amortized.... .. | 10/18/2002. | 12/31/2016. (556) (556) 0
Ohio Equity Fund for Housing LP Xl Columbus. OH. | Fully Amortized.... . | 04/08/2003. | 12/31/2016. | ....cvveees 115,923 | i | o (141,062) | ooovvvvvvrviviiininns | ovvnivnnnnnsissennnnns | o (141,062) 0 .
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNaffliated............c....cervviiiiiiiiiiis i eesssssssesssssssessssssesesssssssesssssssessees | evsonseenes LRV — 0. ((EAEIE) ) — (V] R (141,618) 0 0 0 0 0 0 0
4499999. Subtotal - Unafiliated LA15928 |0 | (141,618) | .. (141,618) 0 0 0 0 0 0 1,367
4699999. Totals 15,923 (141,618) (141,618) 0 0 0 0 0 0 1,367
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SCHEDULE D - PART 1

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

oL3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0
r Current Year's
e Unrealized Other-Than- | Total Foreign Stated
i NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ AmountDue | AmountRec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJ/A.CV. Rate of | Rateof | Paid & Accrued | During Year | Acquired Date
U.S. Government - Issuer Obligations
34459R  AB 1 | MOIOCCO AID GH SF BU......oovvveeeereveerireeseeeneesisensesssssssesssssssssessssssssssssssssssssens | connees . .120.222 814,180 677,233 736,061 (5,675) w1550 | ... 5585 | Weveewwes | v PRRSY 4 — 51,131 |04/28/2003. | 07/15/2026.
455780 AG 1 | Indonesia (RepUDIC 0f) AID ST NL.........urrrveeeeemsrsenereeesismmsssssssssssssssssssssseeenees | svveees ol 112,671 507,019 450,000 463,642 (2,458) ...8.900 | ... 7467 | D..... rrrrrieeern 3,338 | s 40,050 |10/18/2001. | 06/01/2021.
491798 AA 2 | Kenya (Republic 0f) AID ST NL.......uuuurrrrrereesmmisssessereeeesssssseeesessssssssssssssssssses | seveens ol ..108.398 210,420 194,118 197,148 (1,362) ...10.000 | ..... 8.355 | AO...... JE 1< : I 19,412 | 10/18/2001. | 10/15/2018.
912810 EP 9 | U S Treasury Bd (115 J900 [P UOOURRY IO Ll — 66,545,700 | ..128.773 64,386,700 50,000,000 | ...covvrr 58,468,808 | ovvvvvveerrrenrerrrrees [ e (1,199,518) w1125 | 3980 [FA... | ... 1,345,618 | ..... 3,562,500 | 05/07/2009. | 02/15/2023.
912810  FR 4 | U STreasury 01/15/2025 TIPS........c.cccmimmmmmmrrereenssssssssssssssssssssssssssssssssmnans. | seveens ol 56,388,529 | ..147.246 73,622,969 ..50,000,000 ..64,035,756 .1,031,607 8,285 2.375 | ... 2393 [ e | e 703,490 | ..... 1,503,500 |06/17/2009. | 01/15/2025.
912810  QV 3 | U STreasury 02/15/2042 TIPS..........cccccommmmmmrmmmmivienernnsssecssssissssissssssssssssssssnsns. | svveees ol voeeenn96,169,009 | ..101.278 | ............86,086,662 | ..........85,000,000 .99,537,756 | ........1,592,197 | ......... (311,630) ...0.750 | ... 0.356 | FA...... | oo 257,598 | ........ 673,643 | 11/01/2012. | 02/15/2042.
912828 GD 6 | U S Treasury 01/15/2017 TIPS LSe] o [ v | e | s 100,416,642 | ..119.881 | ......... 119,880,785 | ........ 100,000,000 | ......... 119,860,059 | ......... 1,954,305 | .......... 153,802 2375 | 2529 || e 1,315,117 | ..... 2,810,646 |06/01/2007. | 01/15/2017.
912828 LA 6 | U STreasury 07/15/2019 TIPS.......ccocuvvvvrrermrrennsiesnessessssssssssssesessssessesssssssses | sevsees o ..113,790,855 | ..120.546 ..132,600,710 ....110,000,000 .1,987,839 (289,689) L1875 | 1600 |W.eeerr| oo 1,078,667 | ..... 2,305,328 | 09/15/2009. | 07/15/2019.
912828 MF 4 | U S Treasury 01/15/2020 TIPS | AR w1 75,389,011 | .117.565 | ..........88,173,598 | .. 75,000,000 .83,973452 | .........1,347,556 (38,843) L1375 1.321 532,531 | ... 1,138,124 |01/19/2010. | 01/15/2020.
0199999. U.S. Government - ISSUET ODIIGAIONS.................cov.vcvverrrvreeereerssieiessessseeesssssassssssssessssssssssssssssssessssssssssssssssssssssssssssssssssssssnens | cssssees 510,213,307 XXX | s 566,283,043 | ......... 471,321,351 | ......... 552,654,151 | ........ 7,913,504 | ... (RTROE) ) — (O 0 XXX XXX XX ] ... 5,264,034 | ..12,104,334 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760 EJ 1| Vendee Mtg Tr RMBS REMIC Ser 1994-2 3ZB..........ccoooveervvvveemmmmmnsseeesseeessnnnnns | woveens I [ L/ L — 780,299 | ..109.452 873,217 797,807 789,300 559 ....8.500 | ... 6.913 | MON.. [ .cooovec 4321 | s 51,857 |12/12/2001. | 06/15/2024.
911760 HH 2 | Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z...........ccoooumsevrvveveeenmsssssseenennessmnns | wvvenns e L [} 2,451,190 | ..112.388 2,768,604 2,463,438 2,453,512 201 ..8.750 | ... 6.895 | MON.. | .......... 13,857 | ....... 166,282 | 01/24/2002. | 06/15/2026.
0299999. U.S. Government- Residential Mortgage-Backed Securitie: 3,231,489 XXX 3,641,821 3,261,245 3,242,812 0 760 0 0 XXX XXX XXX | e 18,178 | ........ 218,139 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
62938L AA 8 I NRRC-B Faciliies Corp CTL GSA Backed | ....... | . | ........... 4 | ........... [} 3,495,000 | ..112.456 3,930,330 3,495,000 3,495,000 ...5.850 | ... 6.851 | AO...... | coovrec 50,542 | ... 239,408 |03/13/2001. | 04/15/2022.
0499999. U.S. Government - Other Loan-Backed and Structured Securities. 3,495,000 XXX 3,930,330 3,495,000 3,495,000 0 0 0 0 XXX XXX XXX | 50,542 | ... 239,408 XXX XXX
0599999,  Total - U.S. GOVEMMENL........ovvvrrrrierieniesissessesssseseesssssssessssseessssesssesssssssssssssesssssssssssssssssssssssssssssssssesssnsssssssssessssossessees | aveseeees 516,939,796 XXX | s 573,855,194 | ......... 478,077,596 | ........ 559,391,963 | ......... 7,913,504 | ...... (1,686,328) | ...ooovrrrernnnc (O 0 XXX XXX XXX | ... 5,332,754 | ...12,561,881 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13062T H7 2 | California St GO Ref. .124.619 9,520,892 7,640,000 8,460,418 (36,339) 5.250 | ... 4297 |FA.. | 167,125 | ........ 401,100 | 05/21/2007. | 08/01/2032.
13063A  2U 7 | California St GO Public Improvements. .106.644 | ............10,664,400 | ............10,000,000 10,072,223 | .... . ....(42,777) 5500 | ... 5.020 |FA.... ..229,167 50,000 |06/25/2008. | 08/01/2027.
25476F HM 3 | District Columbia GO Ser E ..105.107 3,153,210 3,000,000 3,013,321 (8,913) ....5.000 | ..... 4672 | ID....... | v 12,500 | ... 150,000 |08/13/2008. | 06/01/2025.
341426  ZZ 0 | Florida StBrd of Ed GO Ser A L104.570 | oo 7,623,153 | ..ovvovvrnnene 7,290,000 | .............7,348,157 (27,163) ...5.000 | ... 4578 | doocrrs| 100 182,250 | ... 364,500 | 06/11/2008. | 01/01/2027.
341535 7E 6 | Florida StBd Ed GO Ser 2006C .102.572 9,359,695 9,125,000 9,209,292 (56,634) .5.000 | ... 4.320 56,250 | 11/27/2007. | 06/01/2026.
452151 3D 3 | linois St GO FSA Cr. ..101.307 5,571,885 5,500,000 5,520,750 (26,802) ...5.000 | ... 4480 | AO.....| 88,750 | ... 275,000 | 06/13/2008. | 04/01/2024.
57582N  H6 5 | Massachusetts St GO Ref Ser C ..116.478 9,318,240 8,000,000 8,499,393 ...5.500 | ... 4.085 | JD...co.. | crrrrrrn 36,667 | oo 440,000 | 07/25/2005. | 12/01/2021.
57582N XX 8 | Massachusetis St GO Ref Ser B ..114.555 9,630,000 9,980,565 5250 | ..... 4.365 ..210,656 05,575 | 07/30/2008. | 08/01/2021.
57582P AE 0 | Massachusets St GO Ref Ser B. .120.986 | ............12,098,600 | ............ 10,000,000 | ...........10,481,471 5.250 | ... 4.500 175,000 | ........ 525,000 |06/21/2007. | 09/01/2024.
605580 DG 1 | Mississippi St GO Ref Ser A . . ..112.804 2,256,080 2,000,000 2,078,610 25.250 | ... 4.130 |MN..... | 017,500 | ... 105,000 |01/12/2006. | 11/01/2020.
605580 DH 9 | MissisSippi St GO REFSEr A........cccuurrrrreeeerisnnnersveessiisseessssssssessssssssneesses | svveees o GFE 12,247,840 | ..115.065 2,301,300 2,000,000 2,093,617 5250 | ... 4170 [MN..... | w0 17,500 | ..o 105,000 |01/12/2006. | 11/01/2021.
605580 DJ 5 | MissisSippi St GO REFSEr A........ccouumerrrrrreiimminsessssessinssnssesessssssissssssseessss | svveens ol GFE 1,125,500 | .117.235 | oo 1,172,350 | oo 1,000,000 | ............1,053,801 .5.250 | ... 4200 | MN..... | w8750 | oo 52,500 |01/12/20086. | 11/01/2022.
605580 EE 5 | Mississippi St GO Ref Ser A FSA Cr. i [ I [ .. 1FE .117.235 2,344,700 2,000,000 2,110,776 5.250 | ... 4170 |MN..... | 17,500 | ... 105,000 |01/12/2006. | 11/01/2022.
646039 KW 6 | New Jersey St GO REfSEI M.........rerrreummmmnssrsesssssssssssssesessssssssssssssssenns | svveees ol .. 1FE ..108.766 8,766,540 8,060,000 8,348,999 ...5.500 | ..... 4.000 | oo | 204,411 | e 443,300 |07/20/2005. | 07/15/2019.
658256  YC 0 | North Carolina StGO SEr A.........cccererereummmmmsssssssssssssssssssssesssssssssssssssensss | svesees ol GAFE ..100.655 | ............ 13,940,718 | coovvvveens 13,850,000 | ...........13,867,242 ...5.000 | ..... 4220 |MS..... | ......230,833 | ....... 692,500 | 06/13/2007. | 03/01/2017.
70914P AT 9 | Pennsylvania St GO FIrSESEr A.........cooieeeeeeerereeenmmnnneessssesssssssseessssssssssssssssseess | o . 2| IFE | o 12,011,088 | ..103.249 | .......... 12,224,682 | .......... 11,840,000 | ...........11,858,247 ...5.000 | ... 4808 |MN..... | ..........98,667 | ........ 592,000 |03/06/2008. | 11/01/2025.
70914P  B6 8 | Pennsylvania St GO FirStSEr...........ouereeeeummmmmmnenssssseessssssssssssssssssssssssssess | o I [ .. 1FE 5,913,686 | ..117.171 5,606,632 4,785,000 5,860,288 ...5.000 | ..... 2391 [MS..... [ ... 70,446 | .......... 58,483 |06/02/2016. | 09/15/2026.
93974C AW 0 | Washington St GO Ser B Motor VEhICIE FUE............ccouvercvveerriiinnsnenrrreeeennsissssseeens | oo . 2|.. FE| ...........14,887,038 | ..105.591 | ............ 15,178,706 | ........... 14,375,000 | ...........14,467,602 ....5.000 | ... 4551 | e | 1000 359,375 | ..., 718,750 |07/10/2008. | 07/01/2029.
1199999. U.S. States, Territories & Possessions - ISSUEr OBGAtIONS....................crrveeurrrevieeeirir e sssesssssessssssssseesesess | ceseeenns 140,539,992 XXX | s 142,133,430 | ......... 130,095,000 | ......... 134,324,772 | o0 | i (B11434) | v (] 0 XXX XXX | XXX | ...2,145,118 | ... 6,539,958 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUArantEed)............cceuerrvereeerresrnseressinneseesssssessessssesessnssenessns | seveesees 140,539,992 XXX | s 142,133,430 | .......... 130,095,000 | ........ 134,324,772 | o0 | i (811,434) | o (O 0 XXX XXX | XXX ] ...2,145118 | ... 6,539,958 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guara 1) - Issuer Obligati
084203 UL 0 | Berkeley Cnty SC Sch Dist GO REf.............cccummmmmmmrnnreeeeesissssssnnneesssisssssssssenenses | svveens . 2| AFE | s 11,193,497 | ..104.006 | ............ 10,759,421 | oovvveenn. 10,345,000 | ...........10,440,609 (88,420) ....5.000 | ..... 4.081 | Moo | e 238,510 | ....... 517,250 | 10/11/2006. | 01/15/2021.
167485 5L 1 | Chicago IL GO SEr A......ovvvvveeermirecersriemsimsseesssssesssssssssssessessssssssssssssssssssesnes | oo . 2| 2FE | 9,808,498 | ..100.247 9,297,909 9,275,000 9,342,283 RN (731515 5.250 | ... 4500 | W | e 243,469 | ... 486,938 | 06/19/2008. | 01/01/2023.
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167485  R7 8 | Chicago IL GO Proj & REfSEN C......ocoureereerrrveannsssseesssseessssssseessssssssssssssssees | oo . 2] ... 2FE | oo 9,883,100 | ..102.239 | ..cccooe 10,223,900 | ..coovvveenr 10,000,000 9,928,523 6,122 ...5.000 | ... 5100 | o | 2rrn.250,000 | ... 500,000 |03/04/2008. | 01/01/2026.
167486 DL 0 | Chicago IL GO SEI C....oooovrrrrcerrrrrrreessssssseessessssssssssessssssssssssssessssssssssssssssssess | oo . 2. 2FE | s 11,695,685 | ...96.716 | ............ 11,146,519 | oo 11,525,000 | .ooorrrrr 11,566,054 | ..ooovvvrrivriinrrrnnnne ...5.000 | ..... 4811 | dois| 288,125 | ..o 576,250 |01/15/2009. | 01/01/2028.
167501 2L 8 | Chicago Il Brd Ed Sch Ref GO SEr A.........veeerreeemmmmmsensssessssssssssssssesessssinsnns. | oo I [ .. 4FE 7,747,950 | 101714 | el 7,119,980 | .oovovvvvenene 7,000,000 | ..ooeoverrn 7,119,980 | s 97,307 ...5.500 | ..... 4435 | ID....... rrrrereen32,083 | s 385,000 |06/18/2007. | 12/01/2020.
167505 CD 6 | Chicago Il Brd Ed Sch REfGO SEr D.......rvvveevmmmmmnenrereeeemmssssssesseseessssssssssssess | oo . 2| 2FE | ... 2,611,725 | ..101.627 2,540,675 2,500,000 2,512,397 ...5.000 | ... 4.440 | JD....... e 10T | 125,000 |11/28/2007. | 12/01/2027.
167560 MP 3 | Chicago IL Met Wir Rclm Dst GO RefSEr A......ccvvvvevuumsssseereeveennisssseeeeseeeens | v I [ e IFE | 5,311,300 | ..112.604 5,630,200 5,000,000 5,129,059 ...5.000 | ... 4410 | JD....... | <0 20,833 | ..o 250,000 |07/12/2007. | 12/01/2021.
172252 A2 4 | Cincinnati OH City SD GO Ref CIassSroom C...........cueervveeeeesmmmmmseeeeseessssmsssenens | o ol ..115.011 3,450,330 3,000,000 3,158,839 5250 | ... 4.051 | JD....... v 13125 | 157,500 |09/25/2006. | 12/01/2021.
172252 A8 1 | Cincinnati OH City SD GO Ref Classroom C. SD..|.|. ..121.938 2,438,760 2,000,000 2,189,545 5250 | ... 4.161 | JD....... cererrenen8, 750 | 105,000 |09/25/2006. | 12/01/2027.
172252 ZZ 4 | Cincinnati OH City SD GO Ref Classroom C.........ccccuuevvvvveeeermmnssecessvessssnsnsmnenns | oo . 112,752 3,382,560 3,000,000 3,132,304 5250 | ... 4,021 [ ID.ecers | e 13125 | .. 157,500 |09/25/2006. | 12/01/2020.
196686 AQ 2 | Colorado Springs CO GO Sch DiStNO 11 Se....cvvuvrurverrerresnnrreessssressssesneens | o ol .112.470 4,060,167 3,610,000 3,758,568 .5.250 | ... 4101 | Do | e 15,794 | e 189,525 | 08/25/2006. | 12/01/2020.
196686 AR 0 | Colorado Springs CO GO Sch DiStNO 11 S€........uuuuurvrrvvveeeesrnsseeereeeissssmsssssenes | oo ol . .114.759 2,295,180 2,000,000 2,097,702 5.250 | ... 4141 | Do | w8750 | e 105,000 |08/25/2006. | 12/01/2021.
241721 88 1 | De Soto TX Ind Sch Dist GO Cap Apprec Un (@1 I I 3. AFE | oo 581,659 | ...76.581 696,887 910,000 686,433 | ovvvvevrrreeerrrrnnreens | ceeeenrnnnn 33,574 | i [ ceveerrennensnsneneees | e | s 5.078 [ NIA oo | oo | cevvvvveeennssnnseeens 09/12/2013. | 08/15/2022.
241721 8T 9 | De Soto TX Ind Sch Dist GO Cap Apprec Un @ | | B ] e 1FE 370,089 | ...72.755 451,081 620,000 439,416 | oo | 22,261 | e | e [ eeeeeeeeeneniins | oo 5.267 09/12/2013. | 08/15/2023.
251129 Y9 7 | DetroitMich City Sch GO RefSCH BIAG &.....covvvvvuvuverrveeessmmmseseereesssmsmmssesseenenns | wvveees ol wGFE ,950,556 | ..118.086 | ............ 11,560,619 9,790,000 9,906,773 5.250 | ... 5.110 13,975 |01/29/2010. | 05/01/2028.
251129 Z3 9 | Detroit Mich City Sch GO RefSC BIAG &.....covvvvvuverrrreeeesimnsseeesereeeesmnssssensenennes | wvveens I [ e IFE | 7,882,950 | ..118.384 | .............. 8,878,800 | ....oovvvveeee 7,500,000 | covveerrren T, 777,027 | o 5250 | ... 4870 |MN..... | .........65,625 | ....... 393,750 | 03/05/2008. | 05/01/2030.
259030 QL 1 | Douglas Cnty GA Sch Dist GO Preref. ..100.979 3,357,552 3,325,000 3,337,074 ...5.000 | ... 3506 [AO......| oo 41,563 | ... 166,250 | 10/29/2013. | 04/01/2024.
259030 QT 4 | Douglas Cnty GA Sch Dist GO Unref. ..100.979 6,740,348 6,675,000 6,676,348 .5.000 | ..... 4.916 33,750 | 10/29/2013. | 04/01/2024.
280785 QM 1 | Edinburgh TX Cons ISD GO Sch Bldg Ser B............ ..104.305 5,215,250 5,000,000 5,001,582 ....5.000 | ..... 4971 |FA.... | 94444 | L 250,000 |09/04/2008. | 02/15/2030.
64966L 3E 9 | New York NY City GO Preref Ser D-1 ..103.653 3,042,216 2,935,000 2,948,770 5125 | L 4595 | ID..coo. | w00 12,535 | e 150,419 |03/22/2016. | 12/01/2027.
64966L  3J 8 | New York NY City GO Unref Ser D-1 . . ..103.607 2,139,485 2,065,000 2,065,286 5125 | ... 5.109 . 05,831 |08/26/2015. | 12/01/2027.
717095 U6 8 | Pflugerville TXIDS GO INApt SCh DISHIC........uurveeresrreermsserrisssesresessesssesssssesisssnas | weeeees . 2| 1FE| ... 6,701,210 | ..100.461 6,514,896 6,485,000 6,488,663 ....5.000 | ..... 4528 |FA... | ..122,494 | ... 324,250 |05/16/2008. | 02/15/2028.
717883  FC 1 | Philadelphia PA Sch Dist GO RefSer A FS.......coorvveeeuuumeceeersesnveessnsssneenens | svveens I [ e IFE | 12,642,360 | ..109.421 | .......... 13,130,520 | ..ooovvveene 12,000,000 | ...........12,415,218 ...5.000 | ..... 4579 | ID....... | 50,000 | ... 600,000 |02/13/2008. | 06/01/2027.
717883  FJ 6 | Philadelphia PA Sch Dist GO RefSer A FS.......covuvcvrrvveeereemneeeeeseessmmmsnsessennns | svveens ol .. 1FE 6,639,746 | ..110.378 6,893,106 6,245,000 6,474,773 ...5.000 | ..... 4471 | ID...... rreeereenn26,021 | s 312,250 | 02/14/2008. | 06/01/2025.
717883  FK 3 | Philadelphia PA Sch Dist GO RefSer A FS......convvcvvrrvreeriemneseeessevimmnssssessnnns | svveens ol GFE 5,292,950 | ..110.244 5,512,200 5,000,000 5,180,452 ....5.000 | ..... 4525 | JD....... v 20,833 | 250,000 |02/14/2008. | 06/01/2026.
734260 R2 0 | PortHouston Auth TX GO REFAMT SEr A.....cooooeemerererimmmmssssssssssssssssssssssesnnes | svveens . 2| {153 [ 5,273,000 | ..109.171 5,458,550 5,000,000 5,058,408 ..8.250 | ... 5539 [AO..cc. | v 78,125 | ... 312,500 | 06/27/2008. | 10/01/2029.
791639  KJ 5 | StLouis MO Brd of Ed GO DireCt DEP Prog.........cccceummmumeeeeerreeeesmmsssseeessesssssaanns | svveens I [ .. 1FE 16,990,620 | ..112.870 7,336,550 6,500,000 6,682,196 ....5.000 | ... 4271 | AO..ooee | covrvveens 81,250 | ...... 325,000 |05/30/2007. | 04/01/2021.
796237 NZ 4 | San Antonio TX GO REFGEN IMPL..........vvvveeummmmrnenereeeessisssssesssesessssmssneseesnnnns | seveens . 2| 1FE| ... 5,758,225 | ..102.293 5,585,198 5,460,000 5,481,767 ...5.000 | ... 4301 |FA.. | e 113,750 | ........ 273,000 | 11/29/2007. | 08/01/2024.
796237 PC 3 | San Antonio TX GO ReFGEN IMPL........ccvvivricrrerreerriiireeiiseesssseessessnsessssisns | seveees . 2| L5 =3 6,771,600 | ..102.293 6,628,586 6,480,000 6,501,386 ...5.000 | ... 4421 | FA. oo | v 135,000 | ........ 324,000 | 11/29/2007. | 08/01/2027.
797355 WK 6 | San Diego CA Uni Sch Dist GO Ref 1998 Se...........cccoeeemmmecrrvvcemmmmmnnecensinsieiiians | wvveens ol .FE .125.780 5,031,200 4,000,000 3,944,802 ...5500 | ... 5690 [Jeooree| o 110,000 | ........ 220,000 | 12/10/2008. | 07/01/2026.
797355  YY 4 | San Diego CA Uni Sch Dist GO Ref 1998 Se..........coimmmmmrrrrvrveeesmmsnsneessreessmmnns | weveens o . AFE] .. ..122.056 6,102,800 5,000,000 5,347,687 (22,691) .5.250 | ... 4470 | Mo | e 131,250 | ....... 262,500 | 06/11/2008. | 07/01/2028.
840071 AR 5 | South San Francisco CA GO Uni SCh DistS.............covveeeeeummmmmmcerrmvvirivissesssnnenins | woveees [ e AFE | 2,173,806 | ..115.559 2,224,511 1,925,000 2,017,118 corneennnn(17,450) 5250 | ... 4120 |MS..... | e 29,757 | ....... 101,063 |01/11/2006. | 09/15/2021.
840071 AT 1| South San Francisco CA GO Uni SCh DiSt S...........crvveeevummmmerrrreneesesssnnnsseennns | wvveens I [ .. 1FE 2,463,029 | ..119.988 2,615,738 2,180,000 2,312,513 ceveennnnn:(16,826) .5.250 | ... 4200 | MS.... | covvveees 33,699 | ... 114,450 |01/11/2008. | 09/15/2023.
876315 UY 6 | TarantCnty TX GO Lt TAX..........ovvvveveeerrerreeeeeeveeensessesesssessssisssssssssssssssssnns | coveees . 2. 1FE| ... ,378,901 | ..105.735 6,460,409 6,110,000 6,160,257 (30,909) ....5.000 | ... 4441 [ Wi | e 140,869 | ........ 305,500 | 08/26/2008. | 07/15/2024.
1899999. U.S. Poliical Subdivisions of States, Territories & Possessions - IssUer OblIGations..............cc..wweceeuuuerrrreeeeeemsssnmeeeeeersssinnes | ceveeeees 189,177,964 XXX | e 193,922,103 | ......... 180,460,000 | ......... 183,279,812 | ..oovvvveeens 97,307 | ........ (TA4,479) | oo (U 0 XXX XXX XXX | ... 2,608,116 | ..... 9,193,451 XXX XXX
2499999. Total - U.S. Polifical Subdivisions of States, Territories & POSSESSIONS...............rrrrreeessmmssssseeessesessssssssssssssssssssssssssssssseeess | cosssees 189,177,964 XXX | s 193,922,103 | ......... 180,460,000 | ......... 183,279,812 | .ooovvveeeens 97,307 | ........ (TA4479) | oo (] 0 XXX XXX XXX | ..., 2,608,116 | ..... 9,193,451 XXX XXX
U.S. Special R & Special A Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation
010268 AX 8 | Alabama Fed Aid HW Fin AuthRev Ser A .117.203 3,908,720 3,335,000 3,842,340 (4,182) ...5.000 | ... 3.161 11/16/2016. | 09/01/2033.
010268 AY 6 | Alabama Fed Aid HW Fin AuthRev Ser A ..116.654 3,800,411 3,335,000 3,827,397 (4,051) ...5.000 | ... 3211 .111/16/2016. | 09/01/2034.
010268 AZ 3 | Alabama Fed Aid HW Fin AuthRev Spl Oblig .116.108 | ... .1,741,620 ....1,500,000 1,716,099 (1,776) .5.000 | ..... 3.251 .| 11/16/2016. | 09/01/2035.
010268 BA 7 | Alabama Fed Aid HW Fin AuthRev Spl Oblig ..115.836 5,791,800 5,000,000 5,706,948 (5,802) ...5.000 | ... 3.281 . .| 11/16/2016. | 09/01/2036.
011842  UA 7 | Alaska StInt Arpts Rev Unref AMT Ser A ..100.265 927,451 925,000 925,000 (946) ...5.000 | ... 4341 | AO..c.. | vovvreenee 11,563 | oo 23,125 | 07/28/2016. | 10/01/2021.
02765U GC 2 | American Mun Pwr Ohio Inc Rev RefSer A..........cocoounuerrvvvveeeeimmnneenenneeesnnnnnsnens | covviee | oo | weiiieeni | oo 1FE 11,383,800 | ..112.310 11,231,000 .10,000,000 | .ovvvvee 11,118,079 | s | v (137,552) ....5.000 | ... 3230 |FA.... 12/22/2014. | 02/15/2029.
02765U MB 7 | American Mun Pwr Ohio Inc Rev Comb HYdro...........ccrvvvvevervemmmmnervvvneeeninnnneees | coviiee | oo | wevrieeeni | v 1FE 1,657,650 | ..102.924 ..1,543,860 ....1,500,000 (3,540) ...4.000 | ... 2721 | FAo | v 14,167 09/20/2016. | 02/15/2031.
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027650 MC 5 | American Mun Pwr Ohio Inc Rev Comb HUAIO..............eeumnreerveveensriseeesssneeeens | e . 2|l FE | e 1,869,813 | ..102.377 | ..cccoovvveen. 1,740,409 | ...cooovvveees 1,700,000 | ............1,866,009 (3,804) ...4.000 | ... 2781 [FAo | 16,056 | covvvvvceeenre 09/20/2016. | 02/15/2032.
02765U MD 3 | American Mun Pwr Ohio Inc Rev COmb HYArO..........cvwcvvvevmmmmmcerrreneesieessssesees | e . 2|l FE | 2,517,833 | ..101.911 2,343,953 2,300,000 2,512,963 (4,870) ...4.000 | ... 2841 [ FAo | 21722 | o 09/20/2016. | 02/15/2033.
040507 KN 4 | Arizona Health Facs Auth Rev Banner Heal............c.vvvweewweeeeeeeeevemmmnneeeennns | woveees ol wGAFE 5,158,000 | ..104.346 5,217,300 5,000,000 5,020,608 coeeennn:(19,602) ...5.500 | ... 5.072 | M| 10 137,500 | ... 275,000 |08/21/2008. | 01/01/2022.
08527N  GY 6 | Bernalillo Cnty NM Rev Gross Tax RCPIS R.......cccvceeeeruumnreeeeeemmmmmeeenesssseennns | oo ol GAFE 12,223,620 | ..118.933 2,378,660 2,000,000 2,104,665 ceeeennnnn:(13,108) 5250 | ... 4.347 | AO......| 026,250 | ........ 105,000 | 10/13/2005. | 10/01/2023.
08527N  GZ 3 | Bernalillo Cnty NM Rev Gross Tax RCPIS R.......covveeeeeruumnreeeeeesmmmmmeeesesssseennas | oo I [ e IFE | 3,997,224 | .120.722 4,345,992 3,600,000 3,802,231 (21,525) 5250 | ... 4.387 | AO...... | werrred7,250 | ... 189,000 | 10/13/2005. | 10/01/2024.
13066Y SZ 3 | California St\Wir Res PWr ReV Preref Ser...........ovvmiriennnresnssinnssessssesssnsens | evvens . 2| 105158 | .oovens 7,513,539 | oo 7,145,000 | .............7,194,297 (35,232) ....5.000 | ..... 4460 [MN.... | .......59,542 | ... 357,250 | 05/06/2015. | 05/01/2021.
13066Y TF 6 | California StWir Res Pwr Rev Unref Ser...........coovvvvecvvvvveeiiennnccnsvvveesissssnncees | v . 2| ..105.158 3,002,261 2,855,000 2,887,599 (23,389) ....5.000 | ... 4109 |MN.... [ 0023792 | ... 142,750 |05/06/2015. | 05/01/2021.
13068L  YZ 2 | California St Pub Wks Brd ReV REFVAMOU.............cevveeieeerieeeieeeiviessssesisienses | evvione . 2| e .105.227 5,261,350 5,000,000 5,521,488 roreennn(10,112) ...4.000 | ... 2.780 | MN..c.. | 83,333 | oo 10/06/2016. | 11/01/2032.
164243 HS 9 | Cherokee Cnty GA Auth ReV WIr & SWI REf.............ccouvirrenreeivivisssennnesssisins | oo I [~ 4. ..112.069 7,121,985 6,355,000 6,818,336 (59,887) ...5.500 | ... 4220 |FA.... | ....145635 | ...... 349,525 |01/10/2006. | 08/01/2023.
167562 QK 6 | Chicago IL Midway Arpt Rev AMEREfSEr A.........oovvvvvvummnerereensinnseeeesssseeenns | oo . 2. ....98.557 2,956,710 3,000,000 3,195,924 ceeenn(10,956) 4000 | ... 3461 [ o | on...60,000 | ... 10,000 |05/26/2016. | 01/01/2032.
167562 QL 4 | Chicago IL Midway Arpt Rev AMtREfSEr A.........oovvvvumummmmnnrreeenseanneseeeessssseenns | oo . 2. ...97.688 3,419,080 3,500,000 3,714,480 ceeen(11,970) 4000 | ... 3211 [ o] 000 70,000 | s 11,667 | 05/26/2016. | 01/01/2033.
167593 WK 4 | Chicago IL O'Hare IntArpt ReV St LIEN S.......ovvveeermmecerrevennsinssesssrsseesssnssseesees | v . 2|..1FE 7,762,440 | ..114.991 ..8,049,370 7,762,440 .....5.250 3.920 12/01/2016. | 01/01/2033.
167593 WL 2 | Chicago IL O'Hare Int Arpt ReV St LIEN S.......ovvveeurmmecereneesninssnseessssessssssssssesees | v . 2|..1FE 421,760 | ..114.084 | ... 4,563,360 | ...ooovvveees 4,421,760 5.250 | ... 3960 | ovveeens [ i | e 12/01/2016. | 01/01/2034.
167736 E2 9 | Chicago IL Wir Rev 2nd LIen-REMK...........covvvvvveerrmnnnerrereeasssssssssssseesssnnssssseeens | oo . 2].. ..111.055 1,943,463 1,750,000 2,052,502 ceeennnn:(16,033) ....5.000 | ... 2960 [MN.... [ ... 14,583 | .......... 38,403 |05/13/2016. | 11/01/2028.
167736 E3 7 | Chicago IL Wir Rev 2nd LIEn-REMK...........ccvvvvveeemrmmnnerrereeesisssssesssseesssssssssssenss | v . 2. ..110.619 1,935,833 1,750,000 2,047,622 ceveennnnne(15,750) ...5.000 | ..... 2990 [MN.... | ... 14,583 | ... 38,403 |05/13/2016. | 11/01/2029.
167736 E4 5 | Chicago IL Wi Rev 2nd Lien Remk. . . 2 .110.186 | ... ..1,101,860 ....1,000,000 1,167,291 (8,839) 5.000 | ... 3.020 coenenn21,944 1 05/13/2016. | 11/01/2030.
18085P  JD 7 | Clark Cnty NV Airport Rev AMT SUb LIEN S.....ovvvvvvrierirrreisssesressseesissssennes | erveees . 2. ..101.605 | ............10,668,525 | ............10,500,000 0,512,902 (24,913) ....5.000 | ..... 4748 | W.eirr | 10262,500 | ... 525,000 |07/12/2007. | 07/01/2026.
186387 DZ 6 | Cleveland OH Income Tax ReVv Sub LIEN POl............erveeemmmereeemnnerrinsessnninenes | o [ I 2 ..105.506 5,275,300 5,000,000 5,030,655 (21,186) ..5.250 | ... 4.782 | MN..... | ........33,542 | ...... 262,500 | 07/29/2008. | 05/15/2024.
186432 K3 3 | Cleveland OH Wirwrks Rev Ser P e | - 2|.. .103.513 3,700,590 3,575,000 3,588,828 rnennn(13,213) -5.000 | ....4.600 78,750 | 11/15/2007. | 01/01/2027.
251237 3N 1 | Detroit Ml Sewer Disp Rev 2nd Lien B FSA..........cooccnrvnerennincrinseisseriinennes | ceviens | 41 .. 119199 | 17,879,850 | .....cccoo.. 15,000,000 | ...........16,022,120 (58,638) 5500 | ... 4770 | s | 412,500 | ... 825,000 | 06/05/2008. | 07/01/2029.
365418  BX 9 | Garden StPreservation Tr ReV OPEN SPACe...........rvvveeeeeemmmmeeererersssssmmmnssennses | wvveens I [ 4] ... L119.026 | .o 41,540,074 34,900,000 38,904,496 (252,221) 5750 | ... 4489 |MN.... | ......334,458 | ... 2,006,750 |07/30/2008. | 11/01/2028.
39081H AM 4 | Great Lakes MIWir Auth SWr Ref2nd LIEN...........rmvrveeccrrveerninsreerrsrveeesssssseeees | oo . 2|....2FE 5,205,870 | ..110.829 4,987,305 4,500,000 5,194,519 coveennnnne(11,351) ...5.000 | ... 311 [ reernner40,000 10/14/2016. | 07/01/2031.
413890 DC 5 | HarrisCnty-HoustonTXSports ReV St LIEN R..........ccccumeeervveemmmmmeneersssssseens | srveens I [ 2|..1FE | ... 16,459,269 | ..114.891 6,405,173 5,575,000 6,299,520 (80,107) ...5.000 | ... 3.124 | MN..... reernnennn 35,618 78,750 | 12/16/2014. | 11/15/2028.
413890 DD 3 | HarrisCnty-HoustonTXSports ReV St LIEN R.........cccceummueeerveeemmmmmsennessssssseas | svveens I [ 2|l IFE | 7,243,438 | .114.211 7,138,188 6,250,000 | .............7,063,951 (90,004) ...5.000 | ... 3121 [MN.... | v 39,931 | ... 312,500 | 12/16/2014. | 11/15/2029.
442435 NT 6 | Houston TX Util Sys Rev Ref COmMp FirstL...........ccccerrrveeemmmmnnsenenseeeeesinns | weveens . 2|..1FE 8,254,476 | ..103.271 8,473,386 8,205,000 8,210,516 (6,070) ....5.000 | ... 4.920 | MN..... | coovvveens 52,421 | ... 410,250 | 03/06/2008. | 11/15/2028.
452024 HY 1| llinois Mun Elec Agy SUpp REV REFSEr A.........errvreveeeinsisssseeeeesesismmsssssssnnnes | seveens . 2|..1FE 16,966,240 | ..112.760 6,765,600 6,000,000 | ..vveerrr.8,828,636 | coovrvvvrvrieeriee coreennnnn:(82,859) ...5.000 | ... 3451 [FA.o | e 125,000 | ........ 300,000 |04/01/2015. | 02/01/2030.
45203H  BU 5 | llinois Fin Auth REV SEI A.......ooeervriecerriiceeiisescessessessssssssssssssesssesssssens | eeeeies . 2] .. M2724 | 11,272,400 | ........... 10,000,000 9,841,756 9,472 D375 | L 5562 | FA.... | 203,056 | ........ 537,500 |05/13/2011. | 08/15/2028.
452252 KQ 1 | llinois St TOl HWY AUth RV SET A.....coucrvererreeirrriineesssssessssssessessssessssns | seveees . 2] .. 110239 | e 12,126,290 | ............ 11,000,000 | ...........11,967,175 (94,845) ...5.000 | ... 3781 | Moo | 275,000 | ........ 505,694 |07/10/2015. | 01/01/2036.
455057 LD 9 | Indiana StFin Auth Rev StReVOIVING Fd........ovvuurerriicerieinrecsriiessinsseesssinnees | weveees . 2. .104.211 6,841,452 6,565,000 6,611,672 crreennn(41,198) ...5.000 | ... 4321 [FA.... | . 136,771 | .ooonee 328,250 | 11/29/2007. | 02/01/2025.
455285 3E 4 | Indianapolis IN Pub Impt ReV WaterWOrKS...........cccuuerrerneereeenserecessessisenennens | cvveves . 2| e .106.973 5,348,650 5,000,000 | ...........4,913,481 4,910 ...5.500 | ... 5701 | Moo | e 137,500 | ........ 275,000 |07/30/2009. | 01/01/2029.
455285  3F 1 | Indianapolis IN Pub Impt Rev WaterWorks.............cccoumervvrmnenrerienniciiisnssissnsinnins | v . 2|...1FE 4,850,050 | ..107.317 5,365,850 5,000,000 | .............4,868,721 3,074 5750 | ... 5971 [ M| e 143,750 | ........ 287,500 | 07/30/2009. | 01/01/2038.
469485 HR 0 | Jacksonville FL Sales Tax Rev BEtter JAC..........c.ccuueurrmmmmrerrvveeeesssssecennreessnnnnnns | wvveens . 2|.1FE | ... ,388,817 | ..106.429 6,673,098 6,270,000 6,294,917 ceeeennnnne(13,395) ...5.000 | ..... 4760 | AO...... | weovvveeer 78,375 | ... 313,500 | 09/04/2008. | 10/01/2026.
485429  Z3 1 | Kansas StDev Fin Auth Rev TXbI SEr H.......ccovrecrrrreeemmmmnsrrrseesiinssssnsseeeennns | svveens I [ e IFE | 20,000,000 | ..101.655 20,331,000 20,000,000 20,000,000 L4191 4.191 08/13/2015. | 04/15/2028.
544435 4D 9 | Los Angeles CA Dep of Arpts AMT-Senior R .114.292 ..1,428,650 ...(20,192) ...5.000 | ... 2.901 02/06/2015. | 05/15/2029.
544435 4E 7 |LosAngeles CA Dep of Arpts AMT-Senior R 113423 1,417,788 (19,623) .5.000 | ..... 2951 02/06/2015. | 05/15/2030.
544435 4F 4 | Los Angeles CA Dep of Arpts AMT-Senior R L112.953 | ... ..1,417,560 ...(19,134) ...5.000 | ... 3.001 02/06/2015. | 05/15/2031.
544435 4G 2 | Los Angeles CA Dep of Arpts AMT-Senior R .112.485 1,968,488 (25,897) ...5.000 | ... 3.051 02/06/2015. | 05/15/2032.
544435 4H 0 | Los Angeles CA Dep of Arpts AMT-Senior R .112.019 .1,120,190 (14,442) .5.000 | ..... 3.091 . 02/06/2015. | 05/15/2033.
544435 4) 6 | Los Angeles CA Dep of Arpts AMT-Senior R 111401 | .. .1,114,010 ...(14,089) ...5.000 | ... 3.131 [ MN.... cererrnn8,389 | s 50,000 |02/06/2015. | 05/15/2034.
544435 4K 3 | Los Angeles CA Dep of Arpts AMT-Senior R . . .108.914 2,178,280 (23,721) 4750 | 3471 | MN. | e 12,139 | o 95,000 |02/06/2015. | 05/15/2035.
544445 AT 6 | Los Angeles CA Dep of Arpt ReV AMESUD-S..........ccommmnveeermvvemmmmnnenrrsseeseininns | woveens ol .. TFE 1,461,171 | ..101.955 ..1,361,099 (3,073) ...4.000 | ... 3298 | MN..... 6,823 | ..o 24,327 |05/12/2016. | 05/15/2034.
544445 AV 1 |Los Angeles CA Dep of Arpt ReV AMESUD-S..........ccormmmnnreeerrveemmmmmnerersssesiinins | wvveens ol GFE 11,359,113 | ..100.229 | ... 1,252,863 | .oovvvvveens (2,287) ...4.000 | ... 3.39%4 | MN..... cerrreeeenn8,389 | s 22,778 |05/12/2016. | 05/15/2036.
575577 HW 4 | Massachusetts Bay Tr Auth RV ASSMESET..........veccrrvvvvveumsnnseresvseesnseneennns | svveens I [P e TFE | 6,706,884 | ..125.310 7,380,759 5,890,000 6,432,180 (32,190) ..5.250 | ... 4291 | Moo | e 154,613 | ........ 309,225 | 08/31/2006. | 07/01/2029.
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575577  HX 2 | Massachusetts Bay Tr Auth REV ASSMESET.........cuuurrrrrveevrmmmseseeeeessmennneeeees | ceveene | o | ceveevereeens W TFE | 4,555,920 | ..125.697 | ............. 5,027,880 | ..ovooovvneens 4,000,000 4,381,460 | oo ....(20,459) 5.250 | ... 4311 | W | e 105,000 | ........ 210,000 |08/31/2006. | 07/01/2030.
575579 HA 8 | Massachusetts Bay Tr Auth ReV Transn Sal..............coecrmmveemmmmnneesesseenennns | eeveene | o | seveeveeeeens W AFE | s 10,920,800 | ..117.705 | ............ 11,770,500 | ccovvvveeens 10,000,000 ....10,424,945 (55,679) ...5.000 | ..... 4.245 | Mo | e 250,000 | ........ 500,000 |02/07/2006. | 07/01/2023.
575579 HB 6 | Massachusetts Bay Tr Auth REV SalES TaX.......c...ceuurmmmerrrrrveeemsssssseeseseesssssannns | wvveens .. 1FE 9,573,120 | ..119.083 | ............ 10,717,470 9,000,000 9,318,492 (35,080) ...5.000 | ..... 4440 | Mo | e 225,000 | ....... 450,000 | 06/16/2008. | 07/01/2024.
575579 LH 8 | Massachusetts Bay Tr AUth REV ST SEr A.........ovcuuuumnneerrereeeesssssssesssesisssssas | svveens LAFE] 5,700,500 | ..124.932 6,246,600 5,000,000 5,441,235 (29,177) 5250 | ... 4271 | Wi | e 131,250 | ... 262,500 | 02/16/2006. | 07/01/2028.
57563R LY 3 | Massachusetts Educ Fin Rev LBASS StUAENt............ceormerereeeevemmmssssseenneeneeiins | v 2|l IFE | 6,593,520 | ..109.137 6,548,220 6,000,000 6,514,109 (54,172) ...5.000 | ... 3750 | oo | e 150,000 | ........ 293,333 |05/29/2015. | 01/01/2026.
57563R  MA 4 | Massachusetts Educ Fin Rev LBASS StUAENt.............cooeirmeenrrceeeeenienneeeeniieienns | oo ..100.476 3,717,612 3,700,000 3,660,970 2,755 ...4.000 | ... 4120 | JJ....... ...74,000 | ... 144,711 |05/29/2015. | 01/01/2028.
57563R  MB 2 | Massachusetts Educ Fin Rev LBASS StUdeNt............cocvveeureeeimmnerrirsnensrriiinnns | o ..100.779 2,519,475 2,500,000 2,475,436 1,543 8125 | 4230 | ... cerennn51,563 | 100,833 |05/29/2015. | 01/01/2029.
57563R  MC 0 | Massachusetis Educ Fin Rev LBASS StUAENt............vevveermmnreeennenririsnesniiriisens | i . ..101.081 3,032,430 3,000,000 2,988,058 674 8250 | ... 4290 | Moo | v 63,750 | ........ 124,667 |05/29/2015. | 01/01/2030.
57563R  MD 8 | Massachusetis Educ Fin Rev LBASS StUAENt............overveermneecrimnnenririsnnesisinsens | vvvseee | oo | werviseenes 2|...1FE 5,349,462 | ..100.538 5,439,106 5,410,000 5,353,613 2,873 8250 | ... 4.350 | W | v 114,963 05/29/2015. | 01/01/2031.
57563R NV 7 | Massachusetts Educ Fin Rev LBASS AMT Ref........cc.ommrrrcvevvvmmmmeceeesennnennns | oo 2|..1FE | ...........24,604,750 | ....88.889 22,222,250 25,000,000 24,614,287 9,537 ..3.500 | ... 3625 | oo | s 473958 | .. 05/26/2016. | 07/01/2033.
576049 V8 0 | Massachusetts StWr Rs Aut REV REfGEN S.........verrrvvevevrmmmnmmeneeevenssinseneees | cevvene | o | ceveevevenees AFE | s 16,329,750 | ..123.834 | .......... 18,575,100 | .oovvvveene 15,000,000 15,874,134 | s ) 5.250 | ... 4.550 328,125 | ....... 787,500 | 06/19/2008. | 08/01/2027.
576049 W2 2 | Massachusetts StWr Rs AutReV Ref GEN S.........cooovvvvveuummmmmerrerevesvannsssseeeennns | soveens .. 1FE 5,476,200 | ..124.369 6,218,450 5,000,000 5,337,472 ) 5.250 | ... 4.540 109,375 | ....... 262,500 | 08/21/2008. | 08/01/2029.
57604P B2 9 | Massachusetts St Wi Poll Rev RefPOOI P........ccovvvveeummmneeereeeiemmmneseeeesssssins | oo .. 1FE ,360,523 | ..121.632 | ... 10,387,373 8,540,000 8,981,264 ) 5.250 | ... 4.440 186,813 | ........ 448,350 | 07/12/2007. | 08/01/2024.
57604P B5 2 | Massachusets St Wir Poll Rev Ref Pool P .121.416 6,070,800 5,000,000 5,190,787 O (17 887) ....5.000 | ... 4.460 104,167 | ........ 250,000 |07/12/2007. | 08/01/2025.
591745 A2 0 | Metro Atlanta RTA GA Rev Ref Third Inden ..105.591 210,015,000 | . 10,175,019 | v | v (101,652) ...5.000 | ... 3.893 250,375 | ..oveeee 500,750 |07/18/2005. | 07/01/2018.
591745 G6 5 | Metro Atlanta RTA GA Rev Sales Tax Ref S .123.271 ..10,000,000 (21,813) 5.250 | ... 4.780 ..262,500 | . 25,000 | 06/20/2008. | 07/01/2032.
59259R 4L 5 | Metropolitan Trans Auth NY Rev Ser B ..103.429 sererren 10,000,000 . (38,030) ...5.000 | ..... 4591 | MN..... | e 63,889 | ... 500,000 |12/06/2007. | 11/15/2028.
592643 AT 7 | Metropolitan Washington DC Rev Cap App 2 73464 | 7,346,400 | ... 10,000,000 5,738,050 352,941 | oo [ s | e | o 6.450 .| 08/06/2009. | 10/01/2025.
592643 AU 4 | Metropolitan Washington DC Rev Cap App 2 ...70.242 5,296,247 7,540,000 3,993,818 252,003 | covovveeeeniennneennns | e | e | oo 6.625 .| 08/06/2009. | 10/01/2026.
592643 AV 2 | Metropolitan Washington DC Rev Cap App 2 67242 | ) 6,724,200 | ..ccvveevn. 10,000,000 8,898,467 | e | i 314,836 | covvovrreeinnrnrins | e | e | o 6.750 .| 08/06/2009. | 10/01/2027.
59447P  P6 2 | Michigan St Fin Auth Rev LBASS Ref AmtS. . ..101.188 9,056,326 8,950,000 9,028,400 ....(11,800) ...4.000 | ... 3.831 11/21/2014. | 11/01/2025.
59447T  ME 0 | Michigan St Fin Auth Rev RefHENTY FOId...........eererrrrerimssssserenssisnnisseeeens | cevveee | o | cevvvveeees 2|..1FE 10,026,829 .111.706 9,941,834 8,900,000 10,021,566 (5,263) ...5.000 | ... 3.480 12/07/2016. | 11/15/2029.
594615 BG 0 | Michigan StBIdg Auth ReV Ref FACS Prog...........coucwerrreeusmmmmmmmnerssesseaassnnesseeeesnns | wvveens 2| ... AFE| .. 7,773,206 | ..114.830 7,693,610 6,700,000 7,649,610 (92,631) ...5.000 | ... 3.141 07/31/2015. | 04/15/2028.
594615 BH 8 | Michigan StBIdg Auth ReV Ref FACS PrOg...........wrerrereeemmmmuessssseesenmnsnnsseensnnes | seveens 2|l IFE | 5,744,750 | ..113.922 5,696,100 5,000,000 5,659,431 ....(63,939) ...5.000 | ... 3.261 07/31/2015. | 04/15/2029.
603827 XY 7 | Minneapolis & StPaul MN Rev TXbl SUD RE.......ooeurrvveeevimmimennreererreessssssseesens | eeveens 2|..1FE .5,000,000 | ...98.960 4,948,000 5,000,000 5,000,000 3796 | ... 3.796 . 12/07/2016. | 01/01/2029.
603827 XZ 4 | Minneapolis & StPaul MN Rev Taxl SUD RE.......coouwrrvveeeemmmmmmneneneerreesssssssseeeens | evveens 2|..1FE| ... .2,835,000 | ...98.908 2,804,042 2,835,000 2,835,000 . 3.896 | ... 3.896 . 12/07/2016. | 01/01/2030.
603827 YA 8 | Minneapolis & StPaul MN Rev TXbl SUD Re.........ocvruvmerrriircereiinseiiiseenriines | eeveees 2| AFE | 2,295,000 | ...98.771 2,266,794 2,295,000 2,295,000 . 3.996 | ... 3.996 12/07/2016. | 01/01/2031.
603827 YB 6 | Minneapolis & St Paul MN Rev Txbl Sub Re. 2|.. ...98.756 11,515,905 ....1,535,000 1,535,000 ... 4096 | ... 4.096 12/07/2016. | 01/01/2032.
60411K  BG 6 | Minnesota Pub Fac Auth Rev Ser B ..107.838 seessnneennn 1,000,000 1,018,010 ....5.000 | ..... 4121 |MS..... .50,000 | 10/10/2007. | 03/01/2019.
60534Q VK 4 | Mississippi Dev Bk Rev Spl Oblg 107577 | s 7,756,302 | oovvverrenee 7,210,000 v 1,362,702 ...5.000 | ... 4.100 05/18/2007. | 07/01/2019.
613549 UN 5 | Montgomery Cnty OH Rev Miami Valley Hosp. 112437 | s 11,243,700 | ....oovoeeee 10,000,000 ...10,346,156 5750 | ... 4.760 03/25/2011. | 11/15/2022.
645916  G9 2 | New Jersey Econ Dev Auth Rev Tran Ser A .111.821 5,591,050 5,000,000 5,287,765 5.250 | ... 4430 09/25/2007. | 07/01/2025.
646080 SC 6 | New Jersey StHgr Ed Auth Rev LBASS Amt- ...91.263 3,422,363 3,750,000 3,688,023 3250 | ..... 3.420 05/12/2016. | 12/01/2028.
646080 SD 4 | New Jersey StHgr Ed Auth Rev LBASS Amt- ...90.182 2,705,460 3,000,000 2,934,826 2 3.250 | ... 3.460 05/12/2016. | 12/01/2029.
646080 SE 2 | New Jersey StHgr Ed Auth Rev LBASS Amt- 89.024 2,670,720 3,000,000 2,924,395 3250 | ... 3.480 05/12/2016. | 12/01/2030.
646080 SF 9 | New Jersey StHgr Ed Auth Rev LBASS Amt- ...90.695 4,602,771 5,075,000 5,045,769 23500 | ... 3.550 05/12/2016. | 12/01/2031.
646136 2B 6 | New Jersey St Trans Fd Rev Fed Hwy Reim 108290 | ..ooovveeens 12,886,510 | ..ooovveeene 11,900,000 ....13,307,389 ...5.000 | ... 3518 11/01/2016. | 06/15/2027.
646136  2C 4 | New Jersey St Trans Fd Rev Fed Hwy Reim .107.717 8,725,077 8,100,000 9,021,153 .5.000 | ..... 3571 11/01/2016. | 06/15/2028.
646136 EK 3 | New Jersey St Trans Fd Rev Trans Sys Ser. .108.951 | .o 14,337,952 | .......... 13,160,000 ....14,133,066 ...5.500 | ... 4.260 12/04/2007. | 12/15/2023.
646136 LU 3 | New Jersey St Trans Fd Rev Trans Sys Ser .111.442 7,126,716 6,395,000 6,773,614 .5.500 | ... 4.360 07/31/2007. | 12/15/2022.
646136 VP 3 | New Jersey St Trans Fd Rev Trans SYs B 5...........cvmmecrrvveimmimnnnnnnerssseessinnnnns | wvveens .. TFE .3,797,500 | ..106.236 3,718,260 3,500,000 3,592,110 .5.250 | ... 4.292 08/20/2008. | 12/15/2019.
649085 AA 5 | New Valley Generation Il Ser 2001.........cccovvveeeuuummmnerrveemmummmnmmcersmsssssessssssneenees | svveees .. TFE 1,204,351 | ..106.750 | ..oooornnnne 1,232,228 | oo 1,154,312 ....1,165,659 ..5.572 | ... 4.995 01/28/2005. | 05/01/2020.
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64971W L6 5 | NY City NY Trans Fin Auth ReV SUb Ser A-..........ovecunnncerrveeenmnssssesesseessssnnes | wvveees 2|l AFE | 3,471,810 | ..105.821 3,174,630 3,000,000 3,453,106 coeeenne(18,704) ...4.000 | ... 2201 [MN..... [ ........20,000 | cooorveees 31,000 |07/14/2016. | 05/01/2031.
64972H HH 8 | New York City NY Trans Fin Rev Bldg Aid.............cccouueeerrevermmmmmmnerereeessmmmmsseseees | oo 2| IFE | i 10,353,600 | ..103.368 | ............ 10,336,800 | ....ooveeeer 10,000,000 | ...........10,046,124 | .....ccoovvvrvrrrrrrrrne coeenn(42,463) ...5.000 | ..... 4540 | ..o | 100rr.230,556 | ....... 500,000 |06/12/2008. | 01/15/2024.
64983Q E6 2 | New York StDorm Auth Rev Non StSUPP De........ccceuuuueerereevmmmmmsseeeesnnneinns | v .. 1FE 11,806,180 | ..102.038 | ...ooovvrvnnae 1,693,831 | oo 1,660,000 1,868,116 | ...(15,729) 5.250 | ... 4251 | Wi | e 83,575 | e 87,150 |04/12/2006. | 07/01/2017.
64983Q E7 0 | New York StDorm Auth Rev Non StSupp De..........covevveeumermremmeeemrisenmnsiinnees | oo LAFE] 4,284,290 | ..105.760 4,156,368 3,930,000 3,984,177 (34,248) 5250 | ... 4291 | dcis| 103,163 | ... 206,325 | 04/12/2006. | 07/01/2018.
64983Q JC 4 | New York StDorm Auth REV NON StSUPPIY.......ccevrrrerrrreeemmsinssssesssseeesmsmmssssees | wonnens | oo | weveessnnenns CAFE | 5,859,650 | ..125.187 6,259,350 5,000,000 5,555,603 ....(33,368) ...5.500 | ... 4330 |MN..... | 035,139 | oo 275,000 |09/27/2005. | 05/15/2029.
64983Q JF 7 | New York StDorm Auth RV NON St SUPPIY.........ererrrreeermmmmnseeerreeemssnmsseneees | oo 125648 | oo 5,233,239 | ..ovoovrrnnnns 4,165,000 ..4,712,820 (24,696) ..5.500 | ..... 4320 |MN..... | 029,271 | oo 229,075 |02/15/2006. | 05/15/2032.
662858 FV 6 | North Texas Tollway Auth Rev Dallas NOrt.............cccvvvveeeeesmmmenriveeeiiiiseceennnns | woveees ..108.333 5,416,650 5,000,000 5,000,000 ....5.000 | ... 6.000 | J........| .......150,000 | ........ 300,000 |08/04/2009. | 01/01/2025.
66285W  TA 4 | North Texas Tollway Auth ReV Preref Firs...........ouvveereemesreessessesssssssssns | wveeens .109.033 | s 4437643 | oo 4,070,000 ...4,046,303 6,340 ....5.000 | ... 6.314 | M| 100 122,100 | ..o 122,100 |06/09/2016. | 01/01/2028.
66285W  TJ 5 | North Texas Tollway Auth ReV UNref First.........cc.cerremncrrisnmssninssssisinsesnens | wvevees ..108.497 1,009,022 930,000 918,815 ....5.000 | ... 6.152 | oo | 00000 27,900 | 27,900 |06/09/2016. | 01/01/2028.
67760H CH 2 | Ohio St Tpk COMMN RV SEI A......cccvvvivmrmmrerrrresessssssssseeeeesssssssssssssssesssssesnes | oo . . .120.729 2,414,580 2,000,000 2,157,191 ...5.500 | ..... 4443 |FA.... | 41,556 | oo, 110,000 | 12/10/2007. | 02/15/2026.
709221 UK 9 | Pennsylvania St Tpk Commn Rev REFSEr A...........comecrrrvrenmimnsssseerseeessnnnnnns | soveens 2|l IFE | e 1,252,160 | ..115.542 | .....oooooee. 1,155,420 | .ooovvvvveees 1,000,000 ....1,245,102 ...5.000 | ... 2231 [ D | e 4167 | s 11,667 |08/03/2016. | 12/01/2032.
709221 UW 3 | Pennsylvania St Tpk Commn Rev REfSUD Se........cccvvvveevvummmeerererrvieeirinsssnsennns | wvveens 2|..1FE .3,104,525 | ..113.718 2,842,950 2,500,000 3,087,682 ...5.000 | ... 2331 [ D | e 10417 | 29,167 |08/03/2016. | 12/01/2029.
709221 UZ 6 | Pennsylvania St Tpk Commn Rev REFSUD Se.......cccvvvvvvvuummmmcereererrviiissssssseenens | weveens 2|.1FE | ... 17,911,238 | ..112.106 7,225,232 6,445,000 ....1,870,646 ....5.000 | ... 2471 [ D | 026,854 | 75,192 |08/03/2016. | 12/01/2032.
709222 CK 7 | Pennsylvania St Tok COMMN REV SET A........errvveeemminnneesesreeeesssssssssssseesssnns | eevvene | o | seeeereeneees AFE | 6,224,420 | ..102.263 5,685,823 5,560,000 5,597,187 5250 | ... 3980 | | 134,598 | ....... 291,900 |08/03/2005. | 07/15/2017.
709222 CP 6 | Pennsylvania St Tok Commn Rev Ser A 113445 | s 4571,834 | oo 4,030,000 ..4,194,724 5250 | ... 4250 | oo | 097,560 | e 211,575 | 04/03/2009. | 07/15/2021.
717817 SE 1 | Philadelphia PA Airport Rev Amt-Ref-Ser. .115.223 5,231,124 4,540,000 5,187,648 5.000 | ... 3.071 | D 27,000 |08/26/2015. | 06/15/2025.
717817 SJ 0 | Philadelphia PA Airport Rev Amt-Ref-Ser .112.910 5,944,712 5,265,000 5,842,112 ....5.000 | ... 3491 [ D | v 11,700 | e 263,250 | 08/26/2015. | 06/15/2029.
717817 SK 7 | Philadelphia PA Airport Rev Amt-Ref-Ser. 112,360 | s 4,831,480 | .o 4,300,000 4,744,845 ...5.000 | ... 3571 [ D | v 9,656 | o 215,000 |08/26/2015. | 06/15/2030.
717893  ZL 8 | Philadelphia PA Wt & Wst Rev Ref Ser B .113.447 7,703,051 6,790,000 7,715,282 .5.000 | ..... 3159 | JJ. ..169,750 10,229 | 04/01/2015. | 07/01/2031.
71883M  FS 8 | Phoenix AZ Rev Airport Ref AMT SR Lien S . . ¥ 105,349 | oo 4,856,589 | .....oovrens 4,610,000 4,635,046 5250 | ... 4870 | Moo | v 121,013 | ... 242,025 |05/30/2008. | 07/01/2019.
71884W AL 5 | Phoenix AZ Civic Impt COrp REV CONV Cap.............veeeuummmreeerereessssmmssssesssssssenns | covvene | o | cvveerveeeees el IFE | 3,614,690 | ..115.187 | .............. 5,425,308 | ......cooe 4,710,000 .....4,951,264 ...5.500 | ..... 4440 | Moo | e 129,525 | ... 259,050 |09/22/2005. | 07/01/2022.
735389 WG 9 | PortSeattle WA REVAMT REFSEN C.....ooovvvrrrrrrvennisssseeessvesssssssssseessssssssssanns. | svveens 2|..1FE 4,173,374 | ..112.906 4,245,266 3,760,000 ..4,118,522 ...5.000 | ... 3580 [AO..... 47,000 | ... 216,722 | 07/22/2015. | 04/01/2028.
735389  WH 7 | PortSeattie WA REVAMEREFSEN C.....ovooovvvvcerrerinniissssssssvsessssssssssesesssssssssanns | svveens 2|..1FE | ... 12,206,740 | ..111.957 2,239,140 2,000,000 2,179,408 ...5.000 | ... 3.660 |AO...... [ ... 25,000 | ... 115,278 | 07/22/2015. | 04/01/2029.
735389  WJ 3 | Port Seattie WA REVAMERESSEI C...oovvvvvvvvrreerrreeeesnsssseseessessssssssssssssssssssas | svveens 2|l IFE | e 1,604,963 | ..110.945 | ... 1,619,797 | v 1,460,000 ....1,585,843 ...5.000 | ... 3710 [AO.... | 18,250 | ..o 84,153 |07/22/2015. | 04/01/2030.
735389 WK 0 | Port Seattie WA REVAMEREFSEI C.....oooovvvvrerrrrrreesnssssseessseessssssssssssssssssssas | svveens 2|..1FE .3,283,230 | ..110.515 3,315,450 3,000,000 3,245,978 ...5.000 | ... 3770 [AO......| ... 37,500 | ........ 172,917 |07/22/2015. | 04/01/2031.
744387  AC 5 | Public Authority for CO ReV Nat Gas PUID...........rrrereeeermmmesssereeesmmmmsneseeenes | sevvees | o | ceveeeeeens 4|...2FE| ... 9,577,600 | ..122.998 | ........... 12,299,800 | ..coovvveene 10,000,000 9,689,798 ...8.250 | ... 6.632 | MN..... [ ..c....79,861 | ........ 625,000 |06/12/2008. | 11/15/2028.
762238 BQ 5 | Rhode Island StEcon Dev Rev Corp Mir FU............ccccoemicrrvvvceiicsnssccciieiciiininnns | o 2|l AFE | 4,336,424 | .100.306 | .............. 4,132,607 | oo 4,120,000 ....4,120,000 ...5.000 | ... 4.362 | Do | corrrrnn 9,156 | oo 206,000 |02/02/2006. | 06/15/2024.
762244 FD 8 | Rhode Island HIth&Ed Bldg Rev REFHOSP F.........ocvvvvvvncrreereiiresesrissseensiins | wvveees ...2FE ..110.703 5,535,150 5,000,000 6,061,270 ...5.000 | ..... 2451 [MN..... | ... 31,944 | L 65,278 | 07/27/2016. | 05/15/2026.
762244 FJ 5 | Rhode Island HIth&Ed Bldg Rev RefHOSP F............covvvveeiivesncnreniviviicsisssssinnins | v w2FE | . .107.416 | ... 1,820,701 | oo 1,695,000 ....1,998,775 ...5.000 | ..... 2811 [MN.... | ........ 10,829 | .......... 22,129 |07/27/2016. | 05/15/2031.
762244  FK 2 | Rhode Island HIth&Ed Bldg Rev REFHOSP F..........cvevumcrrerrecrriisneeenssssrisnes | wvves | oo | ceveernnnne 2| 2FE | 2,375,320 | ..106.853 2,137,060 2,000,000 2,362,053 ...5.000 | ..... 2791 [MN..... | oo 12,778 | e 26,111 |07/28/2016. | 05/15/2032.
762244 FL 0 | Rhode Island HIth&Ed Bldg ReV REFHOSP F.........cucvrvvvveeveemmnncnerreeniimmnnnennnns | cevvvee | o | cevvvvveees 2|....2FE .2,646,968 | ..106.373 2,393,393 2,250,000 2,633,006 ....5.000 | ... 2911 [MN..... [ e 14,375 | 29,375 | 07/27/2016. | 05/15/2033.
796242  NA 9 | San Antonio TX Rev Airport Sys AMT-IMPL..........cccrrrrrveeemmsnsseeseeseessssnennns | svveens 2|.1FE | ... 9,119,476 | ..101.844 9,089,577 8,925,000 8,937,728 5.250 | ... 4.958 | d.cccrrr| 10 234,281 | e 468,563 | 11/29/2007. | 07/01/2027.
79739G  BA 3 | San Diego Cnty CA Regl ReV AMT APt AUIN.........ovvvvvveueemeerereeereesnnneseneensnnne | wevnnns | e | svveesennnens W AFE | e 1,308,525 | ..101.958 | .......oo.... 1,214,475 | oo 1,250,000 1,253,910 5.250 | ... 4610 | oo | 032,813 | e 65,625 |05/16/2008. | 07/01/2017.
79739G BB 1 | San Diego Cnty CA Regl Rev AMT Arpt Auth, L05.577 | e 4.872,379 | oo 4,615,000 ...4,649,356 5.250 | ... 4730 | door| 121,144 | L 242,288 |05/16/2008. | 07/01/2018.
79739G  BC 9 | San Diego Cnty CA Regl Rev AMT Arpt Auth, ..108.590 3,914,670 3,605,000 3,639,405 5.250 | ... 4.840 89,263 | 05/16/2008. | 07/01/2019.
812728 UK 7 | Seatle WA Wir Sys Rev Preref Ref ..100.300 3,515,515 3,505,000 3,507,335 ...5.000 | ..... 4193 |FA.. | 73,021 | e, 175,250 |06/17/2015. | 02/01/2023.
812728 UW 1 | Seatle WA Wir Sys Rev Unref Ref. ..100.283 ..4,487,664 ....5.000 | ... 4146 |FA.... | ..93,229 | ....... 223,750 | 06/17/2015. | 02/01/2023.
87638Q LD 9 | TarrantCnty TX Rev Preref Culture Ed Fa ..106.243 ..1,545,836 5250 | ... 5.854 .76,388 | 05/01/2015. | 08/15/2028.
87638Q LG 2 | TarrantCnty TX Rev Unref Culture Ed Fac . . . .106.243 | ... ..1,110,239 ..5.250 | ... 5922 [FA.... [ 20,726 | ... 54,863 |05/01/2015. | 08/15/2028.
880443 BR 6 | Tennessee Energy Acq Gas REV Ser A............coooucrrriceiummnnnsesnsssssssisssssnnnnees | cevvvne | o | srveevvvenens CAFE | 8,497,350 | ..114.621 | ........... 10,315,890 9,000,000 8,708,052 29,595 5250 | ... 5780 [MS..... | .....157,500 | ....... 472,500 | 03/06/2008. | 09/01/2024.
882854 RH 7 | Texas Wir Dev Brd Rev StRVIVNG Fd SUD L........rvvvvveereeerneeeeeneriiiissssnnnnns | woveees 2|...A1FE .3,751,480 | ..102.188 4,087,520 4,000,000 KX 2: 1L 2 T R 11,547 5.250 | ... 5.800 || 0000 96,833 | . 210,000 |12/09/2008. | 07/15/2027.
914119 LX 8 | University Cincinnati OH ReV GEN REPIS S......ccuuuuuuucrrrrreemmmmmmmnnersssessisnssnnneeeenns | wevveee | o | cevevvseees 2|...1FE 6,071,280 | ..103.559 6,213,540 6,000,000 6,008,480 (8,867) ...5.000 | ..... 4.840 | JD.......| .0rrnn25,000 | ....... 300,000 |07/08/2008. | 06/01/2028.
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917565 FR 9 | Utah Tran Auth Sales Tax Rev Ref Sub Ser. N 4| AFE | 8,039,495 | ..120.801 | .............. 9,005,715 | wovvereens 7,455,000 | .............7,881,888 cierrreeene(20,705) | v | covvrveenisssssnennnns | 005.000 | ... 4458 | IDucciiis| e 16,567 372,750 |08/27/2009. | 06/15/2031.
2599999. U.S. Special Revenue & Assessment Obligaions - ISSUET OBIGAHONS. ...............rerrrrreeeemmmsssseneereeeeesmssssssssssesssssenssssssseeens | v 768,717,559 XXX 794,264,577 733,154,312 759,618,369 | ..oooovrrvvrricnes PRI ) — 0 ..10,328,811 | ..29,078,847 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligati and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312903 HR 1 |FHLMC REMIC Ser 113-C ..106.799 23111 21,640 21,950 12/31/1998. | 05/15/2021.
312905 YJ 5 |FHLMC REMIC Ser 1077-E ..109.845 46,277 42,130 43,058 12/31/1998. | 05/15/2021.
312906 E5 5 |FHLMC REMIC Ser 1116-XA. ..108.164 13,411 12,399 12,548 12/31/1998. | 08/15/2021.
312909 MY 7 | FHLMC REMIC Ser 1251-Z ..109.486 204,043 186,366 189,506 12/31/1998. | 04/15/2022.
312915 UF 6 | FHLMC REMIC Ser 1504 Z ..109.985 170,319 154,856 156,786 02/26/2002. | 05/15/2023.
313373 X8 6 | FHLMC REMIC Ser 1683 Z ..112.852 934,627 828,188 828,831 11/13/2001. | 02/15/2024.
3133TA  CQ 3 | FHLMC REMIC Ser 1967-BA ..113.658 317,523 279,366 281,788 12/31/1998. | 06/17/2027.
31340y BH 1 |FHLMC REMIC Ser 6-C ..101.922 402 394 396 12/31/1998. | 06/15/2019.
31340Y DB 2 | FHLMC REMIC Ser 12-A ..103.048 1,433 1,390 1,394 12/31/1998. | 11/15/2019.
31340Y KX 6 | FHLMC REMIC Ser 33-D 101111 2,754 2,724 2,735 12/31/1998. | 04/15/2020.
31340y QS 1 |FHLMC REMIC Ser 46-B .102.972 4,701 4,566 4,580 12/31/1998. | 09/15/2020.
31358E  XG 2 | FNMAREMIC Ser 1990-83A ..108.121 15,531 14,365 14,900 12/31/1998. | 07/25/2020.
31358G X4 4 | FNMAREMIC Ser 1991-56G. ..108.409 14,772 13,626 13,933 12/31/1998. | 06/25/2021.
31359K 2K 2 | FNMA REMIC Ser 1996-M7 Cl Z ..100.131 29,317 29,278 29,295 03/23/2001. | 05/17/2036.
31359K ZR 1 | FNMAREMIC Ser 1996-45 CIK ..109.235 59,503 54,473 54,922 03/30/2001. | 09/25/2021.
313602 GQ 1 |FNMAREMIC Ser 1988-25B. ...99.945 237 237 236 12/31/1998. | 10/25/2018.
313603 2H 4 | FNMA REMIC Ser 1990-35E ..107.995 1,508 1,396 1,443 12/31/1998. | 04/25/2020.
313603 5J 7 | FNMAREMIC Ser 1990-41D ..107.840 19,153 17,760 18,258 12/31/1998. | 04/25/2020.
31377R BH 2 | FNMA DUS Pool #384440 ..114.599 1,098,255 958,345 1,004,762 (4,696 03/27/2003. | 10/25/2026.
31381H TQ 9 | FNMA DUS Pool #461459 .106.813 | oo 2,062,313 | .oovrrneene 1,930,777 (3,338 01/27/2004. | 11/25/2023.
31392 FL 9 | FNMAREMIC Ser 2002-55 Cl GC ..100.080 2,876 2,873 01/06/2004. | 09/25/2017.
31392 SX 9 | FNMA REMIC Ser 2002-59 CI B ..100.476 567 564 12/17/2003. | 09/25/2017.
313920 RH 9 | FHLMC REMIC Ser 2501 AN ..100.188 4,715 4,706 01/07/2004. | 09/15/2017.
31392V 2F 8 | FHLMC REMIC Ser 2494 J ..101.057 68,888 68,168 03/28/2003. | 09/15/2017.
31392V SN 3 | FHLMC REMIC Ser 2496 BK ..100.809 39,173 38,859 03/28/2003. | 09/15/2017.
31393A 2V 8 | FNMAREMIC Ser 2003-38 CI MP ..108.289 932,371 861,006 863,258 04/01/2003. | 05/25/2023.
31394) KW 6 | FHLMC REMIC Ser 2673 CI Ql ..108.924 923,175 847,537 849,552 02/03/2004. | 09/15/2023.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 6,607,918 XXX 6,990,955 6,377,989 6,458,029 (11,076) | .vvovcvernn, 0 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
31359P  DJ 2 | FNMA ACES Ser 1997-M2 Cl Z.......coiiivvnrervrrvveiiisssssssesssseesissssssessssssssssssssssess | cvvvies | oo | weveeennnns 4 | ........... [} — 497,587 | ....99.001 458,640 463,269 488,194 (1,435) | wovvevvvcvennnccrnnnne | v | 125 | ..6.325 | MON.. | ceovvvrecens 2,751 | . 33,008 |05/13/2004. | 01/17/2037.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities 497,587 XXX 458,640 463,269 488,194 (1,435) 0 | v | XXX ] XXX | XKX | 2,751 | . 33,008 XXX XXX
U.S. Special R & Special A Obligations and all Non-Guaranteed Obligati and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
033896 HZ 7 | Anderson IN Sch Bldg Corp Rev LBASS Ref. 2|l FE | 5,571,558 | ..106.591 5,580,039 5,235,000 5,301,558 (30,594) 02/23/2006. | 07/15/2026.
254773  AG 9 | District Columbia Hsg Fin Rev LBASS AMT. 2|..1FE ..100.222 190,422 190,000 190,000 10/12/2006. | 06/01/2020.
408395 MK 4 | Hammond IN Multi Sch Bldg Rev LBASS Ref. 2|..1FE ..106.612 3,544,849 3,325,000 3,366,627 ...(19,131 76,660 08/24/2006. | 07/15/2025.
455066 HG 8 | Indiana StOffice Bldg Rev LBASS Com Fac I [p— AFE . .111.364 8,925,825 8,015,000 8,273,106 (67,031) | wooovvvvrreenrerveens [ evvrerrrrreeeriisssssnnns | 2005.250 | 004250 | Juiccccc | v 210,394 420,788 | 05/24/2007. | 07/01/2020.
49151E XA 6 | Kentucky St Ppty & Bldgs Rev LBASS Commn N [p—— e AFE | ,990,017 | ..102.876 5,812,494 5,650,000 5,679,967 (38,773) | oo [ cenreeerrrrniiiiisssinns | 05,000 | ... 4270 | AQuiics | v 70,625 282,500 | 06/14/2007. | 10/01/2017.
49151E XD 0 | Kentucky StPpty & Bldgs Rev LBASS RefP. .. 1FE 10,817,300 | ..108.484 10,848,400 10,000,000 | .....0.rrs10,226,258 | ..cooovcvrriveririnnee | vvvrernnnc(76,405) [ v | v | 2005000 | 14120 [ AOueeee | oveeeee 125,000 500,000 |11/19/2007. | 10/01/2019.
946363 GJ 1 | Wayne Twp IN Marion Cnty Rev LBASS Sch B . AFE 4,955,945 | ..102.312 5,386,727 5,265,000 5,113,689 | covvveeererreererererieiies | eoeeneeeee 17,922 | oo | oo | 00000 | 008481 [ Jdovo | o 97,110 210,600 | 01/25/2006. | 01/15/2024.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 39,867,054 XXX 40,288,756 37,680,000 38,151,205 | .oooovcrvvrrrerern0 | ceeenn(214,012) | o 0 | 0 | XXX | XXX | XXX | 701,213 1,850,628 XXX XXX
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3199999. Total - U.S. Special Revenue & Special A W ODIGALONS.....vvvvvveeercverrniess e ssessssssesssssssssesns | oo 815,690,118 XXX | s 842,002,928 | ......... 777,675,570 | ........ 804,715,797 0] (AR — (] 0 XXX XXX XXX | ...11,064,797 | ..31,347,914 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
00206R AR 3 | ATET INC NL...oueucerrveeiiimmsnseeerennesssessssssessssssssssssesssssssssssssssssssssssssssssssssssnss | oo ol ..107.523 . 4,694 ...5.800 | ... 5.841 |FA.... | ......295,800 | ... 783,000 |01/29/2009. | 02/15/2019.
00287Y AW 9 [ ABBVIE INC ST N..ovveeeerveeeeeeienssmmsesssssesssssssssssseesssssssssssssssssssssssssssssssssssnss | sveeses ol 1,241,600 | ...95.753 | ... ..1,196,909 | ..............1,250,000 1,241,690 90 4450 | ... 4491 |MN..... | 7,262 | oo 28,122 | 05/09/2016. | 05/14/2046.
00817Y AV 0 | At INC ST NL..ooouueirrrieeeeeetsssseeeeeesieissssssssesesssssssssssssssesssssssssssssssssssssssssssssnns | svveens . 2FE | v 10,983,940 | ...98.501 | ............ 10,835,099 | .coovvvvenns 11,000,000 | ...........10,985,151 .....2.800 | ..... 2823 [ D | v 13,689 | e 159,133 | 06/02/2016. | 06/15/2023.
01741R  AC 6 | Allegheny Technologies INC ST NL.............mmrrrreeeemmmmninnneereeessessssssssessesseennes | v ol ..4FE 4,955,140 | ..107.000 | ..coovvvvveens 4,280,000 | ..o 4,000,000 | .............4,280,000 .9.375 | 5736 | JD..... vrereeeen31,250 | s 375,000 |01/20/2011. | 06/01/2019.
01877K  AB 9 | Alliance PIpeling LP SINL.......covvrrvverrerreissesrinssssisnsesssssssessssssssssssssessessens | sonsies ol 886,312 | ..104.503 853,375 816,604 836,092 ...6.9% | ..... 5516 |JD...... [T -1 I I 57,130 |08/12/2005. | 12/31/2019.
02209S  AD 5 |Alfria Group INC CO Gl Ni.......oevvvrrrerreeisnerreinssrcssseessssssssessssssssssssesssssens | s | e | e TFE | i 4,916,400 | .114.356 | ...oooovvvrrnut 4574224 | ... 4,000,000 | .............4,244,005 ...9.700 | ..... 6.169 [MN..... | coovverres 54,967 | ... 388,000 | 06/04/2010. | 11/10/2018.
02209S  AJ 2 | Altria Group INC Gt Ni.........rvvrrerrresserreiisseessssessessesssssssssesssssssesssssssnses. | s o 14,367,640 | .117.997 | ....coo..... 14,159,664 | ............ 12,000,000 | ...........12,815,694 9250 | ..... 6.368 | FA...... | oo 447,083 | ... 1,110,000 |06/14/2010. | 08/06/2019.
02209S AL 7 | Altria Group INC CO Gt Nb........oouuucrrrrversiineeerrreeesmisssseeeesessssssssssssssesssssennns. | v ol 5,974,500 | ..108.980 6,538,788 6,000,000 5,987,434 . AT50 | 4804 | MN..... | coovvveens 44333 | ... 285,000 |05/02/2011. | 05/05/2021.
023610 AP 5 | Ameren llin0is CO S NL........rvveeveeemmrmenererrrssresssssssesssssssssssssseesssssssssssssseess | oo 0 [Poomooooeeees IO | = =N 9,994,300 | ..101.023 | ........... 10,102,260 | .......cc..t 10,000,000 9,995,038 3.250 | ... 3257 [MS.... | .. 108,333 | ........ 325,000 |12/03/2014. | 03/01/2025.
031162 BM 1 | AMGEN INC S NL..ooovroeerrveeriierseeeeeeensseissssssessssssssssssesssssssssssssssssssssssssssnns. | svveees ol .3,264,240 | ..104.682 3,140,451 3,000,000 3,155,334 3875 | ... 2732 [MN.... | v 14,854 | ... 116,250 |02/22/2013. | 11/15/2021.
032511  BC 0 | Anadarko Petroleum Corp Sr Nt LS..| .| . v 12,561,750 | 113,647 | oo 11,364,670 | ............ 10,000,000 | ...........10,745,949 - ...8.700 | ... 5074 [MS.... | ... 256,167 | ........ 870,000 |04/29/2010. | 03/15/2019.
03523T BH 0 | Anheuser-Busch InBev WIAWING CO Gt Nb...........vvvvvveeveerssseeceeenerivnisssssennnnns | ceveens I [ ceeen2FE | i 11,029,215 | 113138 | ..ooooveeens 11,313,760 | coovvvveens 10,000,000 | ...vrrrrrs10,394,590 | cvvvvrvvvveenvrrsseens | v (124,116) ...8.875 | ... 5373 [ MN.... | coovvece 87,847 | ... 687,500 |03/15/2011. | 11/15/2019.
035240 AA 8 | Anheuser-Busch Inbev Worldwide Sr Nt ..107.104 1,071,042 1,000,000 985,166 434 ...8.500 | ... 7537 | W | e 29,972 12/16/2016. | 07/15/2018.
035242 AN 6 | Anheuser-Busch Inbev Fin Sr Nt ..108.087 | ............19,455,660 | ............18,000,000 ..18,248 446 (3,305) 4.900 | ... 4810 ..367,500 02/09/2016. | 02/01/2046.
05501T AC 3 | TGGT Holdings (Azure) LLC 1stLien Term ...92.000 1,995,229 2,168,727 1,995,229 752,484 6,570 ....8.500 | ..... 6.951 [ [ 6,265 11/26/2013. | 11/18/2018.
05569A AB 5 | BP AMILeasing Inc Co Gid Nt ..107.285 ..1,072,848 ....1,000,000 | .............1,020,002 (7,890) 5523 | ... 4615 | MN..oo. | covvvrrrnnn 8,131 01/06/2011. | 05/08/2019.
06050T JZ 6 | Bank of America NA Sub Bk Nt .120.647 | ...........12,064,740 | ............10,000,000 9,636,738 8,951 6.000 | ..... 6.323 ..126,667 00,000 |02/29/2012. | 10/15/2036.
06051G ~ FL 8 | Bank of America Corp Sub Nt .101.211 7,084,742 7,000,000 6,971,160 2,323 84250 | ... 4302 |AO...c.. | vovvrerene 57,021 | ... 297,500 | 10/17/2014. | 10/22/2026.
07274 AG 8 | Bayer US Finance LLC Sr Nt . ...99.499 2,984,973 3,000,000 2,976,099 2,640 3375 | ... 3493 | AO...c.. | woovrrce 23344 | ... 101,250 |10/01/2014. | 10/08/2024.
075887  BF 5 | Becton DickinSon & CO ST NL.........cvvvuveeurrienreeerreeesssssseeesssssssssssssesssssssssssses | svveens ol 4,000,000 | ..102.262 | .....ooornnnnit 4,090,488 | ... 4,000,000 | .............4,000,000 3734 | L 3.734 6,638 | ... 149,360 |12/04/2014. | 12/15/2024.
075887 BG 3 | Becton Dickinson & CO ST NL.........vvveveeemimienrererrveeesmsssesesssesssssssssesssssssssssses | svveens ol . .2,000,000 | ..103.595 2,071,890 2,000,000 2,000,000 ...4.685 | ... 4.685 e 164 | 93,700 |12/04/2014. | 12/15/2044.
096630 AD 0 | Boardwalk Pipelines LLC S&NL.......c.cccuuummmmremrrrrreesssssseessesssssssssssssssssssssssmnnans | svveens [ [ ceeeni2FE | 4,941,000 | ..102.677 5,133,845 5,000,000 | .............4,951,133 4873 8950 | ... 5101 [ D | v 11,000 | ....... 247,500 | 11/19/2014. | 12/15/2024.
099724  AH 9 | Borg Warner AUIOMOBVE ST NL.......cc.cccuuummmmmmrrrrerireessssssseeessssssssssssssssssssssssnns | seveens ol .3,554,810 | ...96.118 3,364,144 3,500,000 3,553,115 (936) . A375 | 4282 |MS..... | ........45,087 | ....... 153,125 |03/12/2015. | 03/15/2045.
125896  BQ 2 | CMS ENErgy Corp SINL....cccceuuuuueenereeemmmmmseenssessssssssssssssssssssssssssssssssssssssessss. | e ol 11,992,440 | ...96.244 1,924,886 2,000,000 | .............1,992,882 442 ...3.000 | ... 3.044 [ MN..... [ ccooeeeeern 7,667 | oo 31,667 |05/02/2016. | 05/15/2026.
12670U AB 3 | CWGS Term Ln Nt1 ..100.719 3,323,720 3,300,000 3,283,632 132 ..4633 | ... 4744 | JAJO.. | 113,589 | s 11/30/2016. | 11/08/2023.
130789  T# 7 | California Wir Svc Co 1st Mtg Bd Ser JJJ ..102.997 374,497 363,600 364,365 (453) ..5.440 | ... 5.167 04/20/2009. | 05/01/2018.
151020 AS 3 | Celgene Corp Sr Nt ..101.431 5,071,550 5,000,000 | .............4,957,323 4,081 3875 | ... 3.993 08/03/2015. | 08/15/2025.
17275R  AD 4 | Cisco Sys Inc Nt 126998 | ... 10,477,310 8,250,000 8,519,177 (6,012) ...5.900 | ... 5.640 08/18/2009. | 02/15/2039.
172967 EV 9 | Cifigroup Inc Sr Nt .114.084 | .. 1,140,836 | .....ooovveees 1,000,000 | ...........1,082,446 (31,855) ....8.500 | ..... 4.805 03/17/2011. | 05/22/2019.
174610 AJ 4 | Citizens Financial Group Sub Nt ..100.467 3,013,995 3,000,000 3,000,000 4350 | ... 4.350 07/28/2015. | 08/01/2025.
174610 AL 9 | Citizens Financial Group Sub Nt ...96.797 5,323,857 5,500,000 5,393,826 8,281 3750 | ... 4.051 04/26/2016. | 07/01/2024.
191219 AV 6 | Coca-Cola Enterprises Nt ...90.800 | .oovvvveeens 16,343,910 | .cooovvveens 18,000,000 | ...........14,532,879 867,841 | oovvveeeevrvsveennns | ovensrneeeereeinnnnn | cevveenininnn | e 6.256 05/06/2005. | 06/20/2020.
20030N BB 6 | ComcastCorp SrNt ..130.159 6,507,950 5,000,000 5,197,423 ...8.400 | ... 6.080 20,000 | 06/15/2010. | 03/01/2040.
207597 EE 1 | ConnecticutLt& Pwr Co 1st Mtg Bd ..107.246 3,217,386 3,000,000 3,027,151 ...5.500 | ... 5.037 |FA.... | ...8750 | ....... 165,000 |06/15/2009. | 02/01/2019.
232820 AK 6 | Cytec Inds Inc Sr Nt 94655 | oot 9,465,470 | ....ovvveee. 10,000,000 | ...........10,007,056 3950 | ... 3940 [ MN.... | coorecnd 65,833 | ........ 395,000 |11/07/2014. | 05/01/2025.
23311R AC 0 | DCP Midstream Sr Nt ..112.000 5,600,000 5,000,000 5,123,404 81,302 9.750 | ..... 8.496 87,500 | 05/29/2009. | 03/15/2019.
23338V AB 2 | DTE Electric Co SrNt ..104.214 2,084,282 2,000,000 | .............1,994,110 ..3.650 | ... 3697 [MS.... | ....21494 | .. 73,000 |08/20/2013. | 03/15/2024.
254700 AD 1 | Discovery Communications Co Gtd Nt .106.190 | oo 10,618,960 | ... 10,000,000 9,979,450 ...5.350 | ... 6.367 | JD.ooves | oo 52917 | ... 635,000 | 06/11/2010. | 06/01/2040.
25470D  AF 6 | Discovery Communications Nt ...99.664 996,640 1,000,000 962,915 .3.300 | ... 4.076 |MN..... | o217 | e 33,000 |08/23/2013. | 05/15/2022.
264420  AA 2 | Duke Energy Progress Inc 1st Mtg Bd. ..101.544 5,077,215 5,000,000 | .............4,986,581 ..3.250 | ... 3286 |FA.... | ......61,389 | ... 163,403 | 08/10/2015. | 08/15/2025.
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264420 AB 0 | Duke Energy Progress INC 1StMIg Bd...........cccuuveeeummnnreerreeeemmmmmsnnssssssessssmmsnsees | wennenn | oo | svveesssneens ..101.755 5,087,745 5,000,000 ...4,975,264 442 .. 4200 | ... 4230 |FA..o | s 79,333 | . 211,167 | 08/10/2015. | 08/15/2045.
29364D AU 4 | Entergy Arkansas INC 1SEMIG BA...........ccceeerrumunrerreeemmmmmmesneressssssssssssssseessssnes | wonnens | oo | svveesssnnens ..101.905 2,292,856 2,250,000 2,338,584 (7,379) .3.500 | ... 3.009 |AO..... 02/05/2016. | 04/01/2026.
294429  AK 1 | EQUIaX INC ST NL.....uuoeirreveeeieesseseeresesseissssssecsssssssssssseesssssssssssssssssssesssssssnns. | svseens ...98.000 5,879,982 6,000,000 5,997,506 386 .2.300 | ... 2310 | JD....... 05/05/2016. | 06/01/2021.
30251B  AD 0 | FMRLLC ST Nb.cooouuiuerirereeesissssseesseeessssssssesssssssssssssssssssesssssssssssssssssssssssssss. | s ..103.569 3,728,488 3,600,000 3,814,135 (5,249) 8950 | ... 4429 |FA..... 05/18/2016. | 02/01/2033.
316773  AD 2 | Fifth Third Bancorp SUD BK Ni.......cccvvveeeeeummmmmenneererreeenmsssssseeseseessssnssseessssssessens | eeveeee | o | seeeeeseeeees ..103.155 8,458,669 8,200,000 8,194,046 .. 4500 | ... 4512 | ID....... 06/01/2011. | 06/01/2018.
369622 SM 8 | General Elec Cap COrp SUD Ni......co.cceuummereerveeensssnnnseesessesssssssssssssssesssnnnnns | seveens ..110.906 14,417,754 ..13,000,000 .13,018,577 (3,993) ...5.300 | ... 5261 |FA..... 02/23/2011. | 02/11/2021.
36962G 4D 3 | General Elec Cap COrp SINL........ccurveerreeririnsereeisssesseesssssesssesssssssessssssssnnes | s ..110.487 11,048,650 ..10,000,000 ..10,075,142 (26,114) ....5.000 | ... 5685 |FA..... 08/04/2009. | 08/07/2019.
375558 AU 7 | Gilead SCIENCES INC ST NL.....oovvveeerrerriseerissesssisssssesssessessssssessssssssssssssssens | serens | o0 | sevessnnnenes ..107.584 7,235,031 6,725,000 6,986,351 v (44,125) ...4.400 | ... 3.532 08/27/2013. | 12/01/2021.
406216 AX 9 | HallIburton CO NL.......ievvurrerrererrcerisessisnssssssssssesssssssssssssssssssssssssssssssssssssnns | seesees 110219 | s 5,345,622 | ovvvvvornnn 4,850,000 e 975732 | e ....(42,454) 8150 | ..... 5.110 06/16/2009. | 09/15/2019.
45475Q AR 4 |Indiana Gas CoOMT Ni.......cccouvrimmcriimnereesinnsssesssesessssessssssessssssssssssssnessees | cveeees ..119.788 2,395,760 2,000,000 2,007,580 (353) 1080 | L 7.035 02/23/2001. | 10/05/2029.
48121C YK 6 | JPMorgan Chase SUb BK Nt..........cccceeeeeerrveeummmmnneesesrieesssmnnssessssssesssssssssesesess | svvnsee | oo | covvsssseeees 103198 | oo 15,479,760 | ............ 15,000,000 102 15,150,866 | wovvvvvrrrrvrceeerrrrriins [ ceneenens (194,759) ....8.000 | ... 4613 11/02/2011. | 10/01/2017.
485170 AR 5 | Kansas City Southern Inds INC ST NL.......c....ccuummmmrrrrreeeieisssnsceesesesismmsssssssenens | svveees 2,497,489 | ..101.378 2,534,450 2,500,000 2,497,724 234 . 3.850 | ... 3.865 07/26/2016. | 11/15/2023.
49456B  AH 4 | Kinder Morgan INC St NL.......ooeevuerrveesnnereeissssssssssssssssssssssssssssssssssssssssssessess | sveeses ,488,205 | ..105.177 3,681,206 3,500,000 3,488,573 162 5550 | ... 5573 R 11/24/2014. | 06/01/2045.
50076Q AX 4 |KraftFoods Group Inc Sr Nt ..106.598 2,099,975 1,970,000 2,085,365 ....(67,958) ..8.125 | ... 2467 [FA... | o 42,902 08/27/2013. | 08/23/2018.
50077L  AM 8 | KraftHeinz Foods Co Sr Nt ..104.681 5,234,060 5,000,000 4,981,082 338 ..5.200 | ... 5.226 119,889 08/19/2016. | 07/15/2045.
539830 BH 1 |Lockheed Martin Corp Sr Nt ..102171 10,217,120 ..10,000,000 0,437,750 (35,650) .3.550 | ... 2.993 ..163,694 02/11/2016. | 01/15/2026.
585055 BS 4 | Medfronic Inc Sr Nt........... ..102.971 11,326,854 ..11,000,000 .10,912,571 9,025 3500 | ... 3613 113,361 09/02/2015. | 03/15/2025.
60871R  AH 3 | Molson Coors Brewing Co Sr Nt ...93.233 4,661,625 5,000,000 4,968,157 307 ..4.200 | ... 4.238 101,500 06/28/2016. | 07/15/2046.
61747W  AF 6 | Morgan Stanley Sr Nt . ..110.958 ..4,993,092 ....4,500,000 4,521,318 (4,549) 5.750 | ... 5.618 112,125 58,750 |01/21/2011. | 01/25/2021.
620076  AH 2 | Motorola SOIUONS INC ST NL........iveerieririrriissnesreisesessseessssssesssssssssssssn | sevsees .2FE| .. 5,528,400 | ..119.115 5,955,750 5,000,000 5,353,785 (31,145) 7500 | 6.395 [MN..... | coovverres 47917 | e 375,000 | 04/28/2010. | 05/15/2025.
620076  AK 5 | Motorola SOIUONS INC DED...........cccurruucerivceeimmmmmmcenrrseeessssssnessesssssssnssseesees | ceveene | o | ceeeevveeeees we2FE | s 35,595,130 | ..110.284 | ........... 38,599,260 35,000,000 35,406,274 (34,399) ...5.500 | ..... 6.324 [MS..... | ....... 758,333 | ... 2,275,000 |05/06/2010. [ 09/01/2025.
637432 ND 3 | National Rural Ufiliies COOP S NL..........cvvvveeeemureeeererrrsimmsesssessssssessssnseeeennes | svveens .. 1FE 11,492,985 | ...98.271 | ............ 11,301,177 | e 11,500,000 ....11,494,188 632 .2.850 | ... 2857 [ o | e 140,204 | ........ 327,750 |01/20/2015. | 01/27/2025.
665772 CN 7 | Northern States Pwr CO MN 1StMEG Bd..........corvvverrmreriernnnrecssnsssessssssesssssnnees | seeeens .. 1FE .5,902,020 | ....99.619 5,977,134 6,000,000 5,904,437 1,744 4000 | ... 4095 |FA.o. | oo, 90,667 | ........ 242,667 |08/04/2015. | 08/15/2045.
67059T AA 3 | Nustar Logistics Co Gtd Nt ..106.750 1,067,500 1,000,000 996,994 2,134 8150 | ... 8402 [AO...... | v 17,206 | .......... 81,500 |06/01/2009. | 04/15/2018.
679574 AG 8 | Old Dominion Elec 1stMtg Bd ..110.165 2,478,704 2,250,000 2,250,000 ...8.210 | ... 6.210 [ D.covves | v 11,644 | ....... 139,725 | 12/12/2002. | 12/01/2028.
68268N  AE 3 | Oneok Partners LP Sr Nt 112802 | v 14912411 | s 13,220,000 13,621,672 | oo [ v (166,684) ...8625 | ... 7.084 |MS..... | .......380,075 | ... 1,140,225 |07/08/2009. | 03/01/2019.
69349L  AG 3 | PNC Bank NA Sub Bk Nt ...98.442 3,445,460 3,500,000 3,323,381 26,731 2700 | ... 3.669 [MN....| .cc..15,750 | .ooeece 94,500 |10/28/2013. | 11/01/2022.
69512E DL 6 | Pacificorp 1stMtg Bd Ser E 19733 | 1,197,329 | oo 1,000,000 | .............1,024,709 (3,374) ...8.070 | ... 7528 [MS.... | .rni26,900 | oo 80,700 |02/05/2002. | 09/09/2022.
717081 DT 7 | Pfizer Inc Sr Nt .120.675 3,119,459 2,585,000 2,701,841 (2,400) ...5.600 | ... 5264 |MS..... | ....42,624 | ... 144,760 | 10/05/2015. | 09/15/2040.
718172 AT 6 | Philip Morris Infl Inc Sr Nt ..97.847 978,465 1,000,000 951,435 7,673 ..2.500 | ... 3455 [FA....| 8,958 | e 25,000 |11/07/2013. | 08/22/2022.
73664# AA 8 | Porfland Natural Gas Trans Sys Sr Sec Nt ..103.546 356,951 344,727 344,727 ...5.900 | ... 5942 | MUSD. | ooovvvvrrnB7 | s 20,339 | 04/10/2003. | 12/31/2018.
742718 CB 3 | Procter & Gamble Co Sr Nt ..125.689 1,156,341 920,000 939,472 (687) ...5.500 | ... 5310 [FA.... | 021,083 | oo 50,600 |08/11/2009. | 02/01/2034.
74273@ AA 1 | PRIT Core Realty Hidgs LLC Sr Nt Ser A ..101.796 5,089,822 5,000,000 5,000,000 3.250 | ... 3250 [FA.... [ ......£61,840 | ... 162,500 |02/14/2013. | 02/14/2020.
74273@ AB 9 | PRIT Core Realty Hidgs LLC Sr Nt Ser B ..103.162 5,158,109 5,000,000 5,000,000 . 3.850 | ... 3.850 |FA.... | e 73,257 | .. 192,500 |02/14/2013. | 02/14/2023.
742741 AA 9 | Procter & Gamble ESOP Deb Ser A ..115.653 ..1,855,407 ....1,604,295 1,739,763 (33,379) 9.360 | ..... 5.100 50,162 |01/28/2005. | 01/01/2021.
74340X AN 1 | Prologis LP SrNt .113.750 5,687,515 5,000,000 5,511,917 | oo | crvrveen (169,499) 1375 | 3536 [AO......| .c....62/483 | ........ 368,750 |07/13/2012. | 10/30/2019.
832696 AK 4 | Smucker JM Co Sr Nt ..100.834 6,050,040 6,000,000 5,908,365 9,472 ..3.500 | ... 3718 [MS..... | ........61,833 | ........ 210,000 | 10/13/2015. | 03/15/2025.
837004 CC 2 | South Carolina El & Gas Co 1stMtg Bd ..108.380 6,936,333 6,400,000 6,585,642 (94,882) 6.500 | ..... 4.825 16,000 |06/15/2009. | 11/01/2018.
845437 BN 1 | Southwestern Elec Power Sr Nt ...93.145 4,657,225 5,000,000 cernen 4,956,854 821 3900 | ..... 3.951 [AO...... e 48,750 | 195,000 |03/23/2015. | 04/01/2045.
84603M XU 5 | Sovereign Bank Sub Bk Nt ..107.629 26,907,150 25,000,000 26,134,058 | ..oocvvverrnrrrirnnenns [ v (754,605) ..8750 | ... 5.368 [ MN..... | oo 188,368 | ... 2,187,500 |07/05/2011. | 05/30/2018.
871829  AM 9 | SYSCO COMP ST Nb..uuuuecirvvevveurnsieererssisieesseessssissssssssessssssssssssssssesssssssssssnns | svveees 19,160,290 | ..107.132 9,641,880 9,000,000 9,043,579 cevvennnnn:(18,235) ..5.375 | ... 5140 [MS..... | ... 139,750 | ....... 483,750 | 06/02/2009. | 03/17/2019.
87305Q  CJ 8 | TTXCO SI Nbuoovveeeerrerrrriessiiisssessssseessssssssseeesssssssssssssssssssssssssssssessssssssssens | oo . 19,919,500 | ...90.157 | ..ooconnad 9,015,740 | .....cvveee. 10,000,000 9,922,294 1,492 ...3.900 | ..... 3946 |FA... | . 162,500 | ........ 390,000 |01/26/2015. | 02/01/2045.
887315 BN 8 | Time Warner Companies INC CO Gl Ni............ccmrrrrveerveesmnmneeeeeesssiansnnssens | cevvene | o | ceveevrveeens w2FE | s 10,551,200 | ..122.299 | ............ 12,229,940 | ............ 10,000,000 | ...........10,426,582 | ......cvrvrrrerrerrrrrnnne coeeennnnne(22,531) 6.625 | ..... 6.128 | MN..... | coovveee 84,653 | ... 662,500 | 06/15/2010. | 05/15/2029.
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887320 AH 1 | Time Wamer Cable INC CO Gl Ni..........cccuumurrrrreeeieemsssneseneeessismsssssssenessssennes | v I [ ceeeni2FE | 7,064,490 | ..101.419 | oo 7,099,337 | oo 7,000,000 | .............7,003,381 (9,883) ...5.850 | ... 5700 | MN.... | covreccd 68,250 | ........ 409,500 |07/15/2009. | 05/01/2017.
893570 BM 2 | Transcontinental Gas P L COMp DED...........ccccuuummmmeeerereessmmmsssssssessssssssnnessesssnes | svveees I [ ceeeni2FE | 225,500 | ..119.217 238,433 200,000 215,756 (1,124) 1250 | ...l 6.176 [ ID.evvves [ o 1,208 | ..oovveee. 14,500 | 02/24/2005. | 12/01/2026.
893830 AZ 2 | Transocean Sedco FOrex INC CO Gl Ni...........uuuueervveeummmmmmmeeeeseeesssissssssneesens | svveees ol ...90.500 8,145,000 9,000,000 8,145,000 3,014,003 997 ...9.100 | ... 8.099 [ D.ovves | v 36,400 | ........ 796,500 |01/25/2012. | 12/15/2041.
90131H AP 0 | 21stCentury FOX AMENCA ST NL.......c.vvveeemmmmmrrrrerrereeessssssesseesessssmssesesssssseesens | e ol 16,988,445 | ..110.528 7,736,939 7,000,000 6,992,216 1,886 ..5.650 | ... 5684 [FA... | . 149411 | ... 395,500 | 04/06/2015. | 08/15/2020.
90131H  BF 1 | 21stCentury FOX AMENCA ST NL......oovvvvurmruuirrerrrreceenismsssseeeneeesssssssssssssssssessnns | s 0 [PPOOOOOPOOOOT I i = A 20,790,198 | ..117.478 23,495,600 20,000,000 20,752,785 (23,221) ...8.200 | ... 5.858 [ D.covvet | v 55,111 | ... 1,240,000 |04/06/2015. | 12/15/2034.
902494 AY 9 | TySON FOOS INC ST NL....cooouuueurrreceeeimseeressessseesssssssessssesssssssssssssssssssssssas | seseens ol 10,375,600 | ..103.688 | ........... 10,368,750 | ............ 10,000,000 10,362,695 (5,335) 5150 | ... 4909 |FA.... | e 194,556 | ........ 515,000 |09/11/2014. | 08/15/2044.
904764  AS 6 | Unilever Cap Corp SINL.....ccvurrreermrreimnesisssessesssssessssssssssssssssssssessssssnn | sessees ol . 4,941,900 | ..100.522 5,026,075 5,000,000 4,949,067 5,077 ...3.100 | ... 3237 [ o] 65,014 | ... 155,000 |07/28/2015. | 07/30/2025.
91911X AM 6 | ValeantPharmaceuticals Infl CO Gtd Ni..........ccoccmmeerirrimnerreiinesrriisseeesssnsssiines | seveees I [~ coenFE | 2,270,558 | ....86.188 1,991,793 2,311,000 | .............1,991,793 (299,668) 4,399 . 7.000 | . 7.262 [AO......| v 40443 | ... 161,770 |07/15/2011. | 10/01/2020.
91911X  AQ 7 | ValeantPharmaceuticals It CO Gl Ni..........coocuuerernnrrririnenreeisssseessssssiines | veveees ol ..4FE .8,376,683 | ....83.000 7,208,550 8,685,000 7,208,550 | ........ (1,202,208) 29,733 8750 | ... 7.252 | FA.o | o 221,468 | ....... 586,238 |07/18/2011. | 08/15/2021.
92343V AP 9 | Verizon COMMUNICAONS INC BU........cccouuumrmmeerrrrrririesssecessssssssnseessssssssssss | svveees ol . v 11,655,950 | .123.864 | ............ 12,386,370 | ....oovveene 10,000,000 1,360,169 (31,917) ...6.900 | ... 5781 [AO....| v 145,667 | ....... 690,000 |08/26/2009. | 04/15/2038.
92343V BE 3 | Verizon Communications INC SI NL............cceceuuuemmeeerrrreismmmsnsesssesssssssseeseeeennns | svveens [ [ ceeeni2FE | i 7,653,940 | ...98.745 | ............. 6,912,115 | ..cccvveee 7,000,000 | .............7,648,240 (5,700) T80 | 4149 | MN..... | v 55,417 | oo 166,250 |08/01/2016. | 11/01/2041.
92890H AC 6 | WEA Fin LLC/WeSHigld St INL..........rrvvvveeeeemeeernrreessmmsesssesesssssesssssesseseesssssesnss. | oo ol 4,988,013 | ..101.113 5,055,640 5,000,000 | .............4,990,377 1,058 3750 | ... 3.779 | MS..... JESSPOOON.T: % (7 A 187,500 |09/10/2014. | 09/17/2024.
931142 CM 3 | Wal-Mart Stores INC St Nb.........vccererrrrveesssecesnnsessssseesssssessssssssssssssssssssssanns. | svveens ol ,705,360 | ..131.819 7,909,164 6,000,000 6,611,793 N X1 5] ...8.200 | ... 5.389 [AO...... v 18,533 | s 372,000 |08/31/2009. | 04/15/2038.
94106L AS 8 | Waste ManagementInc Co Gtd Nt ..105.323 3,528,310 3,350,000 3,389,692 (31,348) ...8.100 | ... 5.070 [MS..... | oo 60,170 | ........ 204,350 | 10/02/2009. | 03/15/2018.
949746 RF 0 | Wells Fargo & Co Sub Nt L113.304 | s 5,307,164 | ..oooovvrnnens 4,684,000 4,752,560 (1,085) ....5.606 | ... 5501 [ Mo | e 121,081 | ........ 262,585 |02/05/2014. | 01/15/2044.
94974B  GT 1 | Wells Fargo & Co MT Sub Nt ...95.705 4,785,270 5,000,000 4,994,252 52 4400 | ... 4.407 10,389 10,000 |06/07/2016. | 06/14/2046.
988498  AF 8 | Yum Brands Inc Sr Nt .105.750 | .o 10,575,000 | ............ 10,000,000 0,028,635 (9,657) ...5.300 | ... 5.185 [MS..... | .......156,056 | ........ 530,000 | 10/01/2009. | 09/15/2019.
008916  AG 3 | Agrium Inc SrNt..... .125.133 6,256,670 5,000,000 5,729,083 crrennnenn(19,835) w1125 | 5.857 |MN..... | ........37,604 | ........ 356,250 |07/01/2011. | 05/23/2036.
008916 AN 8 | Agrium Inc Sr Nt.... .104.138 | ... ..1,562,066 | .............1,500,000 1,492,801 110 5250 | ... 5.283 78,750 | 11/13/2014. | 01/15/2045.
292505 AG 9 |EnCana Corp Nt ..108.076 2,161,520 2,000,000 2,161,520 (14,739) (4,204) .....6.500 | ..... 5772 |FA.... | v 54,167 | e 130,000 |04/23/2012. | 02/01/2038.
292505 AH 7 | EnCana Corp Sr Nt . ..107.624 538,118 500,000 537,730 ceeeennnnne(15,110) ...8.500 | ..... 3169 [ MN.... [ oo 4,153 | s 32,500 |07/30/2012. | 05/15/2019.
292505 AJ 3 |EnCana Corp Sr Nt LS..| .| 2,915,289 | ..100.718 2,920,822 2,900,000 2,910,021 (1,840) 3900 | ... 3.822 [MN..... [ ... 14,452 | ... 113,100 |12/18/2013. | 11/15/2021.
65334H  AG 7 | NEXEN INC ST NL..oooovrveeceririveeesssseeessreessssssesssssssssesssssseesessssssssssssssssssssssnss. | o ol .2,898,720 | ..118.520 3,555,588 3,000,000 2,909,512 2,049 ...5.400 | ... 6.673 | MN..... [ ........24,533 | ... 192,000 |01/11/2011. | 05/15/2037.
65334H  AJ 1 | NEXEN INC ST Nb..oovorriieirrrvirviesiiseessresisssssssessssssssssssssssssssssssssssssssssssesssssssnns. | e | e [ oo TFE | s 3,816,085 | ..136.014 4,760,490 3,500,000 3,789,189 w1500 | ... 6.780 | . | 110,104 | ... 262,500 |01/12/2011. | 07/30/2039.
65334H  AK 8 | NEXEN INC ST NL..ooovvvueerrirrreeessssseeesseessssssseesssssssssss s ssssssssssssssssssssnss. | e ol 1,623,291 | .108.701 | .ccovvrae 1,630,517 | coovvvvrrreens 1,500,000 | ............1,542,903 ...8.200 | ... 5.004 || 20000 39,008 | o 93,000 |01/31/2011. | 07/30/2019.
73755L  AD 9 | Potash Corp Saskatchewan Inc Nt Ser C LS..| .| 5,500,161 | ..110.082 5,825,529 5,292,000 5,472,597 ..5.875 | ... 5589 [ Do | 025,909 | .. 310,905 | 06/11/2010. | 12/01/2036.
73755L  AF 4 | Potash Corp Saskatchewan INC St NL.........ccoucrrerrricrriineesesesssessessens | eeveees . ..109.230 3,386,133 3,100,000 3,163,848 ....6.500 | ..... 5560 |MN..... [ .......25747 | .. 201,500 | 06/22/2009. | 05/15/2019.
73755L  AK 3 | Potash Corp Saskatchewan Inc Sr Nt LS..[A|. ..107.960 4,858,178 4,500,000 5,384,576 5625 | ... 4301 [ D | 21,094 | oo 253,125 | 12/11/2014. | 12/01/2040.
893526  8Y 2 | TransCanada Pipelines Ltd St NL...........ccooommeerirvviiiiinscrnsiiiicsissneesssssesiinn | v ol ..109.757 5,487,825 5,000,000 5,139,402 w1125 | 5.657 | Jdoiree| 164,271 | e 356,250 | 05/29/2009. | 01/15/2019.
89352H AF 6 | TransCanada Pipelines Ltd St NL..........cccvvvenrreeinerreinssrisesrissseenesssssessennns | o . ..107.016 5,350,785 5,000,000 5,071,208 ....8.500 | ... 5569 |FA.... [ ....122,778 | ... 325,000 |05/29/2009. | 08/15/2018.
00507U AU 5 | Actavis FUNAING SCS ST NL....cuuuuverirreeisrrsreimssesssnnssssssssssssssssssssssssssssness | sovsees D|. 5,021,502 | ...98.173 4,908,670 5,000,000 5,020,894 4750 | 4723 [MS..... | 089,931 | ..o 237,500 |03/10/2015. | 03/15/2045.
046353  AB 4 | ASraZeneca PLC ST NL.............vccuvieeeeseeeessisssssessesssssssssesssssssssssssssssssssnsss | sossens C|. ,368,850 | ..103.130 5,156,510 5,000,000 5,037,191 ...5.900 | ..... 4807 |MS..... | .......86,861 | ....... 295,000 | 06/03/2009. | 09/15/2017.
05565A AR 4 | BNP Paribas SA SUD NL.....coovvvuerreeernereeisnsssssnsssssssnsssssssssssssssssssssssnssssssns | sossees ...98.560 6,899,200 7,000,000 6,988,317 . A375 | 4397 |MN..... | o 41,684 | e 153,125 | 05/05/2016. | 05/12/2026.
404280  AK 5 | HSBC HOIAINGS PLC ST Nb........ccrerrrereeemmsssscessnnessssssssesssssssssssssssssssssssssssssnns | svveens ..108.071 9,726,354 9,000,000 8,990,469 ...5.100 | ... 5128 |AO...... | ......109,650 | ........ 459,000 |03/29/2011. | 04/05/2021.
65557F  AA 4 | Nordea Bank AB Sub Bk Nt poe .107.440 | ...........13,967,174 | ............13,000,000 .12,785,979 4875 | ... 5.299 84,500 33,750 | 11/02/2011. | 05/13/2021.
88167A  AF 8 | Teva Pharmaceuticals NE Sr Nt LS... ....85.686 5,141,172 6,000,000 5,990,603 4100 | 4.109 109,333 08/03/2016. | 10/01/2046.
902133  AG 2 | Tyco Electronics Group CO Gl Nb............cvveeeummmmnerrreeeesmmmssssssssssseesssssssenssesennes | seveens .130.228 | ............15,627,348 (34,253) w1125 | 6.090 [AO.....| .o 213,750 | ....... 855,000 |02/11/2011. | 10/01/2037.
902133  AK 3| Tyco Electronics Group Sr Nt . ..108.010 .1,620,147 | .. (24,943) 4875 | ... 2.961 73,125 | 12/12/2014. | 01/15/2021.
92857TW  AS 9 | Vodafone Group PLC SINE.......ccvuucrrriricererissseisssesssssssssssessssssessessssssnees | evveees .107.762 | ..........10,776,210 | ........... 9,992,338 2,862 5450 | ... 5484 [ D...co..| v 31,792 | i 545,000 | 06/03/2009. | 06/10/2019.
G1981@ AA 0 | Cayman Turfle Farm Ltd Gid Sr Nt.......cccoviivviiiiciicsssssiisssisssssssnens | s .104.329 | s 1,586,332 | ..ooooverrene. 520,516 | ............1,520,516 ...4.850 | ... 4880 |MJSD. | .........6,145 | ......... 73,745 |03/12/2004. | 03/01/2019.
3299999. Industrial & Miscellaneous (Unaffliated) - Issuer Obligations XXX | s 805,193,512 | ......... 754,110,469 | ........ 762,968,119 | ........ 3,532,966 | ...... (2,254,450) | oo (U - 0 XXX XXX XXX | ..10,375,384 | ...39,033,535 XXX XXX
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02150W  AB 9 | Countrywide Alternative Ln Tr RMBS SEr 2.........evvrvreeeveeesenseeeersesasssnsssenenns | wvveees I [ 4| ARM | 3,734,536 | ...94.701 3,790,873 4,003,008 3,734,536 2 2.856 | ... 4456 | MON.. | ..cooooveens 9,527 | oo 106,472 |03/22/2007. | 03/25/2047.
03215P  CD 9 | Amresco Resdll Sec Mtg Loan RMBS Ser 199..........cuvvvvvvermmmnneeereveesmmmmsnneens | oo I [ 2 I | N A 194,185 | ..102.100 195,574 191,551 190,710 (4) Y (VI I 7.440 | MON.. 03/03/1999. | 06/25/2027.
12667G  AX 1 | Countrywide Alternative Ln Tr RMBS SEF 2.......cceerrvvevrveesssssssesesssssssnssseesnnns | svveens | e | 1FM | ... 5,334,326 | ...79.020 4,503,639 5,699,381 | .............4,503,639 .. 1.206 | ... 2.663 | MON.. 03/09/2005. | 05/25/2035.
12667G XN 8 | Countrywide Alternative Ln Tr RMBS SEF 2........errrveeeeeeessssssseeenesessmssssssssennes | seveens | e | 1FM | ... 16,882,533 | ...91.520 6,729,182 7,352,714 6,729,182 | ........... ...5.500 | ... 7.004 | MON.. 02/28/2006. | 08/25/2035.
126686 AC 8 | CWABS Inc RMBS Ser 2006-H Cl 2ATB.......coooeererrvevmmmmsssereeesseesssssssssseeessessnns | v I [ A AFM | 800,546 | ...73.598 1,701,859 2,312,381 800,546 ....0.854 | ..29.729 | MON.. 09/14/2007. | 11/15/2036.
126694 NS 3 | CWHL Inc RMBS Ser 2005-27 Cl 1A3.......cmmrrrrrreeeeesssessseessessssssssesssssseenss. | v | e | 1FM 840,403 | ...91.832 792,949 863,474 792,949 (12,271) (947) ...5.500 | ... 5.900 | MON.. 11/10/2005. | 12/25/2035.
12669G R3 7 | Countrywide Home Loans RMBS Ser 2005-15...........commerrvvmreereeermseesmmnesresnens | weveees | e | s 2FM 255,493 | ...91.465 237,433 259,589 237,433 3,827 42 ...5.500 | ... 5.758 | MON.. 11/10/2005. | 08/25/2035.
144527  AB 4 | Carrington Mtg Loan Tr RMBS Ser 2007-FRE...........ccoouvveeummerenmesesiesssesesnnnes ...96.132 5,104,800 5,310,193 5,308,586 ...0.956 | ... 0.962 | MON.. 03/29/2007. | 02/25/2037.
17306U CE 6 | Citifinancial Mtg Sec Inc RMBS Ser 2004- ..100.730 60,199 59,762 59,705 28 4346 | 4.357 | MON.. 03/24/2004. | 04/25/2034.
17307G  YH 5 | Citigroup Mtg Loan TrustRMBS Ser 2005-5. ...92.815 3,513,662 3,785,658 3,498,428 ...5.500 | ... 7.091 | MON.. 09/28/2005. | 08/25/2035.
23321M AL 9 | DLJ Mtg Accept Tr IRMBS CMO Ser 89-1-F........ovevrrvvveervemmrensereenssssisssnssseenns ..106.184 1,829 1,723 1,774 (12) ..11.000 | ... 6.824 | MON.. 12/31/1998. | 08/01/2019.
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl ..101.620 172,952 170,194 171,756 (193) ..5.240 | ... 4.780 | MON.. 01/16/2004. | 12/25/2033.
251563 DM 1 | Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl ..102.492 42,972 41,928 42,485 (44) ...5.180 | ... 4.776 | MON.. ...2,183 | 02/19/2004. | 01/25/2034.
36157R  3X 1 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 Cl ..108.364 237,745 219,395 219,395 870 1560 | ... 7627 [MON.. [ ... 1,382 | s 16,586 | 06/21/1999. | 07/25/2029.
36157R D8 5 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 Cl ..100.170 2,119 2,116 2,116 ...5.265 | ... 6.308 | MON.. .....158 [ 02/22/1999. | 04/25/2029.
362420 7Q 0 | GS Mortgage Securities Corp RMBS Ser 200 ..103.216 429,870 416,477 406,160 (16) 5.250 | ... 6.049 | MON.. 21,865 | 11/08/2005. | 06/25/2035.
43730E AP 2 | Homebanc Mortgage Tr RMBS Ser 2005-1 Cl ...84.101 1,789,419 2,127,705 | .............1,967,018 ...1.006 | ..... 2.878 | MON.. 02/15/2005. | 03/25/2035.
45254N  JG 3 | IMPAC CMB Tr RMBS Ser 2004-5 CI 1A1 ...95.432 530,409 555,796 556,697 106 L1476 1.446 | MON.. 02/07/2005. | 10/25/2034.
45254N KX 4 | IMPAC CMB Tr RMBS Ser 2004-9 CI 1A1 ...90.676 523,942 577,821 578,853 3 1516 | ... 1.485 | MON.. 02/07/2005. | 01/25/2035.
55265W CA 9 | Master Seasoned Securities Tr RMBS Ser 2 ..106.545 40,082 37,620 38,658 (54) ...8500 | ... 5.670 | MON.. 12/09/2004. | 08/25/2032.
63860H AC 3 | Nationstar Home Equity Loan Tr RMBS Ser. ...99.814 926,258 927,983 906,563 31,055 .....0.906 | ..... 4.057 | MON.. 09/13/2012. | 03/25/2037.
760985 M9 9 | Residential AssetMtg Prod Inc RMBS Ser. ..100.730 41,205 40,906 40,789 (22) ..4609 | ... 4610 | MON.. 01/15/2004. | 01/25/2034.
761118  HD 3 | Residential Accredit Loans Inc RMBS Ser. ...89.209 2,004,529 2,247,003 | .............1,854,630 ....5.750 | ..11.031 | MON.. 02/28/2006. | 09/25/2035.
79548K  ZJ 0 | Salomon Bros Mtg Sec VIl Inc RMBS Ser 19 ..101.265 9,797 9,675 9,636 ...6.630 | ... 6.549 | MON.. 03/18/1999. | 06/25/2028.
81441P  CE 9 | Security Natl Mtg Loan Tr RMBS Ser 2005- ...99.734 17,699 17,746 17,746 . AB70 | ... 4.765 | MON.. 03/07/2005. | 02/25/2035.
86363G AJ 3 | Structured Asset Sec Corp RMBS Ser 2007- ol ...96.356 401,030 416,196 375,596 ..A4378 | 7.287 | MON.. 03/23/2007. | 04/25/2047.
939348 AE 8 | Washington Mutual MSC Mtg PT RMBS Ser 20...........ccoccovvvneeerveeinsrenirisninrirnss | ceveres B 41 AFM | 2,064,271 | ....74.560 2,002,230 2,685,405 2,064,271 L2115 | 5.351 | MON.. 03/23/2007. | 04/25/2037.
3399999. Industrial & Miscellaneous (Unaffliated) - Residential Mortgage-Backed Securities 36,082,613 XXX | e 35,804,257 | ............ 40,333,400 | ...........35,109,857 | ........... (991,612) 29,942 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
07401D BC 4 | Bear Stearns Mtg Tr CMBS Ser 2007-PW18 C. ..102.145 2,898,939 2,838,071 2,834,697 (2,008) ..5.700 | ... 5.666 | MON.. 12/13/2007. | 06/13/2050.
12593) BE 5 | Comm Mortgage Trust CMBS Ser 2015-CR24 C...........oooommmmmmnrreruvveeiiisnsneenns ..102.038 25,509,600 25,000,000 25,208,975 (30,190) 3432 | .. 3.308 | MON.. 07/24/2015. | 08/10/2055.
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20 ..102.750 5,913,234 5,755,000 5,927,041 (586) 2 3.565 | ... 3.082 | MON.. | .ccccoee 12/14/2016. | 12/15/2049.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C 102,615 | s 4,822,905 | ... 4,700,000 | ............4,840,118 (782) 3512 | . 3.064 | MON.. [ ... 13,755 | covvvvvveerrrriricn 12/06/2016. | 12/10/2049.
233050 AC 7 | DBUBS Mtg Tr CMBS Ser 2011-LC1A CI A3 108492 | ..oooovvvrnens 4,339,664 | .............. 4,000,000 | ............4,013,393 (5,051) 5,002 | ... 4899 |MON.. | ........16,673 | ....... 200,080 |02/08/2011. | 11/10/2046.
233050 AF 0 | DBUBS Mtg Tr CMBS Ser 2011-LC1A CI B.. ..109.621 9,865,908 9,000,000 9,102,491 (25,058) 5471 | .. 5.174 | MON.. 92,390 |02/10/2011. | 11/10/2046.
36161R AE 9 | GE Cap Assurance Co CMBS Ser 2003-1 CI A .106.351 | oo ALK T — 1,652,888 | .............1,651,985 (642) ..DT43 | 5741 |MON.. [ .c....7,910 | .. 125,180 |09/23/2003. | 05/12/2035.
400756 BG 6 | Guaranteed Mtg Corp Il CMBS CMO Ser L-5 ..103.126 6,123 5,937 5,999 3) ...9.300 | ... 6.359 | MON.. ..552 |12/31/1998. | 07/20/2019.
61691G  AQ 3 | Morgan Stanley BAML Tr CMBS Ser 2016-C32 . . .102.449 | .. .4,251642 | .............4,150,000 4,273,803 (444) 3514 | ... 3.054 | MON.. .| 12/06/2016. | 12/15/2049.
617458 AG 9 | Morgan Stanley Cap | CMBS Ser 2011-C1 Cl..........cooeeumrrmvvvvveeeirisssecceernsiiiinien | v | | . ..109.113 2,182,262 2,000,000 2,015,773 (4,524) ..5.033 | ... 4801 | MON.. | ...........8,388 00,660 |02/10/2011. | 09/15/2047.
617459 AD 4 | Morgan Stanley Cap | Tr CMBS Ser 2011-C2..........cccouummecvrmvvcimmiissssnncrsveeiinnannns | woveens I [P 4| AFM | 17,674,337 | .108.572 | ............ 19,000,118 | ..ccvveerne 17,500,000 | ...........17,567,906 (21,274) 4661 | ... 4553 | MON.. | .......... 67973 | ........ 815,675 |06/09/2011. | 06/15/2044.
61763X  BF 2 | Morgan Stanley BAML Tr CMBS Ser 2014-C18..........ccccouummeremmvrnveamnssneesens | woveens | e | e 1FM 19,993,750 | ..100.054 10,005,360 ..10,000,000 9,992,110 (745) 3749 | 3.768 | MON.. | .........32,283 | ....... 381,148 |09/17/2014. | 08/15/2031.
61764X BG 9 | Morgan Stanley BAML Tr CMBS Ser 2015-C21........cccccuuuummmerremerrveernnssreenens | woveens | e | 1FM .7,209,699 | ..101.624 ..7,113,645 ....1,000,000 | .............7,158,893 (27,816) 3,150 | ... 2698 | MON.. | .........18,375 | ... 220,500 |02/13/2015. | 03/15/2048.
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90117P  AC Avenue of the Americas Tr CMBS Ser 2015-..........cccuevvvvvveeermmssseenereesssssssseenee | coveeee | oo | covvvveenndh | et IFM | s 12,359,928 | ..104.724 | .......... 12,566,916 | ............ 12,000,000 | ...........12,317,013 (32,115) ...3.901 | .....3.557 | MON.. | ......... 39,005 468,060 |08/07/2015. | 08/10/2035.
90270R  BF UBS-Barclays Comm Mort Tr CMBS Ser 2012-.........cooeuuvvveevveeniismneeeeerneeeessnnnns | evnveee | oo | convvveeendh |l IFM | 9,557,813 | ..100.535 | ........... 10,053,520 | ............ 10,000,000 9,769,802 65,465 ...2.459 | ...3.218 |[MON.. | .......... 20,491 245,890 |08/16/2013. | 12/10/2045.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES................rrrreewummmmmeeerrrreeesssssssssssseesessssssssseeeees | e 116,920,510 XXX | e, 120,287,699 | ......... 115,601,896 | ......... 116,679,999 0 (85,773) 0 0 XXX 380,136 4,075,189 XXX XXX
Industrial & Mi (Unaffiliated) - Other Loan-Backed and Structured Securities
00164M  AE 3 | ALM Loan Funding CLO Ser 2015-12A ClI A2A.........ccccovmmmmmmmmmmeeveveennmssnseennee | wvvenns | oo | evvvveenndh | e IFE | s 10,000,000 | ..100.133 | ............ 10,013,300 | .coovvveeens 10,000,000 | ...........10,000,000 3.230 | ....3.243 | JAJO.. | oo 68,189 296,589 |01/23/2015. | 04/16/2027.
01082# AA 3 | Alameda Cnty CA CTL Ser 2002-A...........ccovreerereererressmesssssssesssssessesssssesees | seveees .114.648 2,481,776 2,169,919 2,214,639 (7,620) ... 1.500 . 162,744 | 08/15/2002. | 06/15/2021.
01448Y AB 9 | ALESCO Pfd Fdg Ltd ABS Ser 7A ClLATB........vvvveererreernnrresisessissssesseessssesees | seveees ...89.000 5,744,056 6,453,995 5,404,723 44,714 ....1.398 . 22,255 | 70,895 |03/04/2013. | 07/23/2035.
020053 AS 3 | ALM Loan Funding CLO Ser 2013-8A CIATR.........ouvvvvirmesiissnreesmsesressssesees | seerees 99982 | 9,998,214 | ............ 10,000,000 | ...........10,000,000 2 370 [ ....2.377 | JAJO.. | oo 48,058 | ... 09/28/2016. | 10/15/2028.
03334@ AA 7 | AnchoragePermit Ctr BlAg LS Tr CTL.....ccuiveuerveerirerrieensseensmesessesssessssseins | s 112684 | s 1,230,788 | ..cvvvre. 1,092,248 ...1,092,248 ....6.340 L3078 | e 69,249 |02/11/2003. | 02/15/2025.
04964K  AA 9 | Atrium CDO Corp CLO Ser 9A ClA........vvvvvvveemmrmnneesenseesssssssssssssssssssssssssseeess | oo ..100.045 2,075,942 2,075,000 2,075,000 .2.230 cerrrreeen 370 | s 40,651 |01/24/2013. | 02/28/2024.
04964K  AC 5 | Atrium CDO Corp CLO Ser 9A CIB1........cvvvvvevmisreerrsreeeenssssssessesssssssssssssssens | oo ..100.099 8,508,417 8,500,000 8,466,436 7,214 ..3.030 | ...3.123 |FMAN | ......... 24,325 235,278 | 01/24/2013. | 02/28/2024.
055385 AA 6 | BFC Guaranty Corp CTL.......coimmmrreeervveeemmmnsssesssssssssssssssnsssssssssssssssssssssssssssssssnns | sossees ....352,030 | ..103.662 378,536 365,162 363,419 904 ...6.250 21,902 | e 22,823 |06/26/2001. | 12/01/2017.
05549@ AA 3 | BJs Wholesale Club Inc CTL (HG BOWIE RE&..........crrvrvvvveeermsssseeeerveessmmmsseenees | oo 1,294,025 | .107.770 | oo 1,381,241 | oo 1,281,660 ....1,286,395 (670) .....6.950 corrreeeeen 3,909 | 89,075 |10/17/2002. | 05/15/2022.
117017 AA 1 | Brunswick & Glynn Co Dev Auth CTL REV LE.........ccccuuummmenerrrerrrrssssssssseennennins | v | oo | wernneendd | v | i 2,244,127 | .112.178 2517417 2,244,127 2,244,127 el 230 [ ...7.232 |AO..cc. | v 34,253 162,250 |08/16/2001. | 10/15/2022.
117017 AB 9 | Brunswick & Glynn Co Dev Auth CTL REV LE.........cccuummmrnrrreeerveesssssssnseeeiieinns | v 1,345,381 | ..106.543 | .............. 1,433,409 | oo 1,345,381 | ............1,345,381 .8.260 | ....6.261 |FA..... | oo 31,817 | o 84,221 |12/19/2001. | 02/15/2023.
12189P  AH 5 | Burlington Northern Santa Fe LBASS ETC S ..105.858 379,408 358,413 364,280 (2,670) .7.908 .28,343 | 06/25/2002. | 01/15/2020.
12644*  AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 119640 | e 5,350,329 | ..coovvuunee 4,472,027 ..4,472,027 e 1.290 326,011 |02/28/2002. | 12/15/2026.
12644@ AX 3 |CTLCap Tr CTL Lowes A11.427 ..2,186,526 ....1,962,296 1,962,296 ..., 1.070 138,734 |10/17/2001. | 08/15/2021.
12644@ BR 5 | CTL Cap Tr CTLSer 2002-21Aurora Heathcar. .110.817 ..1,958,440 ..1,767,273 1,767,273 .6.650 17,524 | 12/13/2002. | 10/15/2022.
14310B  AA 9 | Carlyle Global Mrkt Strat CLO Ser 2013-1 ..100.040 2,100,838 2,100,000 2,100,000 2187 [ ...2192 | FMAN | 6,122 | o 40,445 | 01/22/2013. | 02/14/2025.
50026* AA 3 | Kohls Corp CTL Shelby Ml .114.167 1,063,346 931,394 949,905 (2,843) 7600 | .....6.990 | MON.. | ...........3,146 | .......... 70,786 |09/11/2002. | 12/15/2022.
52467@ AA 3 | Legg Mason Mtg Cap Corp CTL .112.884 562,184 498,020 505,467 (1,490) ... 1400 1,638 | .o 36,605 |03/22/2002. | 12/15/2021.
52467@ AH 8 | Legg Mason Mtg Cap COrp CTL.....cuuwrruuummmmmrrrrreeessmsssssesseessssssssssmsssesssssssnnes | oo 558,509 | ..105.664 562,693 532,530 539,372 (1,581) w1750 cevrrreeenn 1,834 | s 40,861 |07/02/2002. | 01/15/2021.
59549R  AC 8 | Mid State Tr XLBASS Ser 10 Cl M1......ccccuvmmmmmmneerreemmmssnssseneennsssessssssssssesssssenns | v | oo | eerreveendt | e 1AM | s 3,459,735 | ..108.092 4,447,352 4,114,417 3,459,735 ....5.280 | ..11.732 | MON.. | ... 11,484 258,385 | 05/07/2008. | 02/15/2036.
636516  AB 2 | National Inst of Hith FiShers CTL PlIB.........ccouuccveeeeemmimnneerereeeesssssssssessseesssnnnns | svveens 1,674,934 | ..116.816 ..1,956,598 000 [ ....7.000 | Weoorvrnr | e 54,063 117,245 | 07/09/2002. | 01/15/2024.
636517 AA 2 | National Inst of Hith FiSNErs CTL Pl lL..............ceeeerreeveeeeeveesssseeeeeeeeseoosssssssssnennns | soviees 4,233,418 | .111.940 | ... 4738901 | oo ...1.070 138,012 299,303 |07/09/2002. | 07/15/2022.
64508Q AA 3 | New Haven Fed Office Bldg Ls CTL GSA Gd..........ceverveemrmeemrrmmecnmeirmsnneniinnene | cvvveee | oo | veveveendh | o1 | i 1,470,321 | ..107.289 | ....ccccooos 1577497 | oo 1,470,321 | ............1,470,321 .....5.900 10/22/2002. | 01/15/2020.
653240  AA 9 | Newtown CTL Ser 2002 ..109.656 2,956,755 2,696,387 2,696,346 5 ....5.082 08/08/2002. | 05/15/2023.
67020B AA 8 | NRRC-D Facilites Corp CTL GSA Rev Bd Ls. 2079 | 2,229,833 | oo 1,989,523 ...1,989,523 ....6.500 09/19/2002. | 11/07/2023.
74042T AC 5 | Preferred Term Sec Ltd LBASS NtCI A-2 P ...90.290 8,373,869 9,274,414 8,315,273 5,677 (4,368) ....1.363 09/14/2007. | 12/22/2037.
755920 AG 0 | Receipts on Corp Sec Tr ABS Coll Tr Ser. ..101.681 176,799 173,875 174,678 (1,208) .....6.500 04/29/2003. | 08/01/2017.
78402C AA 1 | SC Commercial Mtg Pass Through CTL Ser 2.............cummereveeeveenssmmenneeresreenns .114.136 685,627 600,710 612,175 (1,579) o 1.052 11/20/2003. | 11/10/2028.
78442G GG 5 | SLM StudentLoan Tr LBASS Ser 2003-4 Cl ....95.652 6,450,702 6,743,953 6,771,681 (1,152) L1713 03/05/2004. | 03/15/2033.
823832 AE 0 | Sheridan Square Ltd CLO Ser 2013-1A CI B ..100.046 9,004,100 9,000,000 9,000,000 ....2.780 02/14/2013. | 04/15/2025.
85231C  AA 3 | StLouis Fed Office Bldg Tr CTL GSA Gtd .107.215 ..1,367,577 ...1,275,542 1,275,542 6.910 05/20/2002. | 01/15/2019.
91737# AA 3 | United States Govt SS Ls FinTr CTL GSA G ..103.033 2,066,023 2,005,212 2,004,024 491 ...4.704 06/24/2003. | 11/15/2018.
92851@ AA 3 |Vivendi SPC Tr CTL ..108.380 671,372 619,460 619,460 ....6.630 11/25/2002. | 04/15/2022.
94978# AT 4 | Wells Fargo Bank Northwest NA CTL Ser 20.. .114.351 1,432,451 | . ...1,252,684 1,252,684 .6.650 07/28/2002. | 08/01/2027.
96928# AC William Blair CTL CTL PTC Ser 2004-1 .107.874 154,367 143,100 148,310 (1,337) .....1.660 12/09/2004. | 01/25/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities XXX | e 108,222,683 | ........ 105,417,395 | ......... 102,851,092 5,677 26,810 0 0 XXX 711,944 3,904,670 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unafiliated) ....1,031,392,052 XXX | .......1,069,508,151 | ....... 1,015,463,160 | ...... 1,017,609,067 | ......... 2,547,031 (2,283471) | oo (U 0 XXX ...11,5659,535 | ..48,201,878 XXX XXX
Totals
7799999, Total - ssuer Obligafions 2384120426 | XX [ ...2,501,796,665 | .....2.269,141,132 | ....2,392,845223 | ... 11543777 | ....(7934.012) | oo 0] o o] o | xox [ xx [ .30721463 | 95950125 | xxx XXX
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

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

0

r Current Year's

e Unrealized Other-Than- | Total Foreign Stated

i NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ AmountDue | AmountRec. Maturity

CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJ/A.CV. Rate of | Rateof | Paid & Accrued | During Year | Acquired Date

7899999. Total - Residential Mortgage-Backed SECUMES. ..........rrrrrrreummumissisressisessisssssessssssssssssssssssssssssssssssssssssssssssssssssssssssses | seeeeseeeed 45,922,020 XXX | 46,437,033 | ............ 49,972,634 | ........44,810,698 | ... (991,612) | oo JERL I — (] 0 XXX XXX XXX | e 142,271 | ..... 1,792,054 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHES................c..uuuurrrrrrerruersineeeeeeeresiessssssssssseesssesssssssnsssesssssssssssssssssssssssssssnns | conssees 117,418,097 XXX | e, 120,746,339 | ......... 116,065,165 | ......... 117,168,193 0 (87,208) 0 0 XXX XXX XXX | 382,887 | ... 4,108,197 XXX XXX
8099999. Total - Other Loan-Backed and SrUCIUTEd SECUMHIES................reerreeeermmrarreerrresesssesssssssseeessssssssssssssssssssssssssssssssssssssssssnnns | conssees 146,279,379 XXX 152,441,769 | ... 146,592,395 | ......... 144,497,297 | ... 5877 | e (187,202) XXX XXX XXX | ... 1,463,699 | ..... 5,994,706 XXX XXX
8399999. Grand Total - Bonds. .....2,693,739,922 XXX | .......2,821,421,806 | ....... 2,581,771,326 | ...... 2,699,321,411 | ......10,557,842 | ...... (8,188,796) XXX XXX XXX | ...32,710,320 | .107,845,082 XXX XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

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

70914P  B6 8 ‘ Pennsylvania St GO First Ser. | 06/02/2016........ | Citigroup 5,913,686 4,785,000

1799999. Total - Bonds - U.S. States, Territories & Possession: 5,913,686 4,785,000 0
Bonds - U.S. Political Subdivisions of States

64966L 3E 9 ‘ New York NY City GO Preref Ser D-1 | 03/22/2016........ | Tax Free Exchange. 340,080 340,000 5,373

2499999. Total - Bonds - U.S. Poliical Subdivisions of States 340,080 340,000 5373
Bonds - U.S. Special Revenue and Special A

010268  AX 8 | Alabama Fed Aid HW Fin AuthRev Ser A 11116/2016........ Citigroup 3,846,522 3,335,000

010268  AY 6 | Alabama Fed Aid HW Fin AuthRev Ser A 11/16/2016........ Citigroup 3,831,448 3,335,000

010268  AZ 3 | Alabama Fed Aid HW Fin AuthRev Spl Oblig 11/16/2016........ Citigroup 1,717,875 1,500,000

010268  BA 7 | Alabama Fed Aid HW Fin AuthRev Spl Oblig 11116/2016........ Citigroup 5,712,750 5,000,000

011842  UA 7 | Alaska StIntl Arpts Rev Unref AMT Ser A 07/28/2016........ Tax Free Exchange. 925,946 925,000 15,031

02765U  MB 7 | American Mun Pwr Ohio Inc Rev Comb Hydro 09/20/2016........ RBC Dominion Securiies 1,657,650 1,500,000

02765U  MC 5 | American Mun Pwr Ohio Inc Rev Comb Hudro. 09/20/2016........ RBC Dominion Securities. 1,869,813 1,700,000

02765U  MD 3 | American Mun Pwr Ohio Inc Rev Comb Hydro 09/20/2016........ RBC Dominion Securiies 2,517,833 2,300,000

13068L  YZ 2 | California St Pub Wks Brd Rev Ref-Variou 10/06/2016. Loop Capital Markets 5,531,600 5,000,000

167562 QK 6 | Chicago IL Midway Arpt Rev AmtRef Ser A 05/26/2016........ BarClays Capital............rreveuerrreisrmeeiesicesssesessissesssssessss s ssssss s e s 3,206,880 3,000,000

167562 QL 4 | Chicago IL Midway Arpt Rev AmtRef Ser A 05/26/2016........ BarClays Capital............rreveuerreeissmreeessmcesssesesssssesssssessss e sssssse st s 3,726,450 3,500,000

167593 WK 4 | Chicago IL O'Hare Int ArptRev Sr Lien S 12/01/2016. Morgan Stanley & Co Inc 7,762,440 7,000,000

167593 WL 2 | Chicago IL O'Hare IntArptRev SrLien S 12/01/2016........ Morgan Stanley & Co Inc 4,421,760 4,000,000

167736 E2 9 | Chicago IL Wir Rev 2nd Lien-Remk 05/13/2016........ PNC Capital Markets 2,068,535 1,750,000

167736 E3 7 | Chicago IL Wir Rev 2nd Lien-Remk 05/13/2016. PNC Capital Markets 2,063,373 1,750,000

167736 E4 5 | Chicago IL Wir Rev 2nd Lien Remk. 05/13/2016........ PNC Capital Markets 1,176,130 1,000,000

39081H AM 4 | GreatLakes MI Wt Auth Swr Ref 2nd Lien. 10/14/2016........ Citigroup 5,205,870 4,500,000

544445 AT 6 | Los Angeles CA Dep of Arpt Rev AmtSub-S 05/12/2016........ Loop Capital Markets 1,461,171 1,335,000

544445 AV 1 | Los Angeles CA Dep of Arpt Rev AmtSub-S 05/12/2016........ Loop Capital Markets 1,359,113 1,250,000

57563R NV 7 | Massachusetts Educ Fin Rev LBASS AMT Ref. 05/26/2016........ RBC Dominion Securities. 24,604,750 25,000,000

59447T  ME 0 | Michigan St Fin Auth Rev RefHenry Ford 12/07/2016........ Citigroup 10,026,829 8,900,000 33,375

603827 XY 7 | Minneapolis & St Paul MN Rev Txbl Sub Re. 12/07/2016........ Wells Fargo 5,000,000 5,000,000

603827  XZ 4 |Minneapolis & St Paul MN Rev Tax| Sub Re. 12/07/2016........ Wells Fargo 2,835,000 2,835,000

603827 YA 8 | Minneapolis & St Paul MN Rev Txbl Sub Re. 12/07/2016........ Wells Fargo 2,295,000 2,295,000

603827  YB 6 | Minneapolis & St Paul MN Rev Txbl Sub Re. 12/07/2016........ Wells Fargo. 1,535,000 1,535,000

646080 SC 6 | New Jersey StHgr Ed Auth Rev LBASS Amt- 05/12/2016........ Merrill Lynch 3,685,575 3,750,000

646080 SD 4 | New Jersey St Hgr Ed Auth Rev LBASS Amt- 05/12/2016........ Merrill Lynch 2,932,500 3,000,000

646080  SE 2 | New Jersey StHgr Ed Auth Rev LBASS Amt- 05/12/2016 Merrill Lynch 2,921,940 3,000,000

646080  SF 9 | New Jersey StHgr Ed Auth Rev LBASS Amt- 05/12/2016........ Merrill Lynch 5,044,905 5,075,000

646136 2B 6 | New Jersey St Trans Fd Rev Fed Hwy Reim 11/01/2016........ Various. 13,328,267 11,900,000

646136  2C 4 | New Jersey St Trans Fd Rev Fed Hwy Reim 11/01/2016. Various. 9,034,732 8,100,000

64971W L6 5 | NY City NY Trans Fin Auth Rev Sub Ser A- 07/14/2016........ Siebert Branford (SBSC) 3,471,810 3,000,000

66285W  TA 4 | North Texas Tollway Auth Rev Preref Firs 06/09/2016........ Tax Free Exchange 4,039,963 | ..oooeveirecee e 4,070,000 ... 107,177

66285W  TJ 5 | North Texas Tollway Auth Rev Unref First 06/09/2016 Tax Free Exchange 918,375 930,000 24,490

709221 UK 9 | Pennsylvania St Tpk Commn Rev Ref Ser A 08/03/2016........ Siebert Branford (SBSC) 1,252,160 1,000,000

709221  UW 3 | Pennsylvania St Tpk Commn Rev Ref Sub Se. 08/03/2016........ Siebert Branford (SBSC) 3,104,525 2,500,000

709221  UZ 6 | Pennsylvania St Tpk Commn Rev Ref Sub Se 08/03/2016........ Siebert Branford (SBSC) 7,911,238 6,445,000

762244  FD 8 | Rhode Island HIth&Ed Bldg Rev RefHosp F. 07/27/2016........ Morgan Stanley & Co Inc 6,100,750 5,000,000

762244 FJ 5| Rhode Island Hith&Ed Bldg Rev RefHosp F 07/27/2016........ Morgan Stanley & Co Inc 2,009,897 1,695,000

762244  FK 2 | Rhode Island HIth&Ed Bldg Rev RefHosp F. 07/28/2016........ Morgan Stanley & Co Inc 2,375,320 2,000,000
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends|
762244 FL 0 | Rhode Island Hith&Ed Bldg Rev RefHosp F 07/2712016........ Morgan Stanley & Co Inc 2,646,968 2,250,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. 177,138,663 | .oovvvvvrveccciris 162,960,000 | ..oovvevrrercreeererieceiereies 183,767
Bonds - ial and Mi
00287Y AW 9 | ABBVIE Inc Sr Nt 4.450% 05/14/46 05/09/2016........ Bank of America BISD Dealer. 1,241,600 1,250,000
00817Y AV 0 | Aetna Inc Sr Nt 2.800% 06/15/23. 06/02/2016........ Citigroup 10,983,940 11,000,000
020053  AS 3| ALM Loan Funding CLO Ser 2013-8A CI A1R 09/28/2016........ Bank of America BISD Dealer. 10,000,000 10,000,000
035240  AA 8 | Anheuser-Busch Inbev Worldwide Sr Nt 12/16/2016........ Tax Free Exchange 984,732 1,000,000 | cooooveereieeeeeee e 27,264
035242 AN 6 | Anheuser-Busch Inbev Fin Sr Nt 02/09/2016........ Various. 18,251,750 | .oovevvveereecrrriiseeriieennes 18,000,000 | ..oouerveveeerreesemeriseernriiseeees 11,569
125896  BQ 2 | CMS Energy Corp SrNt 3.000% 05/15/26 05/02/2016........ RBC Dominion Securities. 1,992,440 2,000,000
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20 12/14/2016........ Credit Suisse First Boston 5,927,627 5,755,000 | .ovoeveveeeeccennnnneiiiiiiseenrnnes 11,969
12670U AB 3 | CWGS Term LnNt1 4.633% 11/08/23. 11/30/2016........ Goldman Sachs & Company. 3,283,500 3,300,000
17291 AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C 12/06/2016........ Citigroup 4,840,899 | ..o 4,700,000 | .ovveveerieinreiiieereeiisinennd 6,419
174610 AL 9 | Citizens Financial Group Sub Nt 04/26/2016........ Credit Suisse First Boston 5,385,545 5,500,000 67,604
29364D AU 4 | Entergy Arkansas Inc 1st Mtg Bd 02/05/2016........ Deutsche Bank Securities. 2,345,963 2,250,000 7,000
294429  AK 1| Equifax Inc Sr Nt 2.300% 06/01/21 05/05/2016........ Merrill Lynch 5,997,120 6,000,000
30251B  AD 0 |FMRLLC SrNt 4.950% 02/01/33 05/18/2016 Merrill Lynch 3,819,384 3,600,000 55,440
485170 AR 5 | Kansas City Southern Inds Inc Sr Nt 07/26/2016........ Tax Free Exchange. 2,497,489 2,500,000 18,983
50077L  AM 8 | KraftHeinz Foods Co Sr Nt 08/19/2016........ Tax Free Exchange. 4,980,744 5,000,000 24,556
539830 BH 1 | Lockheed Martin Corp Sr Nt 02/11/2016 Various 10,473,400 ..10,000,000 82,340
60871R  AH 3 | Molson Coors Brewing Co Sr Nt 06/28/2016........ Bank of America BISD Dealer. 4,967,850 5,000,000
61691G  AQ 3 | Morgan Stanley BAML Tr CMBS Ser 2016-C32 12/06/2016........ Bank of America BISD Dealer. 4,274,247 eB150,000 | s 8,102
92343V BE 3 | Verizon Communications Inc Sr Nt 08/01/2016 US Bancorp 7,653,940 ....7,000,000 85,896
94974B  GT 1 | Wells Fargo & Co MT Sub Nt 06/07/2016........ Wells Fargo. 4,994,200 5,000,000
05565A AR 4 | BNP Paribas SA Sub Nt 4.375% 05/12/26. [CRm— 05/05/2016........ BNP Paribas Securities. 6,987,680 7,000,000
88167A  AF 8 | Teva Pharmaceuticals NE Sr Nt SR 08/03/2016........ Barclays Capital 5,990,170 6,000,000 9,681
3899999. Total - Bonds - Industrial and Miscellaneous. 127,874,220 | oo 126,005,000 | ...ovveveeriiierer e 416,823
8399997. Total - Bonds - Part 3 311,266,649 | ..o 294,090,000 605,963
8399998. Total - Bonds - Summary ftem from Part 5 16,272,532 ..16,342,707 69,863
8399999. Total - Bonds 327,539,181 310,432,707 | covvoooerrrecrreicrreeieeneind 675,826
9999999. Total - Bonds, Preferred and Common Stocks. 327,539,181 | XXX | e 675,826
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
" 12 13 14 15
F
0 Current Bond
r Year's Interest/
e Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
i Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment| inB.J/A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
34459R  AB 1 | Morrocco AID Gtd SF Bd.......cccovveveervreivevvrrriinnnnens | - | 07/15/2016. | Redemption  100.0000..........ccccumerrerns | wvsmerreenmsenseenmisnnnes | cvveessnnn 44,048 | ... 44,048 52,747 48,243 | .o | s (4,195) (4,195) 44,048 07/15/2026.
455780 AG 1 |Indonesia (Republic of) AID S Nt...........ccccvvccrrrecns ..[12/01/2016. | Redemption  100.0000. ceneen 100,000 | e 100,000 | .......... 109,000 JLOCKST£ T I I (3,578) (3,578) 100,000 06/01/2021.
491798 AA 2 | Kenya (Republic of) AID Sr Nt ..|10/15/2016. | Redemption  100.0000 97,059 97,059 106,037 99,255 (2,196) (2,196) 97,059 10/15/2018.
62938L AA 8 | NRRC-B Faciliies Corp CTL GSA Backed.. ..|10/15/2016. | Redemption  100.0000 480,000 480,000 0 480,000 04/15/2022.
911760 EJ 1 |Vendee Mg Tr RMBS REMIC Ser 1994-2 3ZB..... | .. | 12/01/2016. | Paydown........cccccccccoccvvccccrvcvcccccmmvernnnnnnnns ..212,736 210,318 2417 2417 212,736 06/15/2024.
911760 HH 2 | Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z. .. 12/01/2016. | PaydOWN..........cccoerivveieeeeeeiviiiiiiiiienieieninnnns .493,647 491,617 2,029 2,029 493,647 06/15/2026.
912810 DX 3 |USTreasuryBd 7.500% 11/15/16. .. 11/15/2016. | Maturity. ..700,000 | . 775,031 705,337 cooeeee(5,337) (5,337) 700,000 11/15/2016.
912828 FL 9 |U S Treasury 07/152016 TIPS........ ... | ..| 07/15/2016. | Maturity. .....35,000,000 | ..... 37,223701 | ........ 41,282,617 | ..(4,710,502) | ........ (55,915) | covvvvvvvverennrnns | e (4,766,417) 36,516,200 .5,026,000 | ....5,026,000 |..1,034,031 |07/15/2016.
912828 MA 5 | U S Treasury Nt 2.750% 11/30/16.........ccccccccceeoo <[ 11/30/2016. | MAHUTHY......eiiiiiiiiimisiiiiiississinnns | ommmississssssssssssnnnnnes | eoeed 49,000,000 | ....49,000,000 | ... 47,300,313 | ... 48,753,220 | coooorrrrrrrrirnnncns | conee 246,780 | .ooovoovvccccrrinns | o 246,780 | .. 49,000,000 0 |..1,347,500 | 11/30/2016.
0599999. Total - BONS - U.S. GOVEIMMENE.......cccuuuuiiiiiiiissiiitisisssssisssssssssiiiiiss | sssssssssssssissssssssss s sssssssssssss s ssssies | s 92,669,690 | .....86,127,490 | ..... 86,746,089 .(4,710,502) | ...... 180,005 | ..o [ (4,530497) [ ool | s 87,643,690 ..5,026,000 | ...5,026,000 | ..2,501,461 XXX
Bonds - U.S. States, Territories and P
57582N  G8 2 | Massachusets St GO RefSer C........cc.cvvvivuunncnns | . | 12/01/2016. | MAIUFHY....covoooe e | e | ceviens 5,000,000 | ....... 5,000,000 | ....... 5,756,600 5,073,899 | ..oooovvrrerceees | s (LK) — covveen(73,899) 5,000,000 0]... 275,000 |12/01/2016.
1799999. Total - Bonds - U.S. States, TErTMOries & POSSESSIONS. ... coiiiimmssimissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | cossees 5,000,000 | ....... 5,000,000 | ...... 5,756,600 5,073,899 0] QX)) — 0 |.......(73,899) 0 5,000,000 0 0 0. 275,000 XXX
Bonds - U.S. Political Subdivisions of States
180847 M3 6 | Clark Cnty NV Bond Bk GO RefFlood Contr.......... .1 05/01/2016. [ Call  100.0000.......rrveeeerrrrrrsserrrrrrssssssress | ormmmmmeeeeesmmmmmnenennnns | eoveens 5,000,000 | ....... 5,000,000 | ....... 5,175,450 5,007,009 | ...coocccivicciiie | o (7,009) (7,009) 5,000,000 0 ... 118,750 |11/01/2022.
182252 SP 2 | Clarkston MICmnty Schs GO Ref.... ..105/01/2016. [ Call  100.0000...........ooooerrrereereerrrreerirs | ceemerreseesseessssenssees | evevens 4,860,000 | ....... 4,860,000 | ....... 4512,073 | .........4,633,717 226,283 226,283 rereene 4,860,000 0| 97,200 |05/01/2027.
182252 SQ 0 |Clarkston MICmnty Schs GO Ref... ..105/01/2016. [ Call  100.0000......ccoceceerrrrresecerrrrrressseries | oveeiiieieimimmmieininnnnes | eoveen 4,030,000 | ... 4,030,000 717,554 3,818,959 | .oovoovveeerreeceeees | e 211,041 | oo | e 211,041 | oo coenenn4,030,000 (U 80,600 |05/01/2028.
199507 F5 8 | Columbus OH City Sch Dist GO Sch Facs Co........ ..112/01/2016. [ Call  100.0000.......coocceerrrerrsecerrrrrreesseries | oveiviiiiiiviiiiiiiiinnnnes | eoveees 2,650,000 | ....... 2,650,000 | ...... 2,536,845 2,562,769 e 87,231 87,231 2,650,000 0 | 112,625 |12/01/2032.
213183 8P 4 | Cook Cnty IL GO RefSer A ..107/15/2016. [ Call  100.0000.........oooorerrrerereceeeeeeeeeeeeeees | ereeeeeeeirmmminiiinninns | covenn 4,000,000 | ... 4,000,000 | ... 4,000,000 | ..........4,000,000 (V1 ISR IOV 4,000,000 0 .. 123,333 | 11/15/2029.
358802 L8 7 |Frisco TXIndptSch Dist GO Sch Bldg. v | 08/15/2016. [ Call  100.0000.........ccoovvvvveeerrcmmrrrnerriiins | covvmemmsennsssseisinnnas | ceveee 2,735,000 | ... 2,735,000 2,890,622 2,746,414 | ..ooooii | e (11,414) | oo cerrene(11,414) 2,735,000 0. 136,750 |08/15/2026.
645172 GV 3 | New Haven MICmnty Schs GO Ref Sch Bldg........ ..105/01/2016. [ Call  100.0000..........evrrrerrmaerresrrerrers | cerermereerressensessnnes | oneees 3,000,000 | ... 3,000,000 | ... 2,776,200 2,860,489 | ...oooocvieriiiiins | e 139511 | oo | v 139,511 3,000,000 0. 60,000 |05/01/2026.
645172 GW 1 | New Haven MI Cmnty Schs GO Ref Sch Bldg ..| 05/01/2016. | Call ~ 100.0000. 3,050,000 3,050,000 | ....... 2,804,048 2,889,864 | ...occoovvrnrrrrriins | o 160,137 ..160,137 3,050,000 0 ... 61,000 |05/01/2027.
645172 GX 9 | New Haven MICmnty Schs GO Ref Sch Bldg. ..| 05/01/2016. | Call  100.0000. 3,050,000 | ....... 3,050,000 785413 2,871,081 ... 178,919 . 178,919 3,050,000 0 61,000 |05/01/2028.
64966 3J 8 | New York NY City GO Unref Ser D-1 ..|03/22/2016. | Tax Free Exchange core 340,080 | 340,000 | . 340,086 340,084 (4) (4) 340,080 0 5,373 |12/01/2027.
719780 KH 0 | Pickerington OH Loc SD GO Ref............. ..112/01/2016. [ Call  100.0000.......coorverrerrsrscrrrrrrsissssries | orieiiiimiiiiaimimiiininnes | o 7,250,000 | ...... 7,250,000 | ....... 6,726,550 6,915,544 | ..ooooorrrrriens | e 334,456 334,456 | ..ooovvvveerece | ceveiiienns 7,250,000 0 .. 290,000 | 12/01/2026.
791639 JP 3 | StLouis MO Brd of Ed GO Direct Dep Prog. ..| 04/01/2016. | Call  100.0000. 3,695,000 ,695,000 3,927,859 3,701,934 cooe(6,934) (6,934) 3,695,000 0 92,375 | 04/01/2022.
791639 JR 9 | StLouis MO Brd of Ed GO Direct Dep Prog............ | .. | 04/01/2016. [ Call  100.0000......cccccrerrrsssssscerrissssssssnins | coviiimimmimmmimmninnnnes | oo 7,340,000 | ....... 7,340,000 | ....... 7,821,504 | .o 7354311 | i | [((EXIL)] — e (14,311) | s | i 7,340,000 0 | 183,500 | 04/01/2024.
2499999 Total - Bonds - U.S. Poliical SUDGIVISIONS OF STES.......vvcvrveveeeeerrerreeeeeeeies iiesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssssssssnssssenns | coeee 51,000,080 | .....51,000,000 | ..... 50,014,204 | ....... LCR( AT [— 0 ]..1,297,906 | .cooovvvrrrns 0 | 1,297,906 | ..o 0 | e 51,000,080 0 0 0 |..1,422,506 XXX
Bonds - U.S. Special R and Special A t
011832 S3 7 | Alaska StHsg Fin Corp Rev LBASS AMT 1st........ ..|06/01/2016. | Call  100.0000..........errrrerrmucrreerrcrrers | cerermeeeeressseeeesisnes | coneees 1,320,000 | ....... 1,320,000 | ....... 1,320,000 | ...........1,320,000 0 | e | e 1,320,000 0. 29,179 |12/01/2024.
011842 PK 1 | Alaska Stintl Arpts Rev RefAMT SerA.................. .| 07/28/2016. | Tax Free EXChANGE..........ovceeveeeereevmminnes | cevevnemeeresmseenniinnes | cvveees 1,001,043 | ...... 1,000,000 | ....... 1,050,170 | .cc00eeee 1,004,364 | oo | s (3,321) (3,321) | wovevveerrrineens | e 1,001,043 0 | . 41,250 |10/01/2021.
254773  AG 9 | District Columbia Hsg Fin Rev LBASS AMT........... ..|12/01/2016. | Call  100.0000 60,000 60,000 60,000 60,000 0 60,000 0 1,840 |06/01/2020.
312903 HR 1 | FHLMC REMIC Ser 113-C  8.500% 05/15/21...... .| 12/15/2016. | Paydown...........ccounrecrvvvvecesimssssnessivesiiinnns 9,437 9,437 9,832 9,604 (168) (168) 9,437 0 05/15/2021.
312905 YJ 5 | FHLMC REMIC Ser 1077-E.........ccccccoooovvvvccriricvcs .. 12/01/2016. | Paydown........cccccccccvvvcvvcemrvmmmmmiiinininnnninnnns 26,121 26,121 27,210 26,772 (651) (651) 26,121 0 05/15/2021.
312906 E5 5 | FHLMC REMIC Ser 1116-XA. ..|12/01/2016. | Paydown 3,542 3,542 3,642 3,593 (51) (51) 3,542 0 08/15/2021.
312909 MY 7 | FHLMC REMIC Ser 1251-Z.... .. | .. 12/01/2016. | Paydown 52,241 52,241 54,625 K107 [ (1,035) (1,035) 52,241 0 04/15/2022.
312915 UF 6 | FHLMC REMIC Ser 1504 Z..........ccccccoevevvvvviccverrs [ 12/01/2016. | PAYAOWN........oooooeeriieiieieememivmmimmemmmesiesmsennnns [ ovmsssssmmmsssssssnnsnnnnes | covnsnennens 48,754 | ..o 48,754 50,151 49,426 (671) (671) 48,754 0 05/15/2023.
313373 X8 6 | FHLMC REMIC Ser 1683 Z.... .| 12/01/2016. | Paydown 239,473 239473 | ... 240,946 239,712 (239) (239) 239,473 0 02/15/2024.
3133TA CQ 3 | FHLMC REMIC Ser 1967-BA. ...| .. 12/01/2016. | Paydown s [ s | e 60,608 60,608 62,021 61,173 (565) (565) 60,608 0 06/17/2027.
31340Y BH 1 | FHLMC REMIC Ser6-C 9.050% 06/15/19.......... .. 12/15/2016. | PaydOWN.........coooeeriivviiveiieiiimiiiiiiiiesieninieiens 2,507 2,507 2,628 2,530 (23) (23) 2,507 0 06/15/2019.
31340y DB 2 | FHLMC REMIC Ser 12-A  9.250% 11/15/19........ | 12115/2016. | PaydOown..........ovcevevreerreiserreesiseseiseenes 2,049 2,049 2,154 2,067 (18) (18) 2,049 0 11/15/2019.
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31340Y KF 5 | FHLMC REMIC Ser 31-E  7.550% 05/15/20........ .| 08/15/2016. | Paydown 7,169 7,169 7,398 7,156 14 14 7,169 0 222 | 05/15/2020.
31340Y KX 6 | FHLMC REMIC Ser 33-D  8.000% 04/15/20........ ..| 12/15/2016. | Paydown cevvnrins [ e | 10,102 | oo 10,102 | v 10,462 10,178 (76) (76) 10,102 (N IO 416 | 04/15/2020.
31340y QS 1 | FHLMC REMIC Ser46-B  7.800% 09/15/20........ .| 12115/2016. | Paydown.........ccoocvvvvinrrrcierrcinisiiniins 9,099 9,099 9,362 9,153 (54) (54) 9,099 0 349 |09/15/2020.
31358E  XG 2 | FNMAREMIC Ser 1990-83A.. ..|12/01/2016. | Paydown 4,446 4,446 4,738 4,635 (189) (189) 4,446 0 226 | 07/25/2020.
31358G X4 4 | FNMAREMIC Ser 1991-56G. ..|12/01/2016. | Paydown 5,735 5,735 6,005 5,886 (151) (151) 5,735 0 240 | 06/25/2021.
31359E YL 9 | FNMAREMIC Ser 1993-199PF. ..|11/01/2016. | Paydown 76,144 209 209 76,354 0 2,541 |10/25/2023
31359K 2K 2 | FNMA REMIC Ser 1996-M7 CI Z... .| 12/01/2016. | Paydown 1,068 (5) (5) 1,062 0 39 |05/17/2036.
31359K  ZR 1 | FNMAREMIC Ser 1996-45 CI K ..|12/01/2016. | Paydown 19,757 (197) (197) 19,560 0 09/25/2021.
31359P DJ 2 | FNMA ACES Ser 1997-M2 CI Z ...| .| 12/01/2016. | Paydown 16,809 (905) (905) 15,904 0 01/17/2037.
313602 GQ 1 | FNMAREMIC Ser 1988-25B.. ..|12/01/2016. | Paydown 2,625 (31) (31) 2,595 0 10/25/2018.
313603 2H 4 | FNMA REMIC Ser 1990-35E.. ..| 12/01/2016. | Paydown 1,279 (47) (47) 1,232 0 04/25/2020.
313603 5J 7 | FNMA REMIC Ser 1990-41D. ..|12/01/2016. | Paydown 11,687 (379) (379) 11,309 0 04/25/2020.
31377R  BH 2 | FNMADUS Pool #384440 6.600% 10/25/26....... .| 12/01/2016. | Paydown..........ccovvrecrvrvveceriissnseeesveesiinnnns 66,569 | ...ovverrreinies | s (3,371) (3,371) 63,198 0 10/25/2026.
31381H TQ 9 | FNMADUS Pool #461459 5.450% 11/25/23....... ..|12/01/2016. | Paydown 222,006 222,006 224,448 (2,442) (2,442) 222,006 0 11/25/2023
31392E  FL 9 | FNMAREMIC Ser 200255 CI GC............cccccccees ..|12/01/2016. | Paydown 62,391 62,391 62,466 (75) (75) 62,391 0 09/25/2017.
31392E  SX 9 | FNMA REMIC Ser 2002-59 CI B.........cccccccoccveccecc | oo | 12/01/2016. | PAYAOWN....ccooccccccccscccccccscsiisccccccs 21,440 21,440 21,556 (116) (116) 21,440 0 09/25/2017.
313920 RH 9 | FHLMC REMIC Ser 2501 AN. .| 12/01/2016. | Paydown LA07734 ) 107,734 108,094 (360) (360) 107,734 0 09/15/2017.
31392V 2F 8 | FHLMC REMIC Ser 2494 J.... ... | .| 12/01/2016. | Paydown 233,174 233,174 | . 233,918 (745) (745) 233,174 0 09/15/2017.
31392V SN 3 | FHLMC REMIC Ser 2496 BK..........cc.cccvverrrrrrrerennns .. 12/01/2016. | PaydOWN.........cooowervivveiveiieiiiiiiiiiiiiiniiiiiinnnns e 147,935 | 147,935 | ......... 153,908 148,484 (549) (549) 147,935 0 09/15/2017.
31393A 2V 8 | FNMAREMIC Ser 2003-38 CI MP. ..|12/01/2016. | Paydown 262,197 262,197 268,097 263,049 (852) (852) 262,197 0 05/25/2023.
31394) KW 6 | FHLMC REMIC Ser 2673 CI QL ...| .| 12/01/2016. | Paydown 286,410 286,410 291,064 287,201 (790) (790) 286,410 0 |....8427 |09/15/2023.
391577 KB 8 | Greater AZ Dev Auth Rev Infrastructure S.............. ..|10/04/2016. | Call  100.0000..........evrrrerrmarmrerrrrerrers | cerermereerresssessesssnes | oveees 2,000,000 | ... 2,000,000 | ... 2,095,900 2,006,599 | ..oooirverriiienns | v (6,599) (6,599) | .ovvevvvvvirrecenns | e 2,000,000 0 .. 107,394 | 08/01/2036.
454806 BV 1 |Indiana StHsg & Cmnty Dev Rev LBASS AMT...... .| 07/11/2016. | Call  100.0000..........ccmmmrrrrvvvveerriisssinns | cevvvvevivimsssseeeeeennses | v 1,680,000 | ... 1,680,000 | ....... 1,680,000 | ...........1,680,000 (0 OO IO 1,680,000 0| . 74,051 |07/01/2021.
454806 BW 9 |Indiana StHsg & Cmnty Dev Rev LBASS AMT..... | ..|07/11/2016. | Call ~ 100.0000. 2,980,000 ,980,000 | . 980,000 2,980,000 0 2,980,000 0 |...134,912 | 07/01/2027.
45505V AA 4 |Indiana StFin Auth Rev Poll Indianapoli.................. | .. | 12/01/2016. | Call ~ 100.0000..........ccovevrrsrsscrrrrrsssssscnins | vevriviiiiimmimiiiiiinnes | v 4,000,000 | ... 4,000,000 | ... 4,000,000 | ...........4,000,000 (VN PRI IS 4,000,000 0. 182,000 |12/01/2024.
46263R DU 6 |Indiana Pub Sch Bldg Ind Rev LBASS First..... .| 07/15/2016. [ Call  100.0000........coorrererrresscrrrrrsisssssrins | orieriieimiiieiiimiiininnes | o 4,260,000 | ...... 4,260,000 4,046,830 | ........4,245493 | ...oorrrrvvneee 14507 | | s 14,507 | s | i 4,260,000 0 | 175,725 | 07/15/2026.
594615 CB 0 | Michigan StBldg Auth Rev LBASS Zero Cpn.. ..|10/15/2016. | Call ~ 91.4480. 923,625 ,010,000 | . 886,244 896,593 . 27,032 923,625 0 10/15/2018.
594615 CV 6 | Michigan StBldg Auth Rev UnrefLBASS Ze.......... | ..| 10/15/2016. [ Call  91.4480.......ccovvvvvvvecmrrerrrccnsecenccnins | covviiiiviiiiiiinininnis | oo 5811520 | ...... 6,355,000 5,526,582 5,603,963 ......207,557 207,557 5,811,520 0 10/15/2018.
60415N G2 2 | Minnesota StHsg Fin Agy Rev LBASS AMTS...... ..101/07/2016. [ Call  100.0000.......cocereerrrrrerecerrerrssssssries | oveeviiiieimimemininnnnnnes | eoveees 1,815,000 | ...... 1,815,000 | ...... 1,815,000 | ...........1,815,000 0 | oo | e 1,815,000 07/01/2021.
60534Q NZ 0 | Mississippi Dev Bk Rev Spl Oblg Madison. ..107/01/2016. [ Call  100.0000......ccoorrrerrrrrerecerrrerrsssseries | oveeiiieieimieemeeimnnnnnes | eoveens 5,000,000 ,000,000 ,279,450 5,017,337 .(17,337) 5,000,000 01/01/2025.
649085 AA 5 | New Valley Generation Il Ser 2001 ... | .| 05/01/2016. | Redemption ~ 100.0000 260,230 260,230 271,511 263,483 (3,254) 260,230 05/01/2020.
64972F BF 2 | New York City NY Rev Wtr & Swr Sys RefS......... .| 03/28/2016. | Tax Free EXChange.............ccccvmueerrvvveuvvenns | covvvvvvvivmsssssnesesennes | v 5,001,223 | ....... 5,000,000 | ....... 5,047,500 5,002,571 (1,347) 5,001,223 06/15/2033.
66285W FK 7 | North Texas Tollway Auth Rev First Tier................. | .. | 06/09/2016. | Tax Free EXChange..............ccouuuecerrvvvuvinns | covvvvvessmisssssecernnnnes | v 4,958,337 | ....... 5,000,000 | ....... 4,944,750 4,957,253 | coovvoerireiniens 1,085 ....4,958,337 0 ... 281,667 |01/01/2028.
676907 KU 1 | Ohio Hsg Fin Agy Mtg Rev LBASS AMT SF Re.... | ..|03/28/2016. [ Call  100.0000..........ccceerrrmrrrrrrrrrsssssseries | ormmvmimmeeesmmmmminenennns | eoveens 1,695,000 | ....... 1,695,000 | ... 1,695,000 | ...........1,695,000 0 connnnenn: 1,695,000 0 | 46,295 | 09/01/2026.
696572 HB 5 | Palm Beach Cnty FL Rev Wir & Swr SerA........... ..110/01/2016. [ Call  100.0000.......ooorrerrrrrssscrrrrisssssssrins | oreeimiiiiiiiimmiiiiininnes | o 3,070,000 | ....... 3,070,000 3,281,063 3,088,319 | .oovvvvereeercreeeees | e [(EERci o) N A— cione(18,319) 3,070,000 0 | 153,500 |10/01/2017.
762243 SQ 7 |Rhode Island StRev Hith&Ed Bldg Hosp Fi ..109/12/2016. [ Call  100.0000........coorrerrrrrssscrrrrisssssssrins | orvemmiiiiiiimmmiiiiininnes | v 3,450,000 | ....... 3,450,000 3,597,833 3,456,619 co(6,619) (6,619) 3,450,000 0. 142,313 | 05/15/2026.
79739G  AZ 9 | San Diego Cnty CA Regl Rev AMT ArptAuth........ | ..| 07/01/2016. | MatUIty.......oooooooosccccsissssccsisssssssssicciiiissiciins | o | o 1,500,000 | ...... 1,500,000 | ...... 1,577,160 | ..........1,505,648 | .....cccccooeccvcns coovnnns(5,648) (5,648) | vvvvvvvvrerrrrrrrens | wevvreeeens 1,500,000 0 | 78,750 | 07/01/2016.
801577 EQ 6 |Santa Clara Cnty CA Auth Rev LBASS Ls Mu....... ..105/15/2016. [ Call  100.0000......vrrrveeeerrrrrrserrrrrrssssssnees | ormmmmmmmeeesmmmmmnnnennens | coveees 2,000,000 | ....... 2,000,000 | ....... 1,988,260 | ...........1,999,475 525 525 2,000,000 0 | 42,000 |05/15/2022.
837147 G35 | South Carolina St Auth Rev Ref Ser B ..101/01/2016. [ Call  100.0000.......rvvevvererrrrrrrrrrrrrsrssssnees | ommmmmmmeeesmmmmmmeneennns | eoeee 12,000,000 | .....12,000,000 | ... 12,821,640 12,000,000 0 ...r...12,000,000 0. 300,000 |01/01/2021.
837147 G4 3 | South Carolina St Auth Rev Pub Svc RefS. ..101/01/2016. [ Call  100.0000......ccoceeeerrrrresecerrrrrressssries | oveeviieienmiammieennnnnnes | eoveees 7,500,000 | ....... 7,500,000 | ...... 7,963,290 | ...........7,500,000 0 s 1,500,000 0 | 187,500 |01/01/2022.
837147 M3 8 | South Carolina St Auth Rev Pub Svc Sante............ ..| 01/01/2016. | Redemption  100.0000..........cccccuwwwevveens | ommevmiviveeimmmeeeeeennnes | eoveees 5,000,000 | ....... 5,000,000 | ....... 5,313,150 5,000,000 0 5,000,000 0 | 125,000 |01/01/2023.
850578 QC 2 | Springfield IL Elec Rev Sr Lien........ccocccconmevcvceneees | | 03/01/2016. [ Call  100.0000...........evevrvrrmeerreerricrrens | coveermeemessseesesises | coveees 3,000,000 | ... 3,000,000 | ....... 3,155,580 3,003,001 | i | s (3,091) (3,091) 3,000,000 0| 75,000 |03/01/2026.
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882797 7U 1 | Texas Tech Univ Rev Ref& Impt. ..| 02/15/2016. | Call  100.0000. 2,330,000 2,330,000 | ....... 2,439,557 2,331,646 (1,646) 2,330,000 0| 58,250 |02/15/2026.
927793 PJ 2 | Virginia St Transn Brd Rev RefUS Rt58. v | | 05/15/2016. | Call  100.0000.........cmmmrrrrvvveemmrrrisnninns | crvvveeessimsseneeseensses | e 5,000,000 | ....... 5,000,000 ,924,100 e OBAATT | i | 85523 | | i 45,523 5,000,000 0 .. 125,000 |05/15/2023.
944049 BW 4 | Wawasee Cmnty Sch Cp IN Rev LBASS New EL.. | ..|08/06/2016. | Call ~ 102.0000...........cceeurrevvvvveemmrmmnnens | covvvvveesimsssmmeeneenenes | cvveee 2,493,900 | ....... 2,445,000 2,657,153 2,496,273 (2,373) 2,493,900 0 | 129,381 | 07/15/2020.
97689P 3N 6 | Wisconsin Hsg & Econ Dev Rev LBASS AMT S.... | ..| 06/01/2016. | Call  100.0000............cccummvvvrmmmevvvvvrrnnnnns | cosssssssssssssssssssssiiiss | o 5,555,000 | ...... 5,555,000 5,555,000 5,555,000 0 5,555,000 0. 195,814 |09/01/2021.
97689P 3N 6 | Wisconsin Hsg & Econ Dev Rev LBASS AMT S.... | .. | 03/01/2016. | Redemption  100.0000, ...445,000 .445,000 | . 445,000 445,000 0 445,000 0 10,458 | 09/01/2021.
3199999 Total - Bonds - U.S. Special Revenue and Special ASSESSMENIS. .........ccc. uuuuuuuuuusrummmmmmmmmmssummssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | coees 98,125,662 | ....98,746,014 | ...100,495,816 | ........ 97,913,519 | oo 0 212143 | o U 212,143 0 98,125,662 0 0 0 |.3,128,191 XXX
Bonds - Industrial and Miscellaneous
01082# AA 3 | Alameda Cnty CA CTL Ser 2002-A. .|12/15/2016. | Redemption  100.0000 73,74 177,932 .(4,191) (4,191) 173,741 0 7,266 |06/15/2021.
01448Y AB 9 | ALESCO Pfd Fdg Ltd ABS Ser 7A CI A1B.. 2 12/23/2016. | PaYOWN........oooeeeerieviiiieiieeiiiiniiiieiesinnnnininns | omsssssesenssmssnnnennnnnes | e 1,354,565 | oo, 1,354,565 1,124,959 | ....229,606 229,606 | .covvvvveeeerrirrs | eevernnnnns 1,354,565 0 |...11,945 | 07/23/2035.
01741R  AE 2 | Allegheny Technologies Inc Sr Nt .. 08/29/2016. | Goldman Sachs & Company. ...10,750,000 | ..... 11,305,845 ...8,342,500 | ..4,717,496 | .......(37,836) | cccooooocccccriiic | o 4,679,660 | ..oovvvvvrerrvrenees | v 11,022,160 | ..ooovvvvvvveinnnns .(1,018,035) | ...(1,018,035) | .....712,281 | 01/15/2021.
01877K  AB 9 |Alliance Pipeline LP SrNt... .| 12/31/2016. | Redemption ~ 100.0000 ..956,000 | . 018,681 978,268 (22,178) 956,090 0 59,003 |12/31/2019.
020053 AA 2 | ALM Loan Funding CLO Ser 2013-8A CI A1A....... | .. | 10/20/2016. | PaYdOWN.........cooouermmmmmmmmmieesmmmmmiiieeeesmnnnieeees ....10,000,000 | ....... 9,988,720 9,990,730 1107 I IO 10,000,000 0 01/20/2026.
02150W AB 9 | Countrywide Alternative Ln Tr RMBS Ser 2............ .| 12/01/2016. | PaYdOWN.......coerrerirreennserrennsensisisennnns | ceeerseeneesossensesnnes | coeeenn 2,231,343 | ... 1,896,427 | ....... 1,769,238 ...1,769,238 (U1 [OOSR 1,769,238 | oo | e 462,105 | ...... 462,105 03/25/2047.
030955 AB 4 | Ameritech Capital Funding Corp Nt...........ccccvvvvveees ..| 06/01/2016. | Redemption  100.0000 284,546 244,403 (2,403) (2,403) 242,000 0 06/01/2016.
03215P CD 9 | Amresco Resdt Sec Mtg Loan RMBS Ser 199...... .. 12/01/2016. | PaydOWN..........oooeerviieerieceiiimimnmiinnsinmnninnnns | nvmmnmsnmnsennnmmnnnnnnnes | 0,764 | i ATTBA | 48,421 47,556 209 209 47,764 0 06/25/2027.
03334@ AA 7 | AnchoragePermitCtr Bldg Ls Tr CTL.........cccccc.co .| 12/15/2016. | Redemption  100.0000 99,007 99,007 0 99,007 0 02/15/2025.
05501T AC 3 | TGGT Holdings (Azure) LLC 1stLien Term .| 12/30/2016. | Redemption  100.0000 50,145 29,018 | ........ 21,417 474 21,891 50,909 0 11/18/2018.
055385 AA 6 | BFC Guaranty Corp CTL 6.250% 12/01/17.......... | .. | 12/01/2016. | Redemption ~ 100.0000 e 343,905 | 343,905 331,539 341,413 2,493 2,493 343,905 0 12/01/2017.
05549@ 3 | BJs Wholesale Club Inc CTL (HG Bowie Rea......... .| 12/15/2016. | Redemption  100.0000 130,443 | 130,443 | ......... 131,701 130,993 (550) (550) 130,443 0 05/15/2022.
07401D BC 4 |Bear Steamns Mig Tr CMBS Ser 2007-PW18 C...... - 12/01/2016. | PaydOWN.........ooooeervvviiiieiieiiiiiiiiiieiesiesininnens e 461,929 | L 461,929 464,460 461,706 222 222 461,929 0 06/13/2050.
08183* 0 | Benenson Parsippany LLC CTL.........ccccccccuvvvuvnneeens | .. | 04/10/2016. | Redemption  100.0000...........ccccomwcirmeee | wovmvmmmirmsrnnniieiiinnns | cevee 2,133,102 ,133,102 133,102 2,133,102 0 2,133,102 0 04/10/2016.
117017 AA 1 | Brunswick & Glynn Co Dev Auth CTL Rev Le........ .110/15/2016. | Redemption ~ 100.0000 293,463 293,463 293,463 293,463 0 293,463 0 10/15/2022.
117017 AB 9 | Brunswick & Glynn Co Dev Auth CTL Rev Le.. ..| 08/15/2016. | Redemption  100.0000 ..165,667 165,667 0 165,667 0 02/15/2023.
12189P  AH 5 | Burlington Northern Santa Fe LBASS ETC S.. ..| 01/15/2016. | Paydown .120,532 123,403 .(2,871) (2,871) 120,532 0 01/15/2020.
12644* AC 1 | CTL Cap Tr CTL Ser 2002-3 Anchorage ... | .| 12/15/2016. | Redemption  100.0000 v 219,089 | ......219,089 | 219,089 219,089 0 219,089 0 12/15/2026.
12644@ AX 3 |CTLCapTrCTL Lowes 7.070%08/15/21........... ..| 08/15/2016. | Redemption  100.0000 ceeen 317,086 | 317,086 | ......... 317,086 317,086 0 317,086 0 08/15/2021.
12644@ BR 5 | CTL Cap Tr CTLSer 2002-21Aurora Heathcar. .|12/15/2016. | Redemption  100.0000 238,796 238,79 238,79 238,796 0 238,796 0 10/15/2022.
12667G  AX 1 | Countrywide Alternative Ln Tr RMBS Ser 2............ 1+ 12/25/2016. | PAYAOWN.........oooooeriiiiiiiiieeiiiieniiiismesiesessinnns | ovsssssmsmmssmssssnnnnnnnes | eoveees 1413618 | ...... 1,385,149 | ..... 1,296,428 | ..........1,296,428 0 | o | v 1,296,428 | ...cccocccccvcce | e 17,190 | ... 117,190 05/25/2035.
12667G XN 8 | Countrywide Alternative Ln Tr RMBS Ser 2. - 112/01/2016. | PAYAOWN.......oooooeoeriiivieiiieieiimsieieeneesissseennens | ovsssssemssssmsssnsnennnnes | coveees 1,701,764 | ...... 1,701,764 592,942 L1592,942 | o 14,878 w4878 | s [ i 1,607,820 93,944 93,944 08/25/2035.
126686 AC 8 | CWABS Inc RMBS Ser 2006-H Cl 2A1B .| 12/15/2016. | Paydown ..483,493 .483,493 167,385 ..316,107 .316,107 483,493 0 11/15/2036.
126694 NS 3 | CWHL Inc RMBS Ser 2005-27 Cl 1A3.... .112/01/2016. | Paydown 233,132 233,132 226,903 217,660 | ........ 12,258 3,214 ..15,472 233,132 0 12/25/2035.
12669F D2 6 | CWHL Inc RMBS Ser 2004-10 Cl A10.......cccovvvvunee .| 07/01/2016. | PaYAOWN.......coourrirrereeinncrresimeessssenenns | svesseneenessseenesssnnes | oveerenen 3,168 | v 43168 | ........... 40,416 42,920 248 248 43,168 0 07/25/2034.
12669G R3 7 | Countrywide Home Loans RMBS Ser 2005-15...... | 12/01/2016. | PaydOwN........coveevvrrereeissesreessseressienns ..69,794 | ... 68,692 62,797 6,352 2 6,354 69,150 8,283 8,283 08/25/2035.
12670N AB 9 | CWGS Term LnNt1 5.250% 02/20/20................ ..| 05/09/2016. | Redemption ~ 100.0000 . 99,308 99,246 359 706 1,065 100,311 0 02/20/2020.
12670N AB 9 | CWGS Term LnNt1 5.250% 02/20/20................ ..| 05/09/2016. | Tax Free Exchange...............vvvvvvinns | covvvivvvvvvnnininnnninns | 419,761 | 4,448,689 | ....... 4,404,202 4401422 | 15,939 | .in2400 | i | s 18,339 | oeveveiviiiinnns | ornininnn 4,419,761 0 02/20/2020.
12670N AB 9 | CWGS Term LnNt5  5.750% 02/20/20. ..| 03/31/2016. | Redemption  100.0000 62,500 62,050 61,836 223 441 664 62,500 0 02/20/2020.
12670N  AB 9 | CWGS Term LnNt5  5.750% 02/20/20. ..| 05/31/2016. | Tax Free Exchange e 13413 13500 13,404 13,356 48 9 57 13,413 0 02/20/2020.
130789 T# 7 | California Wir Svc Co 1stMtg Bd Ser JJ................ | ..| 05/01/2016. | Redemption ~ 100.0000. e 181,800 | e 181,800 | .......... 183,694 182,409 (609) (609) 181,800 0 05/01/2018.
144527 AB 4 | Carrington Mtg Loan Tr RMBS Ser 2007-FRE....... | ..| 12/28/2016. | Paydown 1,473,904 ...1,473,904 446 LLZI R PR ISV 1,474,350 0 02/25/2037.
173060 CE 6 | Citfinancial Mtg Sec Inc RMBS Ser 2004-.............. .| 12/01/2016. | Paydown ..40,950 | . .40,948 40,892 59 59 40,950 0 04/25/2034.
17307G  YH 5 | Citigroup Mtg Loan Trust RMBS Ser 2005-5.......... .112/01/2016. | PaYAOWN........ooooeeevivviviiiiieeiiiiiiiiiiieeininieniees 656,737 669,135 | ......... 618,366 618,366 0 618,366 38,371 38,371 08/25/2035.
20030N  AG 6 |ComcastCorp Co Gtd Nt.........oocvvevermeveeermeecrrerns | o | 0811512016, | MAIUTHY..vvovvervvevrecreircererisseerneiiseneisins | oveeresssssssseeeenees | eeves 11,000,000 | .....11,000,000 | ..... 11,163,900 | ......... 11,012,624 | oo [ s (12,624) | oo [ e (12,624) | oo | e 11,000,000 0 06/15/2016.
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23321M AL 9 | DLJ Mtg Accept Tr IRMBS CMO Ser 89-1-F.. .| 12/01/2016. | Paydown. 1,383 1,383 1,522 1,444 (61) (61) 1,383 08/01/2019.
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl.......... | ..| 12/01/2016. | Paydown e 111,529 | L 111,529 | ......... 111,498 112,679 | oo | v (1,150) (1,150) 111,529 12/25/2033.
251563 DM 1 | Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl.......... 1 12/01/2016. | PaydOWN........ocvveeerererienrirsenisnesineniies 22,020 22,020 22,015 22,336 (316) (316) 22,020 01/25/2034.
29250R AH 9 | Enbridge Energy Partners LP SrNt.........ccccccccccc o[ 12/15/2016. | MAUIHY..........ooovovoeeeieivivmieieeiivimiinminiieinnnnens [ ovmssmmmmmssessmsmsnsnnnnes | covene 4,700,000 | ... 4,700,000 | ... 5435409 | ........4,861,024 | ..o | o (161,024) | ..oovvvvvvvvcvvvnns | s (02 N O IS 4,700,000 12/15/2016.
36157R  3X 1 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 C ..|12/01/2016. | Paydown 53,325 53,325 53,325 53,113 212 212 53,325 07/25/2029.
36157R D8 5 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 Cl...... .| 12/01/2016. | Paydown 1,237 1,237 1,237 1,237 0 1,237 04/25/2029.
36161R AE 9 | GE Cap Assurance Co CMBS Ser 2003-1 CI A..... | ..| 12/01/2016. | Paydown. 981,377 976,348 154 154 976,502 05/12/2035.
36242D 7Q 0 | GS Mortgage Securities Corp RMBS Ser 200. ..|12/01/2016. | Paydown 142,675 3,618 3,618 146,294 06/25/2035.
400756 BG 6 | Guaranteed Mtg Corp Il CMBS CMO Ser L-5........ ..|12/20/2016. | Paydown 10,823 (124) (124) 10,699 07/20/2019.
423074 AV 5 |Heinz/HJ/Co SrNt 5.200%07/15/45................. | ..| 08/19/2016. | Tax Free Exchange coon 4,980,554 190 190 [ oveveeeeiieiiiinns | ovviiienn 4,980,744 07/15/2045.
43739E AP 2 | Homebanc Mortgage Tr RMBS Ser 2005-1 Cl ..| 12/27/2016. | Paydown 560,109 517,809 560,109 03/25/2035.
45254N  JG 3 | IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1............ ..|12/27/2016. | Paydown rernn 132,017 132,206 132,017 10/25/2034.
45254N KX 4 |IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1............ 1212712016 | PaydOWN........coervvrrereeisssesreensesessaenes cerennn 126,525 126,750 126,525 01/25/2035.
485170 AK 0 |Kansas City Southern Inds Inc Sr Nt .. 07/26/2016. | Tax Free EXChange............ccccuwuummmvecivviviens [ mvmmmvinisimmminininninns | oo 2,497,489 2,497,367 122 122 2,497,489 11/15/2023.
50026 AA 3 | Kohis Corp CTL Shelby Ml ...| .| 12/15/2016. | Redemption ~ 100.0000 v 118,085 120,793 (2,707) (2,707 118,085 12/15/2022.
52467@ AA 3 |LeggMason Mig Cap Corp CTL.....cverveererernnens ..112/15/2016. | Redemption ~ 100.0000...........covvveerrmrees | wrversmmmmressmmnnesssens | corereeennns 71,504 T2,787 | oo | v (1,283) (1,283) 71,504 12/15/2021.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL ..|12/15/2016. | Redemption  100.0000 wrre 106,750 108,438 | ..ooovovevvvvveviinns | v (1,688) (1,688) 106,750 01/15/2021.
55265W CA 9 | Master Seasoned Securities Tr RMBS Ser woo| [ 12/01/2016. | PaYOWN........oooooeeriviiiiiiieieiiiiiiiieeiesieniininnns 7492 7492 7,710 (218) (218) 7,492 08/25/2032.
589929 RK 6 | Merrill Lynch Mtg Investors RMBS Ser 199............ .. 02/01/2016. | PaydOWN.........coooeervivveeviiieriiiiiiiiieiiniiiininnnns 1,336 1,336 1,327 0 1,328 8 07/25/2027.
59549R AC 8 | Mid State Tr X LBASS Ser 10 CI M1 .. 12/15/2016. | PaydOWN.........ooooeerivvvviieieeiiiiiiiinieiesieninienens e 316,857 | 376,857 316,892 59,965 59,965 376,857 02/15/2036.
59560# AC 8 | Mid America Pref Cap Tr ABS Cumulative G.. ..| 08/27/2016. | Redemption  100.0000 665,347 665,347 (Y U I I (6,984) (6,984) 665,347 08/27/2016.
636516 AB 2 | National Instof Hlth Fishers CTL Pl B.........cc...onuce. ..| 07/15/2016. | Redemption  100.0000 85,448 85,448 85,448 0 85,448 01/15/2024.
636517 AA 2 | National Inst of Hith Fishers CTL PI Il ..|07/15/2016. | Redemption ~ 100.0000 461,228 | L 461,228 461,228 0 461,228 07/15/2022.
63860H AC 3 | Nationstar Home Equity Loan Tr RMBS Ser. ..|12/127/2016. | Paydown 1,527,335 527,335 1,440,967 86,367 ....1,527,335 0 5,228 |03/25/2037.
64508Q AA 3 | New Haven Fed Ofiice Bldg Ls CTL GSA Gtd........ | ..| 07/15/2016. | Redemption  100.0000. e AB7757 | 157,757 157,757 0 157,757 01/15/2020.
653240 AA 9 | Newtown CTL Ser2002 6.082% 05/15/23........... ..|12/15/2016. | Redemption  100.0000 ...306,890 | ........ 306,890 306,879 306,885 5 5 306,890 05/15/2023.
67020B  AA 8 | NRRC-D Faciliies Corp CTL GSA Rev Bd Ls. ..|12/07/2016. | Redemption  100.0000 220,728 220,728 220,728 220,728 0 220,728 11/07/2023.
679574 AG 8 | Old Dominion Elec 1stMtg Bd ..|12/01/2016. | Redemption  100.0000 187,500 | 187,500 | ......... 187,500 187,500 0 187,500 12/01/2028.
68216D AC 2 | Omnitracs 1stLien TLNt1.. ..| 07/15/2016. | Citigroup L949431 | L 975,026 | ........ 970,151 | 952,275 | . 19,098 | oo K13 I [T I 19,459 971,734 | oo | e (22,303) 11/25/2020.
68216D AC 2 | Omnitracs 1stLien TLNt1.. ..| 06/30/2016. | Redemption  100.0000 4,993 4,993 4,968 4,876 98 19 17 4,993 0 90 | 11/25/2020.
73664# AA 8 |Portiand Natural Gas Trans Sys Sr Sec Nt... ... | ..| 12/31/2016. | Redemption  100.0000. LA59,709 | 159,709 | .......... 159,709 159,709 0 159,709 0 5,889 | 12/31/2018.
74042T AC 5 |Preferred Term Sec Ltd LBASS NtCIA-2 P........... .103/22/2016. | PaydOWN........cooueverrerreisresreesieresseeees 5,689 5,689 5,100 6,409 (5,677) | ..........4,956 (721) 5,689 0 15 |12/22/2037.
742741 AA 9 | Procter & Gamble ESOP Deb Ser A ..107/01/2016. | Redemption ~ 100.0000 272,405 272,405 | .......... 370,816 301,075 | oo | e (28,670) (28,670) 272,405 0. 19,274 | 01/01/2021.
743494 AC 0 |ProspectMedical Holding Sr Nt v | [07/22/2016. [ Call  104.1880.........coovvvvvecericmnnrerrriiiins | oisssssesrsssssiiiiis | o 10,418,800 | .....10,000,000 | ..... 10,650,000 | ......... 10,321,682 | oo 97,118 97,18 | e | s 10,418,800 0 .. 607,188 |05/01/2019.
744567 EV 6 | Public Svc Elec & Gas Co 1stMtg Bd..................... .| 01/01/2016. | MAUTHY.........oooovveoeeeivimimimiiiesiviiiiisisiisinnnnens [ onmmsmmssssssmssssssssnnnes | coveees 2,600,000 | ....... 2,600,000 2,622,152 2,600,000 0 2,600,000 0 | 87,750 | 01/01/2016.
755920 AG 0 |Receipts on Corp Sec Tr ABS Coll Tr Ser... ..| 08/01/2016. | Redemption  100.0000 c 163,101 | 163,101 | ......... 178,033 164,987 | oooovvvevvvviciiinns | v (1,885) (1,885) 163,101 0 7,994 | 08/01/2017.
760985 M9 9 | Residential Asset Mtg Prod Inc RMBS Ser.. .. 12/01/2016. | Paydown........cccccccccvvvcvvccrrvmmmmmiiniiiinnnninnnns 20,871 20,871 20,871 20,822 49 49 20,871 0 | o487 | 01/25/2034.
761118 HD 3 | Residential AccreditLoans Inc RMBS Ser.............. .1 12/01/2016. | PaydOWN..........ccooerivvieeeeeeeeiviimmnienineinnnennenns coee A53,541 522,042 | ......... 430,883 430,883 0 430,883 | .oooovevecceeens | e 22,658 | ........ 22,658 | ... 17,440 |09/25/2035.
771196 AS 1 | Roche Hldgs Inc Co Gtd Nt..........ccccoccccvccccciiiiicccs ..|08/25/2016. | Call ~ 112.1425 1,890,633 | ..........1,833,586 | ..o 182,736 | i [ s 182,736 2,016,322 0 03/01/2019.
78402C AA 1 | SC Commercial Mtg Pass Through CTL Ser 2...... .112/01/2016. | Redemption  100.0000 ..44,695 .46,736 45,666 (971) (971) 44,695 0 " 11/10/2028.
78442G GG 5 | SLM StudentLoan Tr LBASS Ser 2003-4 Cl.......... | 12115/2016. | Paydown..........ovcevermerreieeerreessseeresieenns 828,430 828,430 835,223 831,978 | v | s (3,548) (3,548) 828,430 0 | e 7,046 |03/15/2033.
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785778 HD 6 | SACOITr RMBS Ser 2005-6 CI A. ..|01/25/2016. | Paydown 9,859 9,859 9,522 9,522 338 338 9,859 0 8 |09/25/2035.
79548K ZJ 0 | Salomon Bros Mtg Sec VIl Inc RMBS Ser 1 .. | ..[12/01/2016. | Paydown. 3,113 3,113 3,141 3,101 2 2 3,102 1 L [ 108 | 06/25/2028.
81441P CE 9 | Security Natl Mtg Loan Tr RMBS Ser 2005-........... < [12/01/2016. | PaydOWN.........coveerirrrirneirnerninensseniinens | seversineresesssnenesnes | cevvreennee (A48T | i, 73,481 | v 73,045 73,481 0 73,481 0 | e 1,847 | 02/25/2035.
85231C  AA 3 | StLouis Fed Office Bldg Tr CTL GSA Gtd.............. ..| 07/15/2016. | Redemption ~ 100.0000...........cccuvveveeernne | mmmmmmveeermmmmmeneennens | woveeneen 157,955 | v 157,955 | .......... 157,955 157,955 0 157,955 0 8,232 |01/15/2019.
85804P AA 1 | Stedman Loan Fund Ltd CLOSer2008-1A CIC .. 12/21/2016. | Nationwide Mutual Fire. 11,009 ,100,909 (O T O IO DO 11,009 | ........ 11,009 05/16/2022.
86363G AJ 3 | Structured Asset Sec Corp RMBS Ser 2007-......... .. 12/01/2016. | Paydown..........cccccicccccccriermmimminneriinnnennnns coren 315,393 322,994 291,486 291,486 0 291,486 23,907 23,907 04/25/2047.
905206 AA 4 | Union Bank of California Sub Bk Nt. o[ 05/11/2016. | MAHUIHY..........ooooveeeeeoioeiviieiieeieiiiieieneinieninens | ovsssesssmssssssssssnnnnnes | eoveees 2,955,000 | ....... 2,955,000 | ....... 3,377,476 2,997,783 | oo | e GV N — e (42,783) 2,955,000 0 05/11/2016.
913017 BQ 1 | United Technologies Corp Sr Nt. .1 12/01/2016. [ Call  109.5900.......coccreerrrrrerrcerrrrrreseserins | viiviiiiiiiiiiiiiiiinnnnes | o 1,095,900 ,000,000 077,350 | ..........1,028,963 o] 86,936 66,936 o 1,095,900 0 02/01/2019.
91737# AA 3 | United States GovtSS Ls FinTr CTL GSA G ..| 12/15/2016. | Redemption  100.0000 581,117 581,117 | . 579,205 580,630 487 487 581,117 0 11/15/2018.
92343V AV 6 | Verizon Communications Inc Sr Nt .1 04/08/2016. [ Call  113.5210...cccccereeeererrersecrrerrrseeesenins | iiiiiiieisiimisiieinnnnes | oo 28,380,250 | .....25,000,000 | ..... 25,112,900 | ......... 25042972 | cooovvveeeeereee ...3,337,278 3,337,278 28,380,250 0 04/01/2019.
92851@ AA 3 |Vivendi SPC TrCTL 6.630% 04/15/22.. ..| 12/15/2016. | Redemption  100.0000 93,738 93,738 93,738 93,738 0 93,738 0 04/15/2022.
939348 AE 8 | Washington Mutual MSC Mtg PT RMBS Ser 20.... | ..| 12/01/2016. [ PaYdOWN..........covverevrmerreeserreessneressinenns cerenenn 313,703 339,351 260,859 260,859 0 260,859 52,844 52,844 04/25/2037.
94978# AT 4 | Wells Fargo Bank Northwest NA CTL Ser 20......... ..|12/01/2016. | Redemption ~ 100.0000 78,149 0 78,149 0 08/01/2027.
96928# AC 7 | William Blair CTL CTL PTC Ser 2004-1 . | ..[12/25/2016. | Redemption ~ 101.4332 43,569 .(1,309) (1,309) 42,260 0 01/25/2023.
67102Q AB 4 | Oak Hill Credit Pariners CLO Ser 2012-7A............. | C| 12/15/2016. | Call ~ 100.0000 cooe.841,000 842,900 cooeee(1,900) (1,900) 841,000 0 11/20/2023.
767201 AC 0 |Rio Tinto Finance USA Ltd Co Gtd Nt.................. | C|[ 10/26/2016. [ Call ~ 108.9493.........cooovrrvvvvvcmmmrrvrivsnscnnns | o | 004,829,721 | L 4,433,000 coor,556,939 | i 212,782 VLN (7 I 4,829,721 0 07/15/2018.
78572M  AF 2 | SABMiller PlcNt  6.500% 07/15/18...........ccovvrrrveee C|12/16/2016. | Tax Free Exchange. 985,732 | ...... 1,000,000 976,317 8,415 8,415 984,732 | oo | e 1,000 | .o 1,000 07/15/2018.
89234N  AB 6 | TPREF Funding Lid LBASS Mezz Nt Ser 2A C..... | C| 11/16/2016. | Guggenheim Securities LLC...........cccccocees | coovesssssssvssssssssiiiiiss | covies 1,912,500 | ...... 5,000,000 | . v 2,050,000 | 1,018,465 | ..ooovvvvvveeiiiinns | o | e 1,018,465 3,068,465 (1,155,965) | ...(1,155,965) | .....126,769 | 11/15/2032.
947075 AD 9 | Weatherford Infl Inc Gtd Nt...........ccocccoociiivicccciiiiiiis C|06/17/2016. | Call  102.5000 5853,775 | ...... 5,711,000 | ....... 4742928 | .......5266,113 | ... 139,165 | ......448,497 587,662 5,853,775 0 | . 430,229 |03/15/2018.
G1981@ AA 0 |Cayman Turle Farm Ltd Gtd Sr Nt.. .| D] 12/01/2016. | Redemption  100.0000 e A21973 | L 421973 | oo 421,973 421,973 0 421,973 (I 12,877 |03/01/2019.
G5825# AA 9 | Markit Grp Hidg Lt Sr Nt Ser A.... ... | D[ 11/08/2016. [ Call  101.0000......cccoovvuvvivmiicmmrrrrnniinins | ovvvssssnsessisisisinnin | o 14,140,000 | .....14,000,000 | ..... 14,000,000 | ......... 14,000,000 | ....coovvreririnnnes 10 140,000 | oo [ 140,000 | ..oooovvovircenns | e 14,140,000 0 ... 528,002 | 11/04/2022.
3899999. Total - Bonds - Industrial and Miscellaneous. ..151,133,731 | ..151,097,410 | ...149,088,602 | ....... 141,560,069 | ...5,945453 | ...4,993,182 | .............. 0 ... 10,938,635 | ....cccoouuunn 0] .. 152,498,704 | ............... 0 |.(1,364,973) | ..(1,364,973) | ..6,022,403 XXX
8399997. Total - Bonds - Part4 ...397,929,163 | ..391,970,914 | ..392,101,311 | ....... 386,423,847 | ..1,234,951 | ....6,609,337 | ............... 0. 7,844,288 | ... 0. 394,268,136 | ................ 0 |.3,661,027 | ...3,661,027 | 13,349,561 XXX
8399998. Total - Bonds - SUMMary fem TOM Pt 5. o ssiessssssssssssssss s ssssssssssssssssssssesssssssssesssssssssns | ovees 16,300,227 | ....16,342,707 | ... 16,272,532 oo 21,695 27,695 216,300,227 | i [ [ [ 251,221 XXX
8399999. Total - Bonds .. 414,229,390 | ..408,313,621 | ..408,373,843 | ....... 386,423,847 | ..1,234,951 | ...6,637,032 | ..cccooouvie 0 | 7,871,983 | oo 0 ] 410,568,363 | .....ooovvvneed 0 |..3,661,027 | ....3,661,027 | 13,600,782 XXX
Common Stocks - Industrial and Miscellaneous
55303C 2# 7 |MGM Com ..| 04/15/2016. | Morgan/JP/Securifies - Bonds... S IO 35,742.000 | ....... 2,501,937 XXX . .(1,855,673) | . | (1,855,673) 878,590 1,623,347 | ....1,623,347 XXX
656568 10 2 | Nortel Networks Corp (New) COM.........cormurrrvernnee A|03/16/2016. | Class Action Setlement XXX 0 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 2,501,937 XXX (1,855,673) | coovvvervriienee0 | 0 [ (1,855,673) 0 878,590 0 |.1,623,347 | ...1,623,347 XXX
9799997. Total - Common Stocks - Part4 2,501,937 XXX .(1,855,673) | . 0. . .(1,855,673) 0 878,590 0 |.1,623,347 | ...1,623,347 XXX
9799999. TOtAl = COMMON SHOCKS. ...t s ssss e nnnens | crsenes 2,501,937 XXX ..(1,855,673) | . 0. L0 | (1,855,673) 0 878,590 0 |..1,623,347 | ...1,623,347 XXX
9899999. Total - Preferred and COMMON SHOCKS......cccuuuuuuuuumiiiiiiiiiiiisi s cossissssisisnisssssssss s ssssssss s | oo 2,501,937 XXX o2, 134,263 | .(1,855,673) | covvvvrvnrnnne (V] [ 0 ... (1,855,673) 0 878,590 0 |..1,623,347 | ...1,623,347 XXX
9999999. Total - Bonds, Preferred and Common Stocks ..416,731,327 XXX ...409,252,433 | ....... 389,158,110 | ..... (620,722) | ....6,637,032 | .ccvvvvvrnnnc 0. 6,016,310 | ..ccocvvvunecnnd 0| o 411,446,953 | ............... 0 |.5284,374 | ...5284,374 | 13,601,905 XXX
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SCHEDULE D - PART 5
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 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F
0 Current
r Year's Total Foreign Interestand |  Paid for
e Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange |  Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization) | Impairment| in B.A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B/A.C.V. | Disposal | on Disposal| Disposal Year | Dividends
Bonds - U.S. Special Revenue and Special Assessment
011842 TU 5 | Alaska Stintl Arpts Rev Preref AMT Ser... | .. | 07/28/2016 | Tax Free EXChange.........ccccccevvermnereerns 10/01/2016 | Call  100.0000 75,000 75,097 75,000 75,000 97) (97) 0f...1875 | ... 1,219
New York City NY Rev Wir & Swr Sys
64972G KT 0 |Prere .| 03/28/2016 | Tax Free Exchange..........ccccccccccccccccccccrs 06/15/2016 | Call ~ 100.0000 2,200,000 2,202,434 2,200,000 2,200,000 (2,434) (2,434) 0] ... 52,250 | ...29,899
New York City NY Rev Wtr & Swr Sys
649726 KW 3 | Unref .| 03/28/2016 | Tax Free Exchange.........ccccccccovovcccccicccns 06/15/2016 | Call  100.0000 2,800,000 | ......... 2,798,790 2,800,000 2,800,000 1,210 0]... 66,500 | ...38,053
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 5,075,000 5,076,321 5,075,000 5,075,000 (1,321) 0 0 0 0 |..120,625 | ...69,171
Bonds - Industrial and Miscellaneous
12670N AB 9 | CWGS Term LnNt5  5.750% 02/20/20.. | .. | 09/30/2016 | Tax Free Exchange.... .. | 11/08/2016 | Redemption ~ 100.0000..........ccevvvvvvererres | wovvreens 4,462,189 ..4,434,228 4,462,189 27,961 0
12670N AB 9 | CWGS Term Ln Nt5 5.750% 02/20/20.. | .. | 08/31/2016 | Tax Free Exchange.... . | 09/30/2016 | Tax Free Exchange 6,805,518 ,761,984 | . 6,763,038 6,763,038 1,054 0
3899999. Total - Bonds - Industrial and MISCEIANEOUS...........rvwwiriiiiiiiis i ssssssseesssss st s s nssssssnsns | e 11,267,707 | ....... 11,196,212 | ....... 11,225227 | ....... 11,225,227 | .ooovvceeel0 | 029,015 | 0 | e 29,015 | ... (U [ (U I (U I 0 |..130,597
8399998. TOMAL = BOMAS. .ttt s Ghii SRR R | e 16,342,707 | ....... 16,272,533 | ....... 16,300,227 | ....... 16,300,227 | .coceveeeeenl0 | 00000 27,694 | i | e 27,694 | .. 0 | o (U I (U I 0 |..251,222
9999999. Total - Bonds, Preferred and COMMON SHOCKS............coirvviiriiiers covrreeesiesisssssssesss st sssssssssesssss s st ss st st s st sttt sssnnssnnss | sosien 16,272,533 | ....... 16,300,227 | ....... 16,300,227 27,694 0 0 0 0 |..251,222
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 12
NAIC Valuation
Method (See Purposes| Do Insurer's Assets
and Procedures Include Intangible
NAIC Manual of the NAIC | Assets Connected with
Description Company Investment Analysis Holding of Such Total Amountof Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affliated Company Foreign Code ID Number Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
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 nonadmitied §..........0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20

F

0 Amount Due

r Current Year's and Accrued

e Unrealized Other-Than- | Total Foreign December 31

i Valuation | CurrentYear's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment | Change in Year onBond | Due and Effectve | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | /Accreion | Recognized B/A.C.V. Par Value Actual Cost Notin Default |  Accrued Rate of | Rateof | Paid | During Year Interest
Other Short-Term Invested Assets

[ Nationwide Cash Mgmt Partn [ .| 12/30/2016. | Various [12130/2017. XS N [P [ JSIT AR 59,091,343 | ..o 59,091,343 | oovonsrsns | s | 0420 | ...0.147 |MON..| ... 17,823 | o

9099999. Total - Other Short-Term Invested Assets 59,091,343 0 0 0 (V] . D, ST [ 59,091,343 | ..o 0 .0 XXX XXX XXX | e 17,823 | oo 0
9199999. Total - Short-Term Investments 59,091,343 0 0 0 (U I XXX v | evnnenns 59,091,343 | oo 0 L0 XXX XXX XXX | e 17,823 | e 0
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Sch. DB - Pt. A - Sn.
NONE

Sch. DB -Pt. A - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB - Pt. D - Sn.
NONE

Sch. DB - Pt. D - Sn.
NONE

E18, E19, E20, E21, E22, E23



Annual Statementfor the year 2016 of the NATIONWIDE INDEM NITY COM PANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

CUSIP Identification Description Code Market Indicator Fair Value Carrying Value Date
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities

04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C 1FM 204,646 204,646 |07/25/2036.......

14454A  AE 9 | Carrington Mtg Loan Tr RMBS Ser 2006-FRE 1M 1,432,581 1,189,917 [10/25/2036.......

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 CI 1M 682,857 682,857 |12/25/2046.......

617487 AB 9 | Morgan Stanley Mig Tr RMBS Ser 2006-16AX. 1M 451,161 451,161 | 11/25/2036,

81378E  AA 1 | Securiized AB Receivables LLC RMBS Ser. 1FM 2,895,329 2,895,329 | 05/25/2037.......
3399999.  Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 5,666,574 5,423,910 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated). 5,666,574 5,423,910 XXX
6299999.  Total - Residential Mortgage-Backed Securities. 5,666,574 5,423,910 XXX
6699999.  Subtotal - Bonds 5,666,574 5,423,910 XXX
Cash Equivalents (Schedle E Part 2 Type)

000000 00 O ‘ Overnight Repos SEC LENDING ONLY........... ‘ | 310,140 310,140 |01/03/2017.......
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE)............cwrvueriereerririeinesiesissessssssesesssssssssssesssssssessessssesssssssssssssssessessnns 310,140 310,140 XXX
9999999.  Totals..... 5,976,714 5,734,050 XXX
General Interrogatories:

1. The activity for the year:  Fair Value §.....(3,657,374)  Book/Adjusted Carrying Value $.....(3,717,964)
2. Average balance for the year:  Fair Value $.....8,809,410  Book/Adjusted Carrying Value $.....8,646,110
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....5,423,910 NAIC 2: § ONAIC3: § 0 NAIC4: $ ONAIC5: §....... ONAIC6: §....... 0

E24
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SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2

3 4 5 6 7
NAIC
Designation / Book/Adjusted Maturity
CUSIP Identification Description Code Market Indicator Fair Value Carrying Value Date
General Interrogatories:

1.
2.

The activity for the year:  Fair Value §..........
Average balance for the year:  Fair Value §

NONE
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Annual Statementfor the year 2016 of the NATIONWIDE INDEM NITY COM PANY
SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amountof Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open D
Huntington National Bank COlUMBUS, OH.....oooiviiccieicieee e | caevnas 272,507 | XXX
US BaNK......vvviii i essensnes St PAUL MN....oooiicieicee s | e | s [ e [ | e (1,686,866) | XXX
The Bank of New York Mellon New York, NY.
0199999. Total - Open Depositories....................... XXX 0 0
0399999. Total Cash on Deposit XX 0 5
0599999. Total Cash. XXX 0 0

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. (2,658,167) | 4. April (3,206,672) | 7. JUlY..cocooececccccicrcccccicicin | v (49,969,935) | 10. October. (3,881,604)
2. February (1,388,363) | 5. May. (3,334,256) | 8. AUQUSL.......cocvrrverrccrirres | wevieenne (2,459,569) | 11. November. (2,445,004)
3. March (1,418,372) | 6. June, (2,981,500) | 9. September......cccoocccccciiines | v (4,611,299) | 12. December. (1,414,345)

E26




Annual Statement for the year 2016 of the NAT'ONW'DE |NDEM NlTY COM PANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

23

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........coonciiicriin. AL| i
2. Alaska
3. AMZONA.....ed
4. ArKaNSaS........coomererrereriienenes
5. California.
6. Colorado.
7. ConnecticUt..........ccoomeervevsrerrcccec CT | v
8. Del
9. District of Columbia
10, Florida......covvvererveircenienne
11.
12.
13.
14.  llinois I
15, Indiana......cccccovevineriineniieeirei IN
16.  lowa A s
17.  Kansas....
18.  Kentucky.
19.  Louisiana
20.
21.
22.
23.
24.
25.
26.  Missouri..
27.  Montana..
28. Nebraska.
29.  Nevada.......omreeinnerriinnnns
30.  New Hampshire..
31, New Jersey.
32, New Mexico......c.couerumerrirnereenac NM | .
33.  New York....
34.  North Carolina.
35.  North Dakofa........cocccervenereunreenad
36. . | For protection of all ph's 766,341 853,566
37.
38.
39.  Pennsylvania...
40.  Rhode Island...
41, South Carolina.........cccc.cresrerreeeeSC | vvvvrricrns
42.  South Dakota
43.
44,
45,
46.  Vermont..
47, VIFGINia. ...
48.  Washington.
49.  West Virginia
50.  WISCONSIN......oooevrermrireriirriiennens WH s
51. Wyoming
52.  American Samoa
53.
54.  Puerto Rico
55.  US Virgin lslands.....
56.  Northern Mariana Islands.
57.  Canada
58.  Aggregate Alien and Other... XXX 0 0 0
59.  Total XXX 766,341 853,566 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVE).........ccvervreerrrirriennes XXX XXX 0 0 0
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