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Annual Statement for the year 2016 of the UNITED FINANC'AL CASUALTY COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUry SECUMHES........cvurvrrereireieeirreie e ssesssessssssesssssssiens | eeseeees 158,384,761 | ............. 74 | e 158,384,761 | ...ocvocvrrerirerirerinnes | ceveeieens 158,384,761 | ............. 71
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations............ccccoeuererrerrineneirennennnens e | evrenneened 0000 | [ | s 0
1.43 Revenue and assessment obligations..............ccccceveerrieeveeeienesseeens | vevenes 145,112,787 145,112,787 145,112,787
1.44 Industrial development and similar obligations...............cccoeveveierveccniccns | o 5295633 | ..coce0eei0.2 | o 5,295,633 | .oveeereeeeiereerenns | e, 5,295,633
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccooee | covvennn. 39,263,589 | ............. 1.8 | . 39,263,589 | ....ovvererrririeinnes | e 39,263,589 | ............. 1.8
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All OtNEI ..ottt ssensans | sresens 334,662,592 | ........... 149 | ... 334,662,592 | ...oovvrrrrrirniininrnns | cerenennin 334,662,592 | ........... 14.9
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES).....vvoeveireireite ittt ntsnts | eeseens 853,712,148 | ........... 381 | . 853,712,148 | ... | e 853,712,148
2.2 Unaffiliated non-U.S. securities (including Canada) ...119,955,288 119,955,288 |.... ....119,955,288
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNAffiliated.......ceeeereeceeereieeiecire ettt entenes | eeseneenes 57,100,500 | ............. 25 | s 57,100,500 | ..ooovereeerreireirninnes | o 57,100,500 | ............. 25
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNAffili@ted........ccovvvereeiieiiecienesseeeee et | seeneae 222,412,598 | ............. 9.9 | . 222,412,598 | ..o | e 222,412,598 | ....coccnen. 9.9
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential properties...................
4.4 Multifamily residential properties.
4.5 Commercial 10anS.........ccuvvrrerrernernrernereienrennens
4.6 Mezzanine real estate 10ans...........c.cccovereeeen.
Real estate investments:
5.1 Property occupied by company...........cccccovuunae
5.2
property acquired in satisfaction of debt)..........
53
satisfaction of debt).........ccoeevviiierisiiciiennnns
CoNtract [0aNS........cc.veeeereeeieecrereeeese e
DEriVatiVES.......cooviiereieiiecsee e
Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets

Property held for production of income (including $.......... 0 of

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

..... 2,240,304,283 .....2,240,304,283

......... 2,240,304,283
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Annual Statement for the year 2016 of the UNITED FINANC'AL CASUALTY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

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

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

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2016 of the UNITED FINANC'AL CASUALTY COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year.

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 1,896,737,280
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 1,078,629,793
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 2,550,715
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR (475,340)
4.2 Part 2, SECHON 1, COIUMN 5.ttt ettt sttt a et b sttt s st bt bes st et et se bt ensebesansnaas 1,700,900
4.3 Part2, SECtON 2, COIUMN 13........ itk 19,375,878
A4 Partd, COIUMN Tttt (3,218,898) 17,382,540
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 16,710,208
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 1,058,770,566
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 17,326,747
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 13,328 13,328
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 1,935,899,895
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 1,935,899,895
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Annual Statement for the year 2016 of the UNITED FINANC'AL CASUALTY COMPANY

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........ooevervcvrvcns | covererreerinceens 158,384,761 | ..ooovvvvvres 156,757,948 | ...ovvvvrvrrinn 158,363,695 | ...ovvvrucrernens 159,900,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS. ..o | e 158,384,761 | .o 156,757,948 | .....cccoovvernnee 158,363,695 | ....cocovvcrnenae 159,900,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... .189,672,009 .189,962,307 231,332,893 | ..o 146,144,130
Industrial and Miscellaneous, SVO Identified 8. United States .1,188,374,739 .1,192,562,718 ..1,187,540,098 .1,197,364,407
Funds and Hybrid Securities (unaffiliated) 9. Canada 20,000,000 19,979,200 ...20,000,000 20,000,000
10. Other Countries ...99,955,288 ...99,446,785 .100,132,540 99,608,000
11. Totals......ccoocoe. ..1,308,330,027 ..1,311,988,703 ..1,307,672,638 ..1,316,972,407
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccmeemmmensssnnass | covvirericienns 1,656,386,797 | ...ccovcreenns 1,658,708,958 | .......occenene. 1,697,369,226 | ... 1,623,016,537
PREFERRED STOCKS 14. United States.........coccccvevemeeee | crvvevrrerrreneinnns 57,100,500 | ..ecovvvrrrrirnenns 57,100,500 | ..oovvrrrrrerrrenne 27,943,100
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS....cveirrrrerrscisrinnes | e, 57,100,500 | ..ooovvrerrencninns 57,100,500 | ..oocvrvirrerniienns 27,943,100
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccccovverrennneee. 57,100,500 | .....ccooevrrnnens 57,100,500 | .....cccovueeeee 27,943,100
COMMON STOCKS 20. United States..........cocvverercreres | woervrnerenerinenes 216,944,085 | .....ccoocvvrnenee 216,944,085 | .....ccocvvvveen 104,594,160
Industrial and Miscellaneous (Unaffiliated) 21, €anada......ccovriereieeieieiens | e 445,688 | ...covveeiies 445,688 | ....coovveieirieirnns 278,505
22. Other CoUNtHES. ....cvverrerrerris | corerressessessesnenns 5,022,825 | oo 5,022,825 | .o 2,667,803
23, TOtalS....ooeveeeireerreserriesnenenes | cveennnineineenes 222,412,598 | ..o 222,412,598 | ..cooovvirranienn: 107,540,468
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | oo 222,412,598 | ...coovvvincienns 222,412,598 | ..o 107,540,468
26. Total StOCKS....ueuresmsrsssssssnsnans | covverirriincnies 279,513,098 | ..o 279,513,098 | ..ovovvreininnns 135,483,568
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,935,899,895 | ......cccoons 1,938,222,056 | .......occoonee. 1,832,852,794
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Annual Statement for the year 2016 of the UNITED FINANCIAL CASUALTY 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

1 2 3 4 5 6 7 8 9 10 11 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)

U.S. Governments

......................... 8.1
......................... 0.0
......................... 0.0

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

4.7

Totals

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

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

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

......................... 9.7
......................... 0.0

........... 194,236,683
............. 11,042,747




Annual Statement for the year 2016 of the U N ITED FINAN C IAL CASUALTY 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 11 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)
........... 542,498,763 | ..........439,573,054 |..........149,484,786 |...............1,836,317 213,350 XXX.oovvvreins | e 1,133,606,270 cereenn.868,051,075 rerennnn 386,517,479 | ...........TA7,088,791

6.2 NAIC 2.

...106,422,858 | .. .288,289,196 |....

. .428,156,206 |...
e XXX e e 4,460,857 |...
..6,755,000 |...

..334,853,074 | ... 289,002,969 |...........139,153,237
....31,979,825 220 [ ...4,460,857
...6,755,000

18,522,590 . 18,312,741 w1l 18,522,590

123147 | 5,392,945 13,006,498

649,044,768 733,255,195 207,151,293 |.............. 1,836,317 | .....ce0.e.... 213,350 | oo XXX 1,591,500,923 2 | 1,253,196,715 LI 915,980,475

90IS




Annual Statement for the year 2016 of the U N ITED FINAN C IAL CASUALTY 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 11 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)
. Total Bonds Current Year
101 NAIC T (d).....592,138,161 |........... 670,537,909 |........... 206,800,212 |............33,205,631 | ...covvverenn 214,618 | o0 | 000001,502,896,531 | oo 788 | e XXX | verreeen XXX | 755,807,740

106,422,858 |........... 288,289,196 | ............. 33,444,152 T IRND 0,9, GO NN 9,9, CHIIN NN 289,002,969
. ..4,460,857 . . .
............... 6,755,000

............................ 0
10.6 NAIC6 . 123,147 ... 13,006,498 | .. ...18,522,590
10.7 TotalS....coevevevrrreiiinne 698,684,166 | .... ..264,466,719 |.. .915,980,475
10.8 Line 10.7.858 % OF COL 7.....ccvvvivirerieeiieceescesiiereenceines | ceveveseienssisiesnns 35.6 | cvviveiiiiieenenn49.2 | 135 | e LT 0.0 | 0.0 | i 100.0 |tk XXX et XXX s e e XK i | i D33 | e 46.7
Total Bonds Prior Year
........... 395,406,545 |..........418,349,473 | .......... 404,190,467 |........... 11,491,853 | ................210,645 | ..coooe. XXX oo | oo XXX [ e XXX [00...1,229,648,983 | ..o 756 | ......634,443,383 | ............595,205,600
..37,863,823 |..........237,592,143 |. 70,439,855 | .. . . XXX ....345,895,821 ..201,271,878 |.. .144,623,943
6,345,593 |. 25,634,232 |.. . L XXX.. . XXX . ..31,979,825 20,000,000 |.. ...11,979,825
................... IR
[(c) O 0]..
................... 89,697 e 13,126,424 | B234.947 | (¢)......... 18,312,741 | .... . v 18,312,741
11.7 TotalS...oveveveeeieieinns 433,360,065 |.... ..513,390,978 |.. 15,726,800 ...210,645 |.... . |(b)....1,625,837,370 .770,122,109

w10 0.0 |...

11.8 Line 11.7 as a % of Col. 9.

L0IS

. Total Publicly Traded Bonds
12,1 NAIC Tttt | censenies 284,775,980 |........... 344,828,270 |............. 93,729,905 |....cocenee 32,258,967 | ..oooovreeene. 214,618
............. 89,642,653 |...........173,330,479 | .............26,029,837

........... 634,443,383
........... 201,271,878
..20,000,000

12,7 TOAIS. .o ensntennes | ceeerernees 374,418,633 | ........... 518,158,749 |........... 119,759,742 |............. 32,258,967 | oo 214,618 | o0 [1000.1,044,810,709 | o533 | 855,715,261

12.8 Line 12.7 as a % of Col. 7..... . 496 | ... . .34 XXX

12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovvvvees | covevvvrirrenns 191 | oo 264 | oo 6.1 | oo 1.6 | o000 | 00 | B33 | b XXX i XXX

. Total Privately Placed Bonds

131 NAIC Tt | cvenaesanes 307,362,181 |........... 325,709,639 |........... 113,070,307 | .ooovverne 946,664 | ... | e | e 747,088,791 | ovevecen 381 | 595,205,600
............. 16,780,205 |.......... 114,958,717 |..............7,414,315 v 139,153,237 | e T | e 144,623,943

..4,460,857 |..
6,755,000

4,460,857 .11,979,825

.. 123,147 ...
13.7 Totals....oveeeerrirennens oo [ 324,265,533 | ...

13,006,498 | ..

18,522,590 18,312,741

. ...18,622,590
...770,122,109

..... ..144,706,977 ..915,980,475 915,980,475
13.8 Line 13.7 as a % of Col. 7..... | e 354 | e 88T | 15.8 . 200 | 0.0 | 100.0 )., SRR INVRNY 9, %, CRRNURIRIOR INVRNNY 9,0, SRR ISR 100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10..........cccccerevees | coerrrriirsiriarnnns 16.5 | o227 | e TA | 0.0 | ol 0.0 [ o000 | e 46.7 | .o XXX s e 0.0 NN P 0.0, GRS D . ¢ S [ 46.7
(@) Includes $.....915,980,475 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....247,842,453; NAIC 2 $.....56,561,934; NAIC3§.......... 0; NAIC4S......... 0; NAIC5S.......... 0; NAICGS.......... 0.
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Annual Statement for the year 2016 of the UNITED FINANCIAL CASUALTY COM PANY

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

3 9 10 11 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 445,109 ..138,844,383 | ............19,540,378 |. 158,829,870 167,361,225 158,829,870 |.

1.2 Residential Mortgage-Backed SECUMEIES...........ccvveueirirenirieirieeeiiies [ e [ ererisieeisessseenns | ceersessinseseseseseennans revrnreneen0 [ o020 | | i 000 |

1.3 Commercial Mortgage-Backed Securities.....

1.4 Other Loan-Backed and Structured SECUMIES............vuueverrrrereircrniinis [eorremensissessmssissinsnies | eensenemsssssssssssssnsssens | ernssesssnssssnsssssssesssns | sersersssssessessnssnsssenens | ooneneenenonssnensnssssansane | seseenens s X0 eseesenenene | nonensessensnsnsssnernensQ [ ovninninsnsninnnnenen 000 i | onnissseenn000 [

.......... 138,844,383

............ 19,540,378

.......... 167,361,225

.......... 158,829,870

2.1

22
23

All Other Governments

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

Other Loan-Backe

d and Structured Securities

3.1

32
3.3

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

U.S. States, Territories and Possessions, Guaranteed

3.4 Other Loan-Backed and Structured Securities

3.5 TOtAlS. ...t | ciersnneeees 205 188,882 | wererrnenerersrnnernnen0 | ievrinieisninneieinnen0 |0 |0 [ XXX
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 1SSUET OBlIGALIONS.......euviiiirciiiiiiiciesssi et | soesessisene s enissaneenies | eeessestesenesessessnssenns | sronsiesessessnsenenesseses | sesessesinsssessesinnsnsens | cossreesiesssssnenessenenns | ceererenes ) .9 S

4.2
43
44
4.5

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

Other Loan-Backe

d and Structured Securities..

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

Non-Guaranteed

............ 31,360,073
9,241

.......... 143,778,380
............ 11,101,090
.50,399,960

Industrial and Miscellaneous (unaffiliated)

Issuer Obligations

.......... 347,025,611
............ 39,580,665

27,715,587 |.
234,722,905 |.

.......... 380,783,533
............ 55,342,571

147,507,315 | ...
..149,621,776 | ...

............ 70,534,508
............ 16,925,577

111,515,390 |.
..8,175,818 |.

....389,653

.946,664 | ...

.......... 798,343,652
.......... 112,951,816
...286,738,292

437,173,236
139,547,161

.......... 428,706,867
............ 58,269,170

...167,281,871

21,262,540 |.

.......... 369,636,785
............ 54,682,646
.265,475,752
.226,185,292

.......... 649,044,768

733,255,195

,836,317

.......... 675,520,448

915,980,475

" 81

8.2
8.3
8.4
8.5

Issuer Obligations

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

Totals

Parent, Subsidiaries and Affiliates




Annual Statement for the year 2016 of the U N ITED FINAN C IAL CASUALTY 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 3 4 5 6 7 8 9 10 11 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

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

Total Bonds Current Year

60IS

10.1 1SSUET OblIgatioNS.......vvveeerieiieiririeiesieee e 586,765,575 114,337,398

10.2 Residential Mortgage-Backed Securities...........c.ccovrerrvnrvirererininens [ v 39,585,921 | i 55,360,471 |....ccoceuu. 16,942,845

10.3 Commercial Mortgage-Backed Securities 172,472,228 | .......... 125,010,658

10.4 Other Loan-Backed and Structured Securities 149,621,776 |.............. 8,175,818

10.5 SVO Identified FUNGS.........ccoeveveieeieieisieieeee e .0 S P XXX oo

10.6 Totals 964,220,050 | .......... 264,466,719 |............ 33,205,631 |..covverrrnnee 214,618

10.7 Line 10.6 858 % Of COL 7....ouveevireieicieiesesieeseissenssissiesssneisniens | evsnessnrsneriereenedDB | eviiiieiisiiciiiins 492 | e, 135 | e 1T | i 0.0
Total Bonds Prior Year

11,1 1SSUET OblIgAtiONS.......vvvveiriiiieiciieie e bsienns | serenienns 144,808,857 |.......... 342,939,154 | .......... 250,506,356 | ............ 10,039,498 | ...coovvrrenn. 18,976

11.2 Residential Mortgage-Backed SECUMIES...........ccovvivrieisineieeiieiiens | errerieins 38,183,185 | ....ccev.n 84,185,506 | ............ 22,400,589 |.............. 5,687,302 |..cccovrrrrnnn 191,669

11.3 Commercial Mortgage-Backed SeCUMtIEs............covverrvreereeniereineniens | vevvreene 104,653,051 |.......... 129,559,758 | .......... 230,155,475 | ..oevevicreeieeiieeen [

11.4 Other Loan-Backed and Structured Securities..............coeevvreeviveeens [ cevvienns 145,714,972 | .......... 106,464,464 | ............ 10,328,558 |...oveevererireriieieieiies | e

11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P .0 S P .0 S I 0.0 S PR XXX.oven

11,8 TOAIS. ..ottt | eeresaesa 433,360,065 |.......... 663,148,882 | .......... 513,390,978 |............ 15,726,800 |..coovevrennenne 210,645

11.7 Line 11.6 @58 % Of COL 9...ovveivieeicee e | creviesisieniesesiaes 26.7 | e 408 | oo, 316 | oo, 1.0 | i 0.0
Total Publicly Traded Bonds

12.1 1SSUET OblIgatioNS..........cvueveivieeicieieie et | eevesienas 198,350,730 |.......... 433,314,242 | ............ 95,707,226 | ............ 31,360,073 | ..cooovee 1,268

12.2 Residential Mortgage-Backed Securities... .18,803,736 |. 36,597,457 |... ...1,805,398 |. .898,894 |... ..213,350

12.3 Commercial Mortgage-Backed SECUMtIES..........o.cvveivririrernesieieninns | cvrrevees 13,264,433 22,247,118

12.4 Other Loan-Backed and Structured Securities.............ccovevvvevevvvevevivereces | evvveveae 143,999,734 | ....iiieii.23,282,137 [ oo | e | eeeeeeesesese s
12.5 SVO Identified Funds XXX. XXX XXX.
12.6 Totals 374,418,63 119,759,742 | ............ 32,258,967 |....ccevunnee 214,618

12.7 Line 12.6asa % of Col. 7......coovveveereriercrereieinae ....35.8 OO T RO 3 | e 0.0
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 A9 | 264 | 6.1 | oo 16 | oo, 0.0
Total Privately Placed Bonds

13.1 1SSUET OblIgatioNS..........cveeveivieeicieieie et | oeverienas 197,555,280 |.......... 153,451,333 |............ 18,630,172 | oo e esssneinies | seveias D00 O R 369,636,785 | ...cocvvvirinnne 189 | .. 185,455,430 | ..ovovverereines 14 |, XXX ovvvveies [ e, 369,636,785
13.2 Residential Mortgage-Backed SECURIES............cccvivereiiveieiieiieieiien | evereennes 20,782,185 |............ 18,763,014 | ............ 15,137,447 | oo e | seveias )., 0 ORI IR 54,682,646 | .....cocvevrerinnn 2.8 |, 66,447,170 | oo 41 | D00, CHNUIN BO 54,682,646
13.3 Commercial Mortgage-Backed SECUMtIES..........o.cevvivrrrieiesieiesinns | cvrreneens 15,204,897 | .......... 147,507,315 | .......... 102,763,540 | ..oooveerrieieireirieiiens | e | e ) 9.9 G S 265,475,752 | ooovvevvirriirininns 135 | oo 401,434,674 | ..o 247 .. XXX oovvvens [ e 265,475,752
13.4 Other Loan-Backed and Structured SECURtES..........covverrereiririeiienns | cerrerreenns 90,723,171 | .......... 126,339,639 | ... 8,175,818 |...ccovvvrnen 946,664 | ..o | e ) 0.9 G S 226,185,292 | ...ovvvririirrinns 115 | e 116,784,835 | ...ovovvvrieienns 7.2 | ) 0.9 R P 226,185,292
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees .0 S L0, S 0.0 S L. S XXX irirrirriee | oernsennsnsesssneessssnes | eersrsssssansesssansesaa [0 0.0 [coveas 0.0 ST I D0, S P D S [P 0
13,8 TOAIS......ocvceeeecreee ettt | oevesaenas 324,265,533 |.......... 446,061,301 |.......... 144,706,977 |..covvvevree. 946,664 | ...ocvcvvererereran (01 N (01 I 915,980,475 | oovveveririin 46.7 | ... 770,122,109 | woovvoeene 474 ... D00, G BT 915,980,475
13.7 Line 13.6asa % of Col. 7......coovveveerereerccereeinne 354 | 48.7 158 | 0.1 | o 0.0 | oo 0.0 | oo 100.0 ..o D00 S P ) 0.0 I U D00 S PO XXX ovvvveies | e, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10 185 | Yy O TA | e 0.0 | oo, 0.0 [ oo 0.0 | o 46.7 |........... .0, S P ). 0 S R .0, S P 0.0 S O 46.7
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Annual Statement for the year 2016 of the UNITED FINANCIAL CASUALTY COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 111,724
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 457,884,191 | oo By T L L O O T
3. ACCIUAL OF QISCOUNL........cuivviecieitcc et a s s bbb s s b ssetesessnaess | obsesesissssessseses s st esessse s s ensebesnseaes 501,585 | v BOT,585 | oottt senses | essseses st e bbb st eae b st s e b snte | Shebseres et et s e bbbt a et s s
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON QISPOSAIS..........cuiveirireiriiieieieieieiie sttt sse et se b snsesessssnses | bassetesessesesssssesesseses et snsebesnsesessssesanans 6,191 | oo 8,197 | e | ettt ettt bbbt ees | etetta et et st et b ettt ettt ettt
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 218,120,172 | oo 218,120,172 | oottt e s etees | eteteeeet et et st s et et e et st e s s et ete s st et senetererssteeaes | oeeterertieee et et e et et et et et et e e et et ere et et ereenenetenerans
7. Deduct amortization Of PrEMIUML.........ceieireiiirieieiee ettt sse st entens | ehesessessssastes et setesses s b ssessessesantenees 251,959 | oo 251,959 | oot | et b ettt a bttt besnte | Shebseret et et s bbbt b st s s
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........cceriuririrrirninieiniiiriees | e 240,131,560 | oo 240,131,560 | oo 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ccuiiiiinrieisieisisississseessisseassssssessessessnss | ssessessssessessssessesssssssassesssssssesses 240,131,560 | ..ooovovvveieiieeeeeeee, 240,131,560 | covvvieieceeecceccccee e (O O [0 P 0




Annual Statement for the year 2016 of the UNITED FINANC'AL CASUALTY COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2016 of the UNITED FINANC'AL CASUALTY COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEAI........ccueveiveieieiieieeessiesessissiesesens | eevssssssesssssssesesesnes 5,898,919 | oo 5,898,919 [ ..o
2. Cost of cash equivalents acquired 969,086,113 | ...covvrrereircrrinne 969,086,113
3. ACCTUAI OF QISCOUNL........couiiiiiiiic bbb saes | nisrss s 583,251 | oo 583,251 | oo
4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 [ oo | e
5. Total gain (I0SS) ON QISPOSAIS........ccveiiueiieireiiiiisiieieissieseie ettt sssessesnses | sesssessessessessssassessessnsanses (1,596) [ cvovvreerrreeireieieieinisennns (RS T
6. Deduct consideration received On dISPOSAIS...........cccvvreieiiinieieieisieieieissesesess e ssssessesssssssenss | sressesessssessesesnnens 911,113,456 | ..o 911,113,456 | .o
7. Deduct amortization Of PrEMIUM...........ccvvvevercireeie ettt ssae st s et sessesassens | sonssessesisssssesssessessesanss 180,404 | ..o 180,404 | ..cocvveeceeecee s
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [t | ererere e
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccccvuirervees | covverrrrerreereereers 64,272,827 | oo 64,272,827 | oo 0
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | et | erer et
12. Statement value at end of current period (Ling 10 MiNUS LINE 11)....ccvcvieiieiiiesieieeeeieseieesiinies | covvieiesissssseeseesesaanes 64,272,827 | oo 64,272,827 | .o 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15




Annual Statement for the year 2016 of the UNITED FINANC'AL CASUALTY COMPANY

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09



Annual Statement for the year 2016 of the UNITED FINANCIAL CASUALTY COMPANY
SCHEDULE D - PART 1

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

0L3

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
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CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828  S4 3 |US TREASURY NOTE.......cooumiriririiniinsiiesierieesssisssiesienssesssssssssssessennss | soenes o] 19,988,281 |..... 98.510 ....19,702,000 19,989,906 1,625 | oo | e | e 0.750 |...... 0.770 | JJ....... 07/29/2016. | 07/15/2019.
912828  T6 7 |US TREASURY NOTE......coiuiririreirneinsiieisesisessssissisessesssessssssssesssssanses | soeees o] . 49,182,617 |..... 96.872 | ............48,436,000 . 49,202,866 20,249 | oo | e | e 1.250 |...... 1.594 |AO...... 11/16/2016. | 10/31/2021.
912828  T9 1 |US TREASURY NOTE.......ccccomimriirirmriirniieierinissesississssssessssssssessssssssesssens | sevenes JEO [FSUROPPOROROR UPPOROION [ PPN 14,569,336 |..... 96.088 | ...ccoeenee 14,413,200 | ............15,000,000 | ........... 14,576,264 6,928 | ..o e [ 1.625 |...... 2.071 |AO...... 11/17/2016. | 10/31/2023.
912828 U3 2 |US TREASURY NOTE.......coooirirrireririnsrieriesesessssssssssessessssesssssssssssssssnsss | woeees ] 44,673,438 |..... 98.749 ....44,437,050 44,684,538 | ..o | e 11,100 | oo [ e [ 1.000 |...... 1.249 [MN...... 11/23/2016. | 11/15/2019.
912828  UB 5 |US TREASURY NOTE......coouiiiiirrirniinsiseiiesiseisssississssesssssssssssssssssssnses | seeees ] . 24,966,652 |..... 99.155 | ............24,788,750 . 24,967,073 A2 [ s | e [ 1.750 |...... 1.778 [MN...... 11/18/2016. | 11/30/2021.
912828 VS 6 |US TREASURY NOTE....... SD.. [ [ s 1 I 4,983,371 |..101.652 | ..coccoene 4,980,948 | ..............4,900,000 | ....c........ 4,964,114 [CISI:) ] R [VRRRN I 2.500 |...... 2.285 |FA....... 02/24/2016. | 08/15/2023.
0199999. U.S. Government - ISSUET OBIIGALIONS. ... .v.urvuuirseresiiessersssessers s ssss sttt sssens | ersneans 158,363,695 XXX ..156,757,948 | ..........159,900,000 | ......... 158,384,761 31,558 0 0 XXX XXX XXX [ s 361,241 XXX XXX
0599999, Total = U.S. GOVEIMMENL. ... uevuieieserstisersessssessss s ssssss s st ses sttt senssntnsensanes | arsnnsane 158,363,695 XXX v 156,757,948 | ... 159,900,000 | ......... 158,384,761 31,558 0 0 XXX XXX XXX ] e 361,241 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
130536 QR 9 | CALIFORNIA ST POLL CONTROL FIN......cooiiiiiiiirinriniinsiiciiesissiesiienniis | eeviee [ oo [ e [ e 1FE| .. ..1,995,000 |...101.517 ..2,030,340 2,000,000 434 | i [ e [ 3.375 ... 3.405 | JJ....... cernnnn 33,750 07/10/2015. | 07/01/2025.
130536 QW 8 | CALIFORNIA ST POLL CONTROL FIN. | | 1FE]| .. ...1,500,000 |..... 99.545 | ... .1,493,175 1,500,000 | ..voeeree 1,500,000 [ coooverrercirnrinines [ everienieneneeinees | v [ e | v 3125 |...... 3.125 |MN...... v 1,813 10/30/2015. | 11/01/2040.
20775B N8 5 |CONN ST HSG FIN AUTH HSG MTG......ccvuirinerierieirnerississnsesiesesseesssinns | eeeens . 2| 1FE| wovirnee 10,581,031 |...105.677 | ....ccc.o.ee 10,504,294 | .........c.... 9,940,000 | .o0verees 10,305,766 | ..ooovvnrercireeinns | e (T4,048) [ ..o [ e [ e 4.000 10/11/2013. | 11/15/2032.
20775C  EM 2 | CONNECTICUT ST HSG FIN AUTH HS FETORRURRRRPORR IO . 2] ... 1FE 6,415,250 |...103.323 .6,194214 | ... 5,995,000 | ..cooereernn6,357, 411 [ oo | e (G K1) [ DRI PP 3.500 04/27/2016. | 05/15/2039.
20775F  CG 0 |CONNECTICUT ST HSG FIN AUTH SF.....coovivmiririrerieirseeissrerieseseesenins | eveens . 2| 1FE 2,148,691 |...104.818 | .... .2,138,287 | ..... .2,040,000 (8,165) [ ..vvevurererrerins | cevrveinerierineenns | cveees 4.500 10/19/2011. | 06/01/2026.
452227  FK 2 [ILLINOIS ST SALES TAX REVENUE........... I I e | AFE| oo 4,220,000 |..101.374 | ..coovonnven. 4,277,983 | .oovererrn4,220,000 | .ooreerrni4,220,000 | oo [ e [ e | o | e 2.681 05/10/2012. | 06/15/2020.
452227 GV 7 |ILLINOIS ST SALES TAXREVENUE........... I I [P ISP IOV 1FE ..7,079,760 |...111.104 ..6,666,240 | ..............6,000,000 | ...........6,628,623 | ......ccosvrerrrrmerires | correrens (131,794) | covooeceieinens [ v [ e 5.000 06/12/2013. | 06/15/2021.
454906 AC 2 |INDIANA ST DEV FIN AUTH.....ovuiiiierinrineireeiseieiieeisessessseissessssssssssssens | eeenns 2| 1FE]| .. ...1,800,000 |...100.127 | .... 1,802,286 | ..ooereeerrn 1,800,000 | oo 1,799,983 | s | et | v | e [ e 1.750 09/30/2015. | 10/01/2031.
45506A EK 3 |INDIANA ST HSG & CMNTY DEV......coovviriririeriieieinsineiiesiessssessssisssiiens | ceveees . 2| 1FE 3,387,983 |...104.755 | .............. 3,299,783 | ....c...e...3,150,000 | ....ce0rer. 3,267,453 [ oo | e QLN AE) | [ IORRRIR DY 4.500 11/16/2011. | 12/01/2027.
47770V AR 1 |JOBSOHIO BEVERAGE SYS STWD LIQu......cveriereierierineeeeeseessssinseniennes | eeneee | oo [ eovererenens | vevens 1FE 10,000,000 |...100.001 ....10,000,100 | ............10,000,000 | ...........10,000,000 | ...couvvrmveurmmeries | verirereremrnvninerins | vereererseessninens | eeeerensseesnensienns | e 1.570 01/29/2013. | 01/01/2017.
47770V AV 2 | JOBSOHIO BEVERAGE SYS STWD LIQ.. e | e e P 1FE| .. 15,010,000 |...102.148 ...15,332,415 | ............15,010,000 | .......... 15,010,000 | ...oovorireririiriririnns | vererinnirerisnneiiens | e | e | e 2.885 01/29/2013.| 01/01/2021.
544435 4A 5 |LOS ANGELES CA DEPT OF ARPTS.......cccoomurmmerierererrneenns . . 2| ... 1FE 1,209,230 |...116.782 | ..............1,167,820 | ..............1,000,000 | ...0ccccoe.. 1,175,309 | ooovorivervvrrnvrirnrns | overrrenee(18475) [ o [ e [ e 5.000 02/06/2015. | 05/15/2026.
544435 4B 3 |LOS ANGELES CA DEPT OF ARPTS! NP 2| 1FE 599,165 |...115.949 . 583,161 ......5.000 02/06/2015. | 05/15/2027.
57587A  HY 7 |MASSACHUSETTS ST HSG......ccoviuirieriirierieissiiesiesieniesessessssesssienes | coveens . 2| 1FE 5,712,694 |..104.773 | .... . 5,330,000 | ...cvvvenen 5,624,981 | ...ocovvverrerrnrrnnns | crereen(1,201) [ | e | s 4.000 03/12/2015. | 06/01/2039.
592646 5C 3 |MET WASHINGTON DC ARPTS AUTH A. ST PR . 2| 1FE 3,282,360 |...114.771 | .............3,443,130 | ..... .3,000,000 | .ooererri3,208,850 [ .ooevnerriniieries | verirerenne(26,407) | oo [ [ 5.000 01/08/2014. | 10/01/2024.
60416Q FS 8 |MINNESOTA ST HSG FIN AGY. e 2] ... 1FE 1,265,426 |...103.554 .1,185,000 w4250 11/22/2011. | 07/01/2035.
60637B DV 9 |MISSOURI ST HSG DEV COMMN......cooervimrirrirriniinenieresseseesessessnsesssenens | coveens [P I 2| 1FE| oo 4,355,446 |..104.077 | .............4,121,449 | ..............3,960,000 | ............ 4,225,364 | ..ooovvrvirmvrrmrrnens | crrereennn(37,089) [ oo | v | e 4.000 05/30/2014. | 11/01/2041.
644690  JD 4 |NEW HAMPSHIRE ST HSG......ccccoviumriieiineiieeinsiseiiesiesesessssissessesiesssssnnns | seeees . 2| 1FE 231,500 |...100.371 | o301 | 0000:30,000 | e 31,709 | s | e 128 | e [ [ 6.750 08/01/2008. | 07/01/2039.
647200 PY 4 |NEW MEXICO MTG FIN AGY. I 2| 1FE 975,138 |...100.013 905,000 | ... 914,874 +....5.750 01/26/2007. | 07/01/2038.
649883 H6 5 |NEW YORK ST MTGE AGY HOMEOWNER....... SRS IO . 2| 1FE 9,803,397 |...102.689 | ..............9,524,405 | ..... 19,275,000 | .cooovenen 9,672,473 | oo | eereereenne(78,342) [ oo | v | s 3.500 07/09/2015. | 10/01/2035.
658909 BF 2 |NORTH DAKOTA ST HSG FIN AGY ....vviirririieriiiseienieisesesisenssssssesssssssnes | sevenes . 2] ... 1FE 1,000,245 |...103.940 945,000 | ... 964,573 | .o | e (5,148) [ e [ 4.500 11/10/2010. | 07/01/2041.
658909 KZ 8 |NORTH DAKOTA ST HSG FIN AGY I 2| ... 1FE| .. 11,986,920 |...105.299 11,000,000 11,869,631 .....4.000 04/20/2016. | 01/01/2047.
83756C AM 7 | SOUTH DAKOTA HSG DEV AUTH. ....covmiiiiireiiriseiiseiseiseesiseisseisssisssiens | ceenes [P I 4. 1FE]| .. ..2,418,042 |...105.134 2,260,000 2,354,839 | ..o | e (14,803) [ o | e | s 4.500 05/23/2012. | 05/01/2031.
882756 2H 1 |TEXAS ST PUB FIN AUTH REV.......coiiriiiniiieiinsieeiesiseeisesissssensesesseess | voenes . 2| 1FE 8,139,150 |...101.091 7,500,000 27,500,000 | ..o | cerreeen(244,685) | oo [ [ e 4.000 04/25/2014. | 07/01/2017.
915137 T6 0 |UNIVERSITY TEXREVS......cooiiiiriieiieriineieeiss et sssssssssssnsns | seeees [P ISR IOV 1FE| covirenee 31,355,000 |...100.000 | ............31,355,000 ...31,355,000 | .. 131,355,000 | ovouevervrerienienes [ e [ e | e | e 0.540 09/09/2016. | 08/01/2034.
93978T LQ 0 [WASHINGTON ST HSG......coirirerririreriiisinsierssssseessssisssessssssssssenssssssses | soneres . 2] ... 1FE 201,045 [...102.489 | ..ccovvrrennee 199,854 | .ovvivirnne 195,000 | ... 196,705 (201) [ overrrerrnreirens e [ s 4.400 10/09/2009. | 06/01/2040.
93978T VD 8 | WASHINGTON ST HSG......cirumiriirmssrsereissesssessssssssnsssnsssssssesssssssssnssensssssssness | ooeeeas . 2] ... 1FE 6,345,300 |...103.454 6,207,240 6,000,000 | ..oovvernees 6,337,992 [LR0L:) ] N [VTRRTRN JR 3.500 10/20/2016. | 12/01/2046.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... cvvernnnns | s 152,817,773 XXX oove.... 150,607,481 .146,095,000 | .........150,408,420 | ......cccooivurinuc 0] (901,240) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31392C  MS 0 IFNW 2002-W1 2A......ovene | ....... | | ........... 4| ...... 153 51,633 |...113.520 ...55,772 . 49,665 (315) | coverrernenisninnens [eonnenenissiseniinnes [ 6.181 |...... 5.604 03/07/2002. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... .. RSO .51,633 XXX . .55,772 |. 49,130 [ 49,665 | ..o 0 (315) 0 0 XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities

H37AA 4X 8 | FHMS 2011-KO13 X1 10 [l ]2 8] o AFE] 12,345,361 | 1. 1981 | o 5,588,022 | oo [ 5,374,198 | oo [...(1108.474)]| [....0566 |....5.273 01/02/2014. | 01/25/2021.
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3137AD  TK 3 | FHMS 2011-K014 X1 10.....ociiiiiriiicriiiceiieceeieseiieseeiesesisesessessssssesssnsinnne | eovneee | oo | ceeendhB [ i 1FE| o 16,103,495 | ...... 4.339 | oo 8,228,426 | ..o | e 8,074,324 | ..oooooiiciic | (1,896,377) | covooevereriiienes [ e | e 1.201 |..... 4.123 [MON... | .......189,738 | ... 2,621,018 | 08/14/2013. | 04/25/2021.
3137AK KD 2 |FHMS 2012-K705 X110.......ccocmviiimriiirriiinniinnisnnissnissnssssissssssssnssnnnis [ eoeins | oo | eeennh 8] s 1FE 11,839,311 | ... 2.404 ..3,049,283 2,939,260 | ...ooooivvienniiinnins | e (1,956,286) | ....oovvvvoriiinnns [ o | e 1.720 |...... 7.922 [MON... | ......181,770 | ... 2,280,726 | 01/24/2012. | 09/25/2018.
3137AL  6W 4 |FHMS 2012-K706 X1 10 OO OPOUOPTOPPTURPPPOUSPOOUNN VPOOOPRN VR IROPOPRC: 5 - IO 1FE| .. ..4,763591 | ...... 2.316 | ... 21,286,118 | s | e 1,278,183 | ..o | e (792,483) | cvveoeeverriies | e [ e 1.546 |...... 2577 [MON... | .......71,555 | ... 928,361 |05/23/2012. | 10/25/2018.
3137B1 BT 8 |FHMS 2013-K026 X1 10.......covvririrririeriiisricnnirerieniesesnsissisesisensssssninnne | vevree | oo | eeeenndh 8 [ s 1FE| o 9,087,700 | ...... 4813 | e 6,193,147 | ..o | s 6,200,495 | ....covverieririenns | (1,046,051) | ..o [ v [ e 1.029 |...... 3.606 |MON... | ......110,317 | ..... 1,411,541 | 04/01/2014. | 11/25/2022.
3137B6 ZN 4 |FHMS 2014-K714 X110 OO UOPRORSUOUSOOU UPRURVRN VR RPN 3 IO 1FE 11,840,718 | ...... 2171 6,285,495 | ... | e 8,414,840 [ | e (1,826,791) | covooocvecniienns [ e | e 0.700 |...... 1.708 |MON...| .......168,340 | ..... 2,518,654 | 02/12/2014. | 10/25/2020.
3137B7 N2 1 |FHMS 2014-K036 X1 10 et | e | o e8] 1FE]| .. 12,483,311 | ... 4.183 | ... 28,668,563 | ..o | cenrennnn8,932,824 | | (1,179,472) | oo | [ 0.775 |...... 2.975 [MON... | ......133,793 | ... 1,766,542 | 02/10/2014. | 10/25/2023.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUMHES. ..o | v 78,463,487 XXX | v 39,299,054 | ..o | 039,213,924 | 0| (9,805,934) 0 0 XXX XXX XXX | e 988,628 | ....13,382,064 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. ..o 231,332,893 XXX | 189,962,307 | .......... 146,144,130 | ......... 189,672,009 | ...cooovvvnniinnn, 0 | ...(10,707,489) 0 0 XXX XXX XXX | ... 2,157,625 |....16,799,766 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y AU 3 [ABBVIE INC........ccoooiiiiiiiiireiiecceieseeiesssieseissssesssisssssssssssessssesssenssiens | cereees 2] . 2FE 4,991,300 |..... 97.892 | ..oovvvennn 4,894,600 | ..ocoovenenn. 5,000,000 | ....ccco.... 4,992,289 989 | i [ e [ 2.300 |...... 2.337 [MN.....| v 15,014 05/09/2016. | 05/14/2021.
00507V AE 9 |ACTIVISION BLIZZARD INC........ccooevuiiinrinriiniinniisiiesissiiessissiessesissienss | eeveee [ on | eeeniieeni [ e 2FE 15,427,412 |...109.411 ....15,423,669 ...14,097,000 15,387,206 | ..o [ e (40,208) | ...vvoverrivriins [ v [ e 6.125 |...... 2.385 |MS......| oo 254,235 11/29/2016. | 09/15/2023.
025816  AX 7 |AMERICAN EXPRESS CO. e [ | [ 1FE| .. ...4,987,100 |...102.949 | ... 5,147,450 5,000,000 | .. ..4,998,381 1,805 | oo | e | e 6.150 |..... 6.185 [FA.....| ... 105,063 08/22/2007. | 08/28/2017.
03523T  BP 2 | ANHEUSER-BUSCH INBEV WORLDWIDE...........ccooommmvimmrieeniinnneirrneineneies | ceneven | oo [ eevirereins | e 1FE| o 10,319,900 |..... 98.313 | oo 9,831,300 | ..ocooveen. 10,000,000 | ........... 10,296,958 | .....coorvviirrriines | e (22,942) [ ..oovveeerieris | e | e 2500 |...... 1.932 [ | 115,278 | oo 07/13/2016. | 07/15/2022.
035242 AA 4 | ANHEUSER-BUSCH INBEV FIN........ccoovumiiimrimmiiiniirinsiesinsenessssisniiesins | eovnnes | o [ vverivenins | vevens 1FE .10,199,500 |..... 97.922 ..9,792,200 ...10,000,000 .10,190,318 (9,182) 2625 |...... 2.286 [JJ....... .119,583 09/01/2016. | 01/17/2023.
03524B  AE 6 |ANHEUSER-BUSCH INBEV FIN........ccooooiiriiiriiiriiiinreiiereiieniissseiseneiseneins | ceveeen | oo [ eeviveneins | e 1FE| .. ...5,408,300 |...103.483 | ... .5,174,150 5,000,000 | .. 5,387,222 | oo | e (VAT0T£) RTINS PR IO 3.700 |...... 2.500 [FA...... cereenn 17,083 192,500 | 07/26/2016. | 02/01/2024.
037389 AW 3 |AON CORP.......ooorviiiriiriiinseiissiiesisssssssssssssssssssssssssssssssssssssssssnsnins | wveees | or | vensvieenns | evvens 2FE| oo 11,448,000 |...107.646 | ............ 10,764,600 | ............ 10,000,000 | ........... 10,747,160 | ..ooovverrricrririens | e (186,331) | covvvevrrirerriies | cervinneinneiineees [ e 5.000 |...... 2.881 (MS...... | ceooooe. 126,389 | ........ 500,000 |01/25/2013. | 09/30/2020.
053332 AP 7 [AUTOZONE INC.......ooiiiiriiiciisciscissesssissesssssisssesssssnesesssesnenes | oo 2] . 2FE 3,129,889 | ... 98.908 ..3,090,875 3,125,000 [C4S1:) ) USROS PO 3.125 11/21/2016. | 07/15/2023.
05367A  AG 8 |AVIATION CAPITAL GROUP..........cosiiviririririirieiesseiesseisessisessiessiseneiens | ceeeees 2] 2FE 4,977,650 |...101.250 | ... ..5,062,500 5,000,000 7,290 | oo [ e | e 2.875 09/14/2015. | 09/17/2018.
05565E  AD 7 |BMW US CAPITAL LLC.......cooiiiviiieiinriincisssisssessnsssssisnissnsssnsisnnines | coveien | oo [ eeveiennins | e 1FE| . 17,609,237 |..... 99.012 | oo 17,440,964 | ........... 17,615,000 1,356 [ oo v | e 1.500 09/19/2016. | 04/11/2019.
07177M  AD 5 | BAXALTAINC.....oiiiiiiiceieceseceesesiesesissesisessssesessessssssssssessssesssnnsns | wovenes | oo | corerreeni | covens 2FE ..1,992,620 |..... 99.917 1,998,340 | ..... .2,000,000 | .. A4 | s e | e 2.875 06/23/2015. | 06/23/2020.
07274E  AB 9 |BAYERUS FINANCE LLC......ccoosiiiiriisiiciieccnsieeseississieiienns | v [ 1FE ..8,993,790 |..... 99.863 ..8,987,670 . . 1,621 [ o | e | s 1.500 09/14/2016. | 10/06/2017.
12189L  AF 8 |BURLINGTN NORTH SANTA FE......ccooiiiiriireiiirerieneeissesiesesissesissenessnnens. | covenns 2] 1FE 12,058,774 |...104.344 ...11,874,347 11,864,493 | ....oovoiccieens | e (101,741) | oo | oo [ e 3.450 01/21/2015. | 09/15/2021.
161175 AX 2 |CCO SAFARIIILLC .10,000,000 |...101.953 10,195,300 .10,000,000 .ern3.579 . 157,078 07/09/2015. | 07/23/2020.
233851 BA 1 |DAIMLER FINANCE NALLC 20,974,856 |...100.736 ....20,927,904 20,882,022 | oo [ s (65,948) | ....ocvvoorreirii | i | e 2375 |.... 2.042 (FA....| .. 205,586 07/29/2015. | 08/01/2018.
26867L AE 0 |EMD FINANCE LLC........ccooovvvmrrrirannnns 9,999,500 |..... 99.344 9,934,400 ...9,999,496 97 2.400 03/16/2015. | 03/19/2020.
26882P BB 7 |ERAC USA FINANCE COMPANY! 113,114,375 |...103.609 12,722,149 .12,709,209 (405,166) ......8.375 05/23/2016. | 10/15/2017.
26884T AM 4 |ERAC USA FINANCE COMPANY........cocouiriiiimiiiiniiisneisnessssessssessssnsssnines | coneees 19,280,480 |..... 99.864 ....19,178,881 19,261,690 (12,326) | ..o | e | e 2.350 12/14/2016. | 10/15/2019.
30711X  DP 6 |CAS 2016-08 TM1......coommieiriiieiieeeieeeieeiseesisssisssisssisessseessseessiiene | cereees 10,400,632 |...100.198 ....10,421,225 10,411,284 .10,652 2.056 11/01/2016. | 04/25/2029.
3137G0  ET 2 |STACR 2015-DNA1 M2 .11,000,000 |...101.432 11,157,520 .11,086,592 .43,845 2434 04/22/2015. | 10/25/2027.
345397 WT 6 |FORD MOTOR CREDIT CO 25,000,000 |..... 99.835 ....24,958,750 25,000,000 | .cvoomevererirrniins | e | e | e | e 1.684 09/03/2014. | 09/08/2017.
413875 AP 0 |HARRIS CORP 10,050,900 |...100.047 ....10,004,700 10,022,672 (16,866) [ ....vvveveveerris [ crverieriiveniveninns [ e 1.999 04/22/2015. | 04/27/2018.
539830 BF 5 |LOCKHEED MARTIN CORPORATION . 2 .14,946,150 |...100.767 15,115,050 14,957,271 .10,253 <.r.2.500 11116/2015. | 11/23/2020.
56585A  AK 8 |MARATHON PETROLEUM CORP.........cccommrvirriirriierriieneienseiissssiessiinnens | ceveven | o [ eevieeenins ...9,992,000 |...101.310 ....10,131,000 2,607 | oo [ e | e 2.700 12/07/2015. | 12/14/2018.
571748 AT 9 |MARSH & MCLENNAN COS INC........ccoooiriiimriiimeiiineiienesisseiisnesisssiessenens | s 2 9,505,115 |...100.922 ..9,587,590 (1,084) | ..o | e | o 2.550 09/25/2013. | 10/15/2018.
573284 AN 6 |MARTIN MARIETTA MATERIALS........ccooommmivmmmirnnnenenrneneineseesnneissseinnnees | eoveeee [ er | verevnnenne | ceennFE | i 3,476,536 |...101.486 | ... ..3,521,564 [(SKK) ) SOOI UTURTOIRORTON PR 4.250 07/16/2015. | 07/02/2024.
582839 AJ 5 |MEAD JOHNSON NUTRITION CO......covuuiriririienirriiniisniienierisessssissisens | veenes 2 9,990,200 |...101.174 | ........... 10,117,400 1,936 [ oo | e | s 3.000 10/29/2015. | 11/15/2020.
60856B  AA 2 |MOLEX ELECTRONICS TECH........ccoooviieiiiciiiceiseciisseiseceiseneessesessnseeens | ceveees 2 12,538,550 |..... 99.708 ....12,463,500 (7,530) [ oo | e | e 2.878 04/02/2015. | 04/15/2020.
60871R  AF 7 | MOLSON COORS BREWING CO.......cocooimmriirriinnienniisnnisssissssissssinsniens. | covenns 2 . 14,994,300 |..... 97.302 | ............14,595,300 492 [ i [ e [ 2.100 06/28/2016. | 07/15/2021.
651229 AT 3 |[NEWELL BRANDS INC......cccocosmviirriiinriiinniisscisssissnissnsisssssssssssssisnnnnes | wvnnes | oo | convvinnnne | eoenFE | i 3,123,467 |..101.073 | ... 3,133,263 (5,801) [ oo | e | e 2.600 . 03/21/2016. | 03/29/2019.
655844 BG 2 |NORFOLK SOUTHERN CORP........coosiiiirriirririieeiieseiseneisseseiessiseseiseneions | o 2 5,828,362 |...102.607 5,951,206 ...5,823,276 (4,544) 3.250 |...... 3.157 | JD....... 11/18/2015. | 12/01/2021.
655844  BJ 6 |NORFOLK SOUTHERN CORP..........coomviimriinriiiniinniisssiisssisssscsnsiisnsioas | s 2 12,452,212 |...101.016 | ............12,399,714 ..12,275,000 | .. .12,448,986 (3,263) [ ..o | e | s 3.000 |...... 2,69 [AO...... 11/18/2016. | 04/01/2022.
666807 BF 8 | NORTHROP GRUMMAN CORP..........cccommmvimmriinmeeienerirennsissnsissensssenesnnsens | oveees | v | eerevnennne | eeennFE | i 7,236,299 {...100.181 | ..ccovvvennee 7428421 | oo 7,415,000 | oo 7,358,210 38,957 | oo [ e [ 1.750 |...... 2.302 |JD....... 10/10/2013. | 06/01/2018.
75606D AE 1 |REALOGY GROUP/CO-ISSUER............coovvvinrriiscisneiisnsisnnisnsisssisssiins | oo 2 6,948,830 |..... 96.500 | ..ocvvvnvne 6,755,000 | ....coooucee. 7,000,000 | ............ 6,755,000 | ........... (197,160) 3,330 | v | e [ 4875 |.... 5.000 | Do | i 28,438 | ........ 170,625 | 05/26/2016. | 06/01/2023.
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756109  AM 6 |REALTY INCOME CORP.........ccooomiriiiriiiriiiereiieseieeseeieceseesseiessseesesinseiens | e . 2] 2FE 5,028,100 {...100.272 | .....co..cccee 5,013,600 | .cocooovenenne 5,000,000 | ..oocccceree. 5,011,079 | oo [ e (11,158) [ oo | e | e 2.000 |...... 1770 [ | s 41,944 | ... 100,000 | 06/16/2015.|01/31/2018.
776696  AD 8 |ROPER INDUSTRIES INC.........coomiiiirriiniiiiniisneisssisneisseinesissssisnsiens | e e | 2FE| ... 6,536,075 |...100.303 6,519,695 6,500,000 (8,799) | ooovvevriireniie | e | e 1.850 |...... 1.364 |MN...... 09/14/2016. | 11/15/2017.
790849  AM 5 | ST JUDE MEDICAL INC.......ccvoeriiiriiiiriiiceeieseeieseeisesiesssssssssssessiseseioens | s . 2| 1FE 9,995,400 |...100.487 | ............10,048,700 ...10,000,000 852 | oo | e [ e 2.800 |...... 2.810 [MS...... 09/14/2015. | 09/15/2020.
832696 AH 1 | JM SMUCKER CO.....covvomiiiiiiiiniiiiienissisiiesisssiesiesessssesiesssseseesssssssns | soenes [P PO IOV 2FE| e 6,968,990 |...100.863 | .............. 7,060,410 | cvvvernven. 7,000,000 4145 | e | e | s 3.000 |...... 3.071 |MS...... 03/12/2015. | 03/15/2022.
89236T DH 5 | TOYOTAMOTOR CREDIT CORP........coomiviirririririrneiesnrieesesseseessseesssseas | ceneees e | e TFE| 7,496,250 | ..... 98.742 ..7,405,650 | ..... .7,500,000 193 | oo [ e [ 1.550 |...... 1.567 |AO...... 10/13/2016. | 10/18/2019.
913903 AT 7 |UNIVERSAL HEALTH SERVICES INC e | e . 2] 2FE 4,140,000 |..... 97.500 | .... ..3,900,000 | ..... 14,000,000 (4,099 | ..ooeveorvieniis | e | e 5.000 |...... 4456 |JD....... 09/20/2016. | 06/01/2026.
931427  AM 0 |WALGREENS BOOTS ALLIANGE..........ccooouiimiiimiiiireisnniiesesieseieessseesniens | s e | 2FE| ..o 9,996,300 {...100.085 | ............ 10,008,500 | ............ 10,000,000 1,011 [ i v | e 1.750 |...... 1.769 |MN...... 05/26/2016. | 05/30/2018.
982526  AQ 8 |WRIGLEY WM. JR CO....ccooomiiimriiireiiceiieceiiesesiecesisesesiesesisesessesssissssienns | e 2] . 2FE 14,352,517 |...102.719 ....14,111,536 ..13,738,000 | ... 14,178,564 | oo | i (T7T4) | s | e [ e 3.375 |...... 2.467 |AOQ...... 12/08/2015. | 10/21/2020.
00507U  AM 3 |ACTAVIS FUNDING SCS.......covvririririiiniiniiiesienississssissisesiesssssssssssienes | svveees D oo | e 2FE| .. 14,599,702 |...100.565 | ............14,531,643 ...14,450,000 | .. 14,575,424 (24,278) [ ..o | verrieeiiriesriiens | e 2.350 |...... 1.614 |MS...... 10/04/2016. | 03/12/2018.
111013 AM 0 | BRITISH SKY BROADCASTING..........ccooorrviieriierieeeissneisseseisssseissseeseneeas. | cevenas [ USRI 2FE| ... 28,199,383 |...100.361 | ............ 28,070,972 | ............ 27,970,000 | ........... 28,101,804 | .cooooeeeceieecins | e (46,796) | ....cvvevecrereriins | e | e 2625 |..... 2443 |MS...... 02/11/2015. | 09/16/2019.
45763P  AE 6 |INMARSAT FINANCE PLC......c.coviiiiiiiiniiiciicicinssseisssensississiienns | cviis D 2| 3FE 4,495811 |..... 97.250 4,460,858 4,587,000 ...4,460,858 10,762 | oo [ [ 4.875 |.... 5.197 |MN...... 03/27/2015. | 05/15/2022.
62854A  AA 2 [MYLAN NV nnssnnnes | cenenes [ SO I 2FE| ... 10,529,749 |...100.702 | ............10,469,987 ..10,397,000 | .. 10,517,580 | oo [ e (12,047) | s | e | s 3.000 |...... 2.387 |JD....... .. 13,863 | ........ 10/21/2016. | 12/15/2018.
709629 AN 9 |PENTAIR FINANCE SA.........cooiiiiiiiriinireiieceiieseiesesesieseseesesiesesiesssiessnens | e [0 [ 2] . 2FE| .o 9,989,100 {...101.672 | ............ 10,167,200 | ............ 10,000,000 | ............. 9,991,328 | ... | e 2,042 [ i | e | e 3.625 |...... 3.649 (MS......| ...... 106,736 | ........ 361,493 | 09/09/2015. | 09/15/2020.
714264 AH 1 | PERNOD-RICARD SA [0 IR IOV 2FE ..3,297,691 |...104.526 3,300,931 3,158,000 32718414 | s | s (17,260) [ ..ovovrerrvrrenins [ e [ e 4.250 |...... 3486 |JJ....... 03/09/2016. | 07/15/2022.
82481L  AA 7 |SHIRE ACQINV IRELAND DA Do | e 2FE| .. 14,987,850 |..... 98.686 | ............14,802,900 ...15,000,000 | .. .14,988,754 904 [ oo [ e [ e 1.900 |...... 1.928 |MS...... 09/19/2016. | 09/23/2019.
88167A  AC 5 | TEVA PHARMACEUTICALS NE.......cooiiiirrirriiniriinneeissssisessissessssessssssenns | ceveees [0SO IO 2FE| oo 9,983,500 |..... 95581 | ovvrveenn 9,558,100 | ...oovceen. 10,000,000 | .....ooouee 9,984,833 1,333 2.200 |...... 2235 [Jd....... 07/18/2016. | 07/21/2021.
902133 AN 7 |[TYCO ELECTRONICS GROUP S.......ccooiiiiiiiiiiisniisssicsssicsssiisssiesssiessniens | s D 2] . 1FE 4,049,754 |...100.944 4,084,194 4,046,000 | ............. 4,056,293 456 | .o | e [ 2375 |..... 2231 |JD....... 09/09/2016. | 12/17/2018.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............cccoocricveriicianiiiannee. . e | s 517,042,408 XXX ..513,697,378 510,282,632 | ......... 515,172,756 | ........... (220,469)| ......... (993,488) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
05533D  FT 8 |BCAP 2010-RR7 T4AT ... | cevenas ] 1FM 959,015 |...100.009 ...955,432 | ... 956,180 929 [ v [ e [ e 3.161 10/20/2010. | 07/26/2035.
05542X  AJ 0 |BCAP LLC TRUST 2013-RR11 3AT...c.iiiriiiriiierriisreeisesiiessssnsessssesssssninns | ceveees ]| 1FM ...4,032,584 |...100.061 | ..............3,961,995 | ... 13,959,579 | ..vvvrnn 4,003,023 | oo | s (13,254) [ oo | e | e 4.000 11/18/2013. | 11/26/2035.
05542X  AS 0 |BCAP LLC TRUST 2013-RR11 BAT ... | ceveeen | oo [ eevevened | i 1FM ...3,651,362 |..... 98.725 | ..............3,809,571 | ... .3,858,771 31,159 [ [ [ e 0.734 11/18/2013. | 07/26/2036.
05543A  AA 8 |BCAP 2014-RRT TAT......ooiiiieiieceiseceiseceieseiiesesiesesisesessesessssessssesisnenis | ceneeen | oo [ eeverenend | e 1FM| . 8,571,029 |..... 99.766 8,311,301 . 17,312 2.925 03/21/2014. | 03/26/2035.
07387A  GH 2 |BSARM 2005-12 25AT........coirviriiiniiisniiisneissssisssisnsssssssssssssssssssnsssnnns | coneeen | oo [ eeveennnh | i 1FM 875,988 . 858,382 . (29,553) [ .ovvevrerrererins [ v [ e 2.308 08/23/2007. | 05/25/2053.
12643P  AJ 1 |CSMC 2010-BR 2A3........ccoceireiereieseiecesiesesissesiesesissesisnssisssssnnninns | wovnees | oo | ceneereeh | e 1FM ...5,289,741 | ..100.678 | ............4,914,054 | ............. 4,880,961 | ............. 4,913,628 | ..o | s (143,659) 6.250 - 03/18/2014. | 07/26/2037.
126673  2M 3 | CWL 2005-7 MVB.......coovivirieririniisiieniesiesisseissiisessensesessssssssssssssesinne. | eevnee | oo | eovennieenidd | o 1FM ..186,598 . 392,140 ......1.384 | ..311.595 . 06/01/2016. | 11/25/2035.
144531 EW 6 |CARR2006-NCT A3.......ccoooiriirriicniiennissneississsessssssssssssssssssssssssesnnes | evvenes | oo | evenecenidh | i 1FM 13,482,898 |.....99.012 | ...........14,206,795 | ...........14,348,559 | ......... 14129171 [ | e 142734 | [ [ 0.966 |...... 2.583 . . 01/10/2014. | 01/25/2036.
17307G UM 1 |CMLTI 2004-OPT1 M5.......ooiiiiiiiiiisrisnissicsiesississississsiessssssssssnsins | cennie | oo | vevvenendh | i 1FM 942,846 |....70.285 | ..........c....925595 | oiviiieei 1,316,916 | oo i e | [ [ 2.167 08/14/2007. | 07/25/2037.
35720P  JE 1 |FHLT 2005-1 MA.......oomiiiiiciicceeceenessesseissssessssissssesssssssnsssnnsens | conenen | oo [ eevernnnnd | s 1FM 3,612,500 |..... 97.560 ..4,878,000 44,716 .....1.604 04/28/2008. | 06/25/2035.
362631  AB 9 | GSR 2006-0A1 2AT.......ooiiiiieeiineeieeeeieseeienssissesissssisensssssssssssssenssnnnsees | ovenee | oo | ceneneeeendh | i 1FM ..1,902,044 | ..... 98.492 | ... ..1,959,071 . . o L1281 | e [ 0.946 08/15/2013. | 08/25/2046.
576433  UF 1 |MARM 2004-13 BAT......ovimiiririnninniseiienienissississssiessssssssssssissessenssenss | eovnees | o | everivenndh | s 1FM ..101.969 | .... 21,321,748 | 1,296,226 | ... 1,420,618 | s | e 10,899 | oo [ [ 3.049 08/20/2007. | 02/21/2054.
57643L  GJ 9 |[MABS 2005-NC1 MA.........ooriirriiceinreieceesceeissesisnessssessssessssessssnseenenens | oveeee | oo | cenenenennib | e 1FM| ...............600,130 |..... 85.712 . ....1.896 08/13/2007. | 09/25/2041.
61762L  BH 5 |MSRR 2013-RE 5B1.........oiiiiciciicieciscisniissicciesisnisnsississsiesisnins. [ e | oo | cenneenndh | i) 6% ... 17,951,721 |..... 86.510 | ...........18,522,590 | ...........21,410,923 | ........... 18,522,590 | ........... (254,871) | ..o SANTTT | i [ e [ 0.864 04/21/2015. | 04/26/2053.
63862E  AB 0 [NHLT 2016-2A M1......cooiiicinceneiencieseissesissssissssessnssssssesssssssnsennns | convnen | oo [ eevevnnneh | i 1FE ..7,179,984 1..100.438 | ...........7,211,448 | ............. 7,180,000 | ............. 7,179,984 3.598 06/23/2016. | 06/25/2026.
65535V BZ 0 [NAA2003-A3 Al......oiiiiiiiiiirieieieiieeseiseseieessisessiesesses s | cereees B ST 1FM ]| .. 60,129 |...101.967 | ... . 60,695 129 | oo [ e [ 5.500 09/15/2003. | 08/25/2033.
68389F  KP 8 |OOMLT 2006-1 2A3.........ourieeriiriiiienierieisssiiessesisssessssessssessessssssssssenns | ceveons [ 4| ... M| 1,494,667 |..... 97.874 | ..o 1,732,275 | oo 1,769,903 | ..ooovvveeee 1,697,591 1473 | e | e | e 0.782 04/21/2008. | 01/25/2036.
73316P  FT 2 |POPLR 2005-C M1.......cooiriimeiiireieneiieseiiesesisnesissesesssssssesssssssessessssnnens | coveeen | oo [ eevevennedb | i 1FM ..2,241,538 |..... 98.935 | ... .2,299,588 | ........ 2,324,343 | .... 2,318,714 | oo | e 14586 [ s | v | e 1.042 |...... 1.851 | MON... ..AT1 .21,859 | 08/13/2013. | 11/25/2035.
83611M  KE 7 | SVHE 20054 M1B.. e | s | 1FM| .. ..4,253125 |..... 95.438 | ... LA,771,900 | e, 5,000,000 | ....coo..ee. 5,070,964 | ....cooovvrverrerinnns | creneen(12,122) [ o | e | s 1.054 |...... 0.886 |MON... 1,025 | ..........48,000 | 02/19/2008. | 03/25/2036.
85172H  AA 3 | SLEMT 2013-BA A...ooiiiiicesecesesess s | oo [P 4| ... M| e 6,548,680 |..... 99.909 | ..coovvvvnnn ,543,586 | .....ooo.... 6,549,546 | ............ 6,544,290 | ..o [ e 799 [ | | 1.870 |...... 1.838 |[MON...| ......... 10,206 | ........ 122,477 | 10/04/2013. | 09/25/2057.
855541  AB 4 | STARM 2007-S1 2AT......ooiiiiriiinreireceiseseiecesiesesiesesienssssssnsssessssessennees | oveeee | oo | ceneveneendh | e 1FM 1,226,741 | ... 99.041 ..1,383,406 1,396,802 | .. ..1,201,310 21,140 | oo [ [ 3.276 |...... 5.904 [MON... 42,248 | 09/13/2007. | 01/25/2037.
863576 DG 6 | SASC 2005-WF4 M2 | 1M .. ...8,509,375 |..... 98.405 | ... ..9,840,500 ...10,000,000 | .. ..9,719,647 253,550 [ ..ocvverireriiinns [ e [ 1.014 |...... 3.636 | MON... coennn.91,835 | 02/26/2013. | 11/25/2035.
86358E UV 6 |SAIL 2005-HET M1......coomiiiciiiciceiseiieeesisesseeseesssessssssssssssssssnsses | ceneees [ [ 4] .. M| e 4,196,300 |..... 98.360 | ....covvvnnne 4,535,693 | ...ccovenenn 4,611,318 | oo 4,541,567 | oo | e 40,784 | ..o | e | e 1.289 |...... 2.782 [MON... | ... 1,156 | ...oece. 55,256 | 11/20/2012. | 07/25/2035.
86358E  WC 6 | SAIL 20057 M1.....ivioiireriieriiseiieseisssisesess st ssssssssssssssnns | ceveees [P 4] ... 1FM | 4,478,938 |..... 97.452 | ..o 4,576,477 | oo 4,696,134 | ..o 4,648,599 | ..oooovveenienins | e 49,027 | oo | e | e 1491 ... 2.561 [MON... | .o 1,362 | e 57,701 | 10/10/2014. | 08/25/2035.
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94980Q  AA 7 |WFMBS 2004-W Al.......ociiiiiiiiiiiiniieiereiieseeiseseisesseeesssseseseessssessssessssnnees | vnees | o0 | cerevineend 4| . M| e 2,464,271 | ..... 99.608 | ...ccovvvnnce 2,514,038 | ........ 2,523,932 2,563,723 7,003 | oo [ e | e 3.004 |...... 2.611 |MON. 02/07/2007. | 11/25/2034.
94983C  AD 9 |WFMBS 2005-ART0 2AT......cooiviiinriissniisscisssissssisssssissssisssssssssssssssssseses | covens | oo | covnnnienas 4] ... M| e 2,537,664 |...102.841 2,659,627 2,586,154 2,693,929 24,794 | .o | [ 3.010 |...... 2.936 | MON... 01/24/2007. | 06/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMHES..........c..ouriveinrieiriiinsriiisni i | o 108,511,815 XXX ..121,726,008 130,443,164 | ......... 112,951,816 | ........... (254,871)] ....... 1,148,654 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
00183H  AJ 0 [AQA 2015-1177 Duccoooeceeceeseniecesiesesiessssesesssessssssssssssssssssessnssnns | eovenes | oo | evenenennidh | i 1FM 13,897,227 | ... 94.705 ....13,705,708 ...14,472,000 .14,007,909 81,145 | oo | v | s 3.010 |...... 3.769 | MON.. 10/19/2015. | 12/13/2029.
05357H  AG 5 |AVMT 2013-AVM Bi.....ciiriiiiiiceiiereiieceeiessiiesssiesssi s | cevinas 4] ... 1FM| .. ..6,556,388 |...103.778 | ... 6,351,214 6,120,000 | .. L B,431,467 | | s (CETIOLL) | [ IR Ut 3.743 |...... 2.439 |MON.. 09/22/2015. | 12/05/2032.
05523G  AJ 0 |BAMLL 2016-ISQ C......ccoevvvvrriirriinciiscsiieseiississssissssissssssssssssssnssnnne | vnnes | oo | covevennnd 4] ... M| 8,207,032 |..... 97.748 | .ocovv 7,819,840 | oo 8,000,000 | ............. 8,200,515 (B,517) | oo | v | e 3.606 |...... 3.361 | MON.. 07/27/2016. | 08/14/2034.
125354  AJ 9 |CGRBS 2013-VYNO5 D......cooomrrircrirrrieeriseeeisseeseseisesssssesssssssessessssnnssnnnes | eovenes | oo | eeveeeennidh | i 1FM ...6,357,686 |..... 96.006 6,129,983 6,385,000 ...6,362,988 3,595 3.584 |...... 3.702 |MON.. 07/11/2016. | 03/13/2035.
17325C  AE 5 |CGCMT 2016-SMPL C....ccocovvniiiiiicnirisnisiissiiesiesissssssssissssiessesesssess | eveens 4] ... 1FM| .. 11,139,807 |..... 96.977 | ...........10,803,238 ...11,140,000 | .. 11,139,487 (B21) | ceverrerrrirrirens [ e [ 2.825 |..... 2.826 | MON.. 09/23/2016. | 09/10/2031.
178772 AG 4 | CLMT 2016-CLNE C...oooooovceiieceieceieceiiecesiesesiesessesessssesisssssssessssesnsens | eevnns | oe | wverevinns 4] . L3 — 23,641,382 |..... 94.887 | ..covvvene 22,764,340 | ...........23,991,000 | ........... 23,647,643 6,262 | ..o [ e | e 2778 |..... 3.058 | MON.. 10/04/2016. | 11/10/2031.
21870L AL 0 |CORE 2015-CALW D....ccoeovuiiriiiiriniisnissiiesissiniissiisssiesissisessssssssssiens v | o | veenieennndb | s 1FM 32,044,862 |...101.409 ....31,639,608 31,841,287 | ..coovciciiricnies | e (116,662) | vooovvveireinens [ e [ 3.850 |...... 3.474 |MON.. 03/31/2015. | 02/10/2034.
36190S AG 7 |GPPT2014-GPP B . . 4] ... 1M .. 15,200,000 |..... 98.838 | ............15,023,376 . 15,204,897 LIE: 2L ORI IO IO 2.004 ... 1.595 |MON.. 03/04/2014. | 02/15/2027.
36192H  AA 2 | GSMS 2012-ALOH A......ooiiiireiceieceiecesiesesissesiesesiesssessssissssisnesins | eevins | or | cvereiinns 4] . M| e 27,882,517 |...104.500 | ............ 27,772,965 | ............26,577,000 | ........... 27,670,515 | .ooooevereiiccins | e (194,376) | oo | e [ e 3.551 |...... 2.710 [MON.. 02/04/2016. | 04/10/2034.
36192P  AF 3 | GSMS 2012-GCU9 A2.......coviiieriiiriirinrisssisssienississssississsiessesssssssessiens | cennies | oo | vevveeeeidh | i 1FM .12,557,031 |...100.279 ....12,534,875 ...12,500,000 ........... 12,510,691 [ ..o | e (22,961) [ oovvrererreieniens [ e [ e 1.762 |...... 1.580 |MON.. 12/23/2014. | 11/10/2045.
36193A AN 8 [GSMS 2013-KING E.....covevvmrirrircrcriseeieiiesieeesessssiessesses s sessssnssssnsens | evenns 4] ... 1FM| .. ...2,880,938 |..... 95.820 | ... 2,874,600 3,000,000 2,916,880 25,002 | oo | v | s 3435 |...... 4.501 | MON.. 07/10/2015. | 12/10/2027.
46634G  AE 1 | JPMCC 2009-IWST C...coeviriiiiiiniciieriiiesissisiississisessssisssissssenssins | esnies | oo | veveseneens 4| .. M| e 19,695,483 |..111.927 | ............ 17,975,476 | ....c....c. 16,060,000 | .........18,299,434 | .....cccovvvvvrcnirines | e 755,801) | v [ [ 7445 ... 2.428 |MON.. 10/09/2015. | 12/05/2027.
46646G  AE 7 |JPMCC 2016-NINE B........cccoooiriiriiiirriisniisneisssessneisssssnssesnesssnssnnnns | wvenes | oo | connienennh | i 1FM ...5,041,445 | .. 94.565 4728250 | ... .5,000,000 2.854 |...... 2.812 |MON.. 08/25/2016. | 10/06/2038.
50185V  AJ 2 [LCCM 2014-909 C......coooomvverrrirreriineeieneeisensissssisesssisesssssessssesssssssesssesesnnns | cenene | oo [ eeverenndt | e 1FM | .. ...8,380,625 |...101.760 | ... .8,140,800 | ..... 8,000,000 | ..oveeeen8,278,783 [ oo | eeeeeeeeenn(61,253) [ e [ [ 3.898 |...... 3.082 |MON.. s 10/09/2015. | 05/15/2031.
55660C AL 2 [MAD 2013-850M D........ooovvverriernciinnisnnissnisssisssiesssssssnsssssssssnsssnssns | eovins | oo | evnneeenidh | i M| e 25,155,214 |..101.873 | ............ 24,836,637 | ............ 24,380,000 | ... 24,924,272 | i [ (13 7) [ i s | 4.034 | ... 3.452 |MON... | ..........81,966 | ....... 999,982 | 10/08/2015. | 10/12/2032.
61763Q AN 1 [MSC 2014-CPT E...cc..ovviririricciecscinissississssssssssssssssssssssssssssssniens | eovnnee | o | weeniennndh | s 1FM 22,633,531 |..... 98.978 ....23,358,808 ...23,600,000 | ..........22,752,577 | .ooovvovviiriirircnnis | weeeene 124,875 [ s [ [ e 3.446 |..... 4.376 |MON.. ...652,504 | 03/10/2016. | 07/13/2029.
61763X  BH 8 |MSBAM 2014-C18 300B..........ccootiemiimriicrirrinrisiissiiesienississsisssiesienisnens | ennie | oo | vevveneedh | i 1FM ..3,660,781 |...101.818 3,563,630 3,500,000 | ..cc0eeern.3,658,303 | oo [ e AT8) [ e | e | s 3.9% |...... 3.332 |MON.. 11/08/2016. | 08/15/2031.
61763X  BM 7 |MSBAM 2014-C18 300D.........ccovvercrereriricrireneiseneisssessssssssnesssnsssenessnnenes | cevenen | o [ eeverenneb | i 1FM ..5,099,414 | ... 99.490 4,974,500 5,000,000 | ...ccccc.ee.5,003,547 | oo [ erriieeeead(5,887) [ s | e | e 5279 |..... 5.006 |MON.. 06/16/2016. | 08/15/2031.
61764  AF 3 [MSC 2014-MP D....ccooooomrriiriiiriiinrerieresieseeiesesisensesessssesssssessssssssssesssnnnees | oneeee | oo | cereveneenidh | i 1FM 23,127,194 | ... 99.081 22,788,630 23,000,000 .23,083,788 00er3.693 X .. 11/19/2014. | 08/11/2029.
94988L  AG 7 |WFCM 2013-120B B........ccoooooeiiiirieniinsiissiisssssissssssssssnsssssssnsisenns | e 4] ... 1FM| .. ...8,045,469 |..... 98.511 | ... 7,880,880 8,000,000 | .. 18,026,197 | oo | e (10,782) | s | e [ 2.710 |...... 2.613 |MON.. 03/26/2015. | 03/18/2028.
94988L  AJ 1 [WFCM 2013-120B C.........ooooirieiiieiiiriiiiisiiiiesisisssieissisesssessssnnsssssessssnsssssnesnnns | eeenee | oo | conneesn 4] ... M| e 7,613,196 |..... 96.941 | oo 7,488,692 | ...cccco...e. 7,725,000 | ..occcceee.. 7,646,521 | ..o | 19,996 | i s | 2710 |..... 3.057 | MON... 05/07/2015. | 03/18/2028.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ettt naees 288,817,222 XXX 283,156,050 282,850,000 286,738,292 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00192C  AB 7 [ARIFL 2016-A A2.......oiiiiimeiireiireiieseiieseisesessessisesessesessesssssssissessssssinns | cevinns ...1,999,848 |...100.001 ..2,000,020 | ..... .2,000,000 £ T [OTTOTORTON FURTIRTORO IV 1.820 1,618 .29,423 | 02/17/2016. | 07/15/2024.
02007C AB 8 |ALLYA 2016-1 A2A 4,810,678 |...100.055 .4,813,624 4,810,978 213 ......1.200 .2,566 .50,996 | 01/20/2016. | 08/15/2018.
04032Y  AB 5 |ARIFL20T5-AA2. ... esesiesesiesesesesinnnes | cereees ..4,056,115 | ..... 99.815 .4,049,108 | ... 4,056,613 LT PO URORTRRTOIN PR 1.110 04/15/2015. | 11/15/2018.
05580P  AE 1 [BMWLT 2015-1 Ad.....oivirriiiiirieieieiieseiesississisesisssiessesssssssssssenssnenie | vevnee | oo | evenneendh | s 1FE 29,497,056 |...100.083 ....29,524,485 1,990 [ oo | e | e 1.340 01/07/2015. | 06/20/2018.
05582X AB 8 |BMWLT 2016-2 A2A... 111,999,158 |...100.018 12,002,160 31 w1230 10/04/2016. | 01/22/2019.
096580 AD 1 |BMWOT 2014-A A4.... ..9,998,927 |...100.184 ....10,018,400 14 | | e | 1.500 10/08/2014. | 02/25/2021.
161571 GP 3 | CHAIT 2014-A6 A6 ..5,012,109 |...100.059 ..5,002,950 (5,344) [ ..o | e | s 1.260 07/22/2016. | 07/15/2019.
161571  HH 0 | CHAIT 2016-A7 A7 ..9,999,138 | ..... 99.906 | ... ..9,990,600 255 [ i [ e [ 1.060 09/06/2016. | 09/16/2019.
17305E  FN 0 |CCCIT 2014-A2 A2........covvverirerirnne 10,004,297 |..... 99.996 | ..ocoovuvn. 9,999,600 | ............ 10,000,000 | ....ccooouee 10,001,415 (2,881) [ ovoererrrirennins | e | e 1.020 09/14/2016. | 02/22/2019.
202670 AB 5 |CBSLT 2016-B A2... ...8,793,455 |...100.863 8,869,343 8,793,455 ...8,796,858 3,403 2.206 10/13/2016. | 10/25/2040.
254683 AC 9 |DCENT 2007-A1 A1 . 12,425,347 |..103.022 | ............12,308,038 ...11,947,000 | .. 12,329,445 | ..o [ i (95,902) [ ..ocvvvvirrirriins [ v [ e 5.650 10/24/2016. | 03/16/2020.
27034M  AA 2 [EARN 2016-D Al....civoicccncsncsnnisneisnsissssssssisssssssnsssssssssnssnnnns | onnnes | oo | conveeeenndh [l IFE | 6,397,259 |...100.247 | ............. 6,413,061 | ....ccce0..... 6,397,259 | ....cccc..... 6,403,178 5,919 | oo [ e [ 2.156 10/25/2016. | 01/25/2041.
28108P AA 4 |ESLFT 2012-A AP 15,112,317 | ...102.004 ....15,147,175 ...14,849,589 15,012,165 | .o [ e (60,569) [ ...ovvvverrirriins | e | e 3.700 05/05/2015. | 10/01/2025.
29372E  BS 6 |EFF2016-2A2.............. ...7,999,468 |..... 99.706 | .... 7,976,480 8,000,000 | .. ...7,999,582 M4 | e e e 1.740 07/12/2016. | 02/22/2022.
345300 AA 9 |[FORDR2016-1A................ 11,496,878 |..... 99.711 | oo 11,466,765 | ........... 11,500,000 | ........... 11,497,376 498 | e | e [ 2.310 02/23/2016. | 08/15/2027.
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391547 AB 4 | GALC 20161 A2......ooiiiiieiceeieeeeieeciisseies e | cereees [ [ 4] ... TFE| 8,137,498 |...100.063 | .............. 8,142,711 | v 8,137,585 | ...ccceeeen. 8,137,468 (CCI0) 1 TR EOVOTOTPOROROOR YOO 1.570 |...... 1.580 |[MON...| ..........3,904 | ... 107,531 | 02/09/2016. | 05/20/2018.
41284C  AB 0 [HDMOT 2015-2 A2A.......cooooiiriineincississsssssssssssnsssssssssssnssns | s ] 1FE ...2,328,665 |..... 99.970 2,327,983 2,328,682 ...2,328,680 8 [OOSR OO I 0.800 |...... 0.802 | MON... .18,630 | 05/20/2015. | 01/15/2019.
43814R AB 2 |HAROT 20164 A2........cooiviiieiiiriiereiseseieseiiessseesesesesessesesiesssiesssiessneens | e ] 1FE| .. 11,999,665 | ..... 99.756 | ............11,970,720 ...12,000,000 | .. 111,999,718 LI ORI FUURTORPRROROR IOV 1.040 |...... 1.045 | MON... .18,373 | 10/18/2016. | 04/18/2019.
44890X  AE 8 [HALST 2015-A B.....ooueiriiciieniieisiiesisssiessesisssssssssessssessesssnssenns. | eovenne | oo [ vverrenedh | v TFE | 8,248,461 |...100.449 | .............. 8,287,043 | ... 8,250,000 | ...cvvveve. 8,249,354 503 | oo | e | e 2.070 |...... 2.085 |MON... 03/04/2015. | 02/18/2020.
44891B AB 1 |HALST 2016-B A2A........coooirieceeceseceseceieseieesesissesiesesisnssisssnssnnnnne | eevinns | oo | eveenennidh | e 1FE| .. ...8,915,100 |..... 99.987 8,914,250 | ..... 8,915,409 | .... 8,915,243 135 [ oo [ [ 1.240 |...... 1.246 | MON... 05/17/2016. | 11/15/2018.
44891M  AB 7 [HALST 2016-A A2A........ooiciiiiiincisniscissesessissisnssessissssssssssssssennss. | oevnee | oo | evesneendh | s 1FE]| .. ..9,099,392 |...100.059 | ... ..9,105,031 19,099,663 | ............. 9,099,558 166 | ..o [ [ 1.330 |...... 1.336 [MON... 01/26/2016. | 07/16/2018.
47787U  AB 9 [JUDOT 2015-A A2A ... | wovnnns | oo | coneeeenndh | i TFE| i ,036,323 |..... 99.986 | ..ccoovvvnnn 1,036,245 | .............. 1,036,390 | ...ccoooounee 1,036,386 23 | e [ s [ e 0.870 |..... 0.877 |MON... 03/03/2015. | 02/15/2018.
47788N AB 4 |JDOT 2016-B A2........ooivoiceereeiiceeereiieseiiesseissssesssissssisssessssssssssssesssns | e | oo | cenevereendh | s 1FE 24,998,475 | ..... 99.882 ....24,970,500 24,999,048 LY £ RRTON PO IV 1.090 |...... 1.098 | MON... 07/19/2016. | 02/15/2019.
50116W AB 1 |KCOT 2016-1A A2.. | 1FE| .. 27,498,188 |..... 99.786 | ...........27,441,150 . 27,498,723 535 [ v | e | e 1.250 |...... 1.258 |MON... - 07/26/2016. | 04/15/2019.
65478U  AB 5 | NAROT 2016-A A2A.......ooiiiiiieiiceeieeeeieseeiesssiesesessssiessisesssssssssssioens | covenas [ [ 4] ... TFE| 3,347,284 | ... 99.969 | ..ccovvv 3,346,350 | ..............3,347,387 | ............. 3,347,345 (6720 RO FURRRI IO 1.060 |...... 1.065 |[MON... | ....c.... 1,577 | oo 30,061 |02/02/2016. | 02/15/2019.
65490B  AD 7 [NALT 2014-B A3......coiiiiieieriiseceieseisseiiesesssesies s sssinnnes | cereees | 1FE ..4,424,802 |..100.013 | .............4,425,510 | ........... 4,424,934 | ... 4,424,929 £ A [FUTOTORPTOE ORISR IV 1.120 |.... 1.124 |MON... 149,559 | 10/08/2014. | 09/15/2017.
78444V AB 7 |SLCLT 2010-B A2........oiiiiiieiiieiiincisscisseisnsssesssssesssssssssssnnes | cenenes ] 1FE| .. 850,847 |...101.539 | ...............814,439 | ... 802,095 | ... 810,189 [ ..o | e (20,913) [ oo | e | e 4.038 ... 1.068 | MON... .32,287 | 02/20/2013. | 07/15/2042.
78446V AA 7 |SLMA 2012-A AT | e [ [ 4] ... AFE| oo 305,294 |...100.115 | .................305,646 | .....ccccooeuuee 305,294 | ... 305,532 ((515) 1 [OOSR EOVTORTOROROOR DO 2104 |..... 1.619 |MON... 02/02/2012. | 08/15/2025.
7844TR  AA 5 [SLMA 2013-A Alueciiiiiiciicierisnnsiesensensssisessessesssssssssssssnsenses | eovenne | oo [ veverrenndh | e 1FE .19,275,938 |...100.060 19,270,778 19,259,223 | ........... 19,279,447 1,851 | oo | e | s 1.304 |...... 0.979 |MON... 10/27/2016. | 08/15/2022.
78447V AA 6 |SLMA2013-B Af1.... e | e e ] 1FE| .. 90,428 |...100.042 | ... 90,353 90,315 | .. 90,429 /28 (OO BN I 1.354 ... 1.069 | MON... 10/20/2016. | 07/15/2022.
78447V AD 0 [SLMA 2013-B B......ccoouerermiiiriiiniiiesiiseiisssisssssessssesssssssesssssssssssnins. | ceneees IO 4] ... 1FE| . 14,103,472 |..... 96.611 | oo 14,008,595 | ............ 14,500,000 | ........... 14,295,105 | ..ooovvererricriiinns | cevieniens 48,630 [ ..o | s | e 3.000 |...... 3.406 [MON... | .......... 19,333 05/02/2013. | 05/16/2044.
78447X  AD 6 |SLMA 2013-CB......ccovvoiiierciicccinrieseseessnessssssnssssssssnssssnssssnssnnnns | coneeen | oo [ eevevennedh | i 1FE ...5,598,553 |...100.083 6,004,980 6,000,000 S BTT0416 | i | e A7,904 | ..o | e | e 3.500 |...... 4.669 |MON... 19,333 09/18/2013. | 06/15/2044.
78449K AA 8 |SMB2016-C A1.. s | e B ST 1FE| .. 11,755,906 | ..... 99.997 | ...........11,754,442 211,754,795 | 11,754,973 (932) [ oo [ e | 1.254 |..... 1.037 |MON... 10/20/2016. | 11/15/2023.
T84TON  AA 4 [ SOFI 2015-D Al..oociiiiicccccsssssessss s | o ] 1FE| . 14,877,882 |..102.167 | ........... 15,200,286 | ............ 14,877,882 | ........... 14,891,649 | ..oovvoiecciiinns | e 48,442 2.092 |...... 2.014 |MON... 11/13/2015. | 10/25/2036.
86803V AB 5 |STAT 2015-TA A2......oiiiieieiceeceeeceesseeseeeisessissesessssssssssssssssssssennens | cenenen | o [ eeveveneedb | i 1FE 163,019 |..... 99.997 163,017 ...163,022 | ... 163,022 2 | e | s | e 0.990 |...... 0.990 |MON... 06/18/2015. | 06/15/2018.
89231U  AB 3 | TAOT 2016-B A2A........oooiiiiiniicicisninsieses s | criies ] 1FE ..5,499,900 |..... 99.940 ..5,496,700 | ..... .5,500,000 | ......o...... 5,499,962 (37220 [ORRU (UUR I 1.020 |...... 1.020 | MON... 05/02/2016. | 10/15/2018.
92347X  AB 2 |VZOT 2016-TA Bu..ooooeeceiceceeecesesesiecesiesesissessesesesssssssssesnssennns | cenenes ] 1FE .19,895,540 | ..... 97.778 ....19,555,600 19,909,607 | ... [ i 14,067 | v | e [ e 1.460 |...... 1.630 | MON... 07/14/2016. | 01/20/2021.
92887D AD 8 |VFET 2013-1A Ad... . e 1,249,000 |..... 99.991 ..1,248,929 1,249,041 7 .....0.970 MON... 03/20/2013. | 08/15/2019.
98161F  AB 1 |WOLS 2016-A A2A........oooriiiriniiseesesseissssessss s | coneies e . 119,999,502 | ..... 99.835 ....19,967,000 . .19,999,673 L USROS SOORIN PO 1.200 MON... 07/12/2016. | 02/15/2019.
813788 AB 5 | SSTRT 2016-TA A2A......coiieiiiiiiieoiiecii s | eneees Al 4] ... 1FE| e 20,000,000 | ..... 99.89% | ............19,979,200 | ...........20,000,000 | ........... 20,000,000 | ..oooiiieinniinnins [ | e | e | coeees 1.284 MON... 10/14/2016. | 11/26/2018.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities ...393,301,193 XXX ..393,409,267 | . oo 393,467,163 . .(11,259) 0 0 XXX XXX 403,350 | .....3,945,023 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............ccooruiriiiriiiniiicsisssissi s | e 1,307,672,638 XXX | e 1,311,988,703 | ....... 1,316,972,407 | ...... 1,308,330,027 | ..........(475,340) | ...... (1,006,379) 0 0 XXX XXX | ... 4,989,297 |....24,682,619 XXX XXX
Totals
7799999. Total - Issuer Obligations... 828,223,876 XXX ..821,062,807 | . .816,277,632 | .........823,965,937 ......(1,863,170) 0 0 XXX XXX XXX ..5,169,281 |....13,782,547 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES...............uriuuriiiiiriiierii i | i 108,563,448 XXX v 121,781,780 | oo 130,492,294 | ......... 113,001,481 | ..........(254,871) | ....... 1,148,339 0 0 XXX XXX XXX | e 118,240 | ..... 2,086,993 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMIES. ... | nennens 367,280,709 XXX 322,455,104 282,850,000 | ......... 325,952,216 ....(10,956,220) 0 0 XXX XXX XXX | ... 1,817,292 |....21,789,072 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities.... . 393,301,193 XXX cierr:393,409,267 | ......... 393,396,611 | .........393,467,163 . .(11,259) 0 0 XXX XXX XXX 403,350 | .....3,945,023 XXX XXX
8399999.  Grand Total - BONGS........o..rrirriioree s | e 1,697,369,226 XXX | e 1,658,708,958 | ....... 1,623,016,537 | ...... 1,656,386,797 ...(11,682,310) 0 0 XXX XXX XXX | ... 7,508,163 |....41,603,635 XXX XXX
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CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B/A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
46625H HA 1 |JP MORGAN CHASE & CO.......coovvvirriirriincisnsisssissnssesssniisnnies | s .1.8,000,000.000 | ..........1.00 | .coooriiinriies | vovnee..8,284,000 | oo 1.036 ..9,240,000 | ........ 107,089 | ........ 632,000 | ...coooviinniiiinis | e 140,000 ...P2VFE | 01/24/2013.
69350J AA 7 |PNC PREFERRED FUNDING ........ccooouimiiiimiiinneiieeniseseiieceeseniesenins | s ..[10,000,000.000 | ........... .00 | .ooocivviicrins | creeeeen.n.9,687,500 | ..o 0.969 ..3,103,100 | ......cco.. 12,341 | ... 235,059 | ..o | e 787,500 ...P2VFE | 07/23/2007.
86800X AA 6 | SUNTRUST PREFERRED CAPITAL.......ccoovrimrimirerinninenisniieniserirens | ceviens .. [12,000,000.000 | ............1.00 | ........0.250 | .............9,690,000 | ........ 0.808 | .............9,690,000 | ............. 3,000,000 | .......... 22,667 | ... 488,000 | ....oovveririins | e 434,400 | ..o [ | e 434,400 | .o ...P3VFE | 10/29/2008.
92978A  AA 0 |WACHOVIA CAPITAL ....coooiviiimiiiniiismiissscesssesesssnsessnnsssssesssnesnsenns | coneeees .. 130,000,000.000 | .........1.00 | ..o | .........29,439,000 | ........ 0.981 ..29,439,000 ....12,600,000 | ......... 78,905 | ... 1,698,774 339,000 o 339,000 ...P2VFE | 12/01/2007.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)............coouiriiiiiiniinii s 57,100,500 XXX ..57,100,500 ...27,943,100 | ........ 221,002 | ... 3,053,833 | ..o 0] ... 1,700,900 | .ocoovviinnneens 0 .. 1,700,900 | ..o 0 XXX XXX
8999999. Total - Preferred SEOCKS............couuiiiiiiiiiiiiiniiinsssses s e 57,100,500 XXX ] 57,100,500 | ........... 27,943,100 | ........ 221,002 | ... KRR KR — 0]... 1,700,900 | ...cccoovvnnnnnn. () () - 1,700,900 | ..o 0] XXX XXX
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Other-Than- NAIC

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

001103 12 6 | MYLAN LABORATORIES. .....oovveeeeeeeeeeeeeseeseseeeesseeesessesesseeesssssesssesssessessseessssens | eevreee | ooe | evveinnd 24,200.000 923,230 38.150 923,230 | .ovveeerrerrnn283,825 | s [ e | e | s (385,264) | ....ooevrreerierieniies | e (385,264) L | 03/26/2008.
00206R 10 2 [ATETINC...oooiiiiieiieeieeienieisersesssess st sesssssssess st ssssssssssssssssssessesssssssnns | avenees | ee | cverneens 77,193.000 | cooovvvrnrenns 3,283,018 | ......... 42.530 | ... ...3,283,018 148,211 626,807 626,807 L | 07/27/2015.
00287Y 10 9 [ABBVIE INC....oviiririiiriniiersiseenisisssie e sssssssssssssessessssssnsonss. | sonvenes | oer | creveenes 30,401.000 | ..ovovvevrrne 1,903,711 | ...co.ce. 62.620 | .ovovriirnne 1,903,711 69,314 102,755 102,755 L | 01/02/2013.
00773T 10 1 | ADVANSIX INC.....riuiierrierieeieeserisssie st ssesssssssssssssssessesssesessnses. | cvsnenes 25,240 22.140 | oo 25,240 L | 10/03/2016.
009158 10 6 |AIR PRODUCTS & CHEMICALS INC........coovvvverrremnrrinnninnnniirsneissnnnissesissnesinns | eevvnes | eee | ceeerereen7,900.000 | oo 1,136,178 | ....... 143.820 | coovvvenne 1,136,178 26,781 L | 02/05/2010.
00BYOD 54 4 |ALLERGAN PLC.......cooviiiirinirirerierinseisnissrienienessssssnissnssessesssenssnssssssnessenses | crevenee | onn | voverrere,684.000 | wooioiiiociennd 983,687 | ....... 210.010 L | 10/01/2013.
013872 10 6 | ALCOA CORP......ouuiiiietneieiieitsetiess et snisnnis | cvineees 102,324 28.080 L | 11/01/2016.
015351 10 9 |ALEXION PHARMACEUTICALS INC......cccovvvrirririnnnireinnreiernsisesensssesssssssesssnsens | sevene | e | 00000 18,000,000 | .............2,202,300 | ... 122.350 (723 20]0) 1 RN IR (1,231,200) L | 03/15/2011.
023135 10 6 |AMAZON.COM INC 828,576 828,576 L | 06/08/2011.
02503Y 10 3 |AMERICAN CAPITAL LTD....ciuiiiiiiiiieriiisiississiiesisesnsississsiesssesesssssssians. | conneens 869,120 869,120 .200,305 200,305 L | 12/21/2011.
025816 10 9 |AMERICAN EXPRESS CO 125,936 X 125,936 2,023 | oo | e 7,701 1,701 L | 12/21/2010.
036752 10 3 |ANTHEMINC . ...1,984,026 | ....... 143.770 ...1,984,026 35,880 L | 02/05/2010.
038336 10 3 |APTARGROUP INC......cccotiirimiiiiiisieiiseiessisisssssssssssesssssssssessssssssssessssssens | aveeees 984,230 16,348 L | 02/05/2010.
045487 10 5 |ASSOCIATED BANC-CORP ,827,800 33,300 440,300 440,300 L | 12/21/2011.
053484 10 1 | AVALONBAY COMMUNITIES INC......coviiiiimiieiieiererinsiesnsiseisssiessssssesessssisens | aveenes . .5,700.000 ..1,009,755 | ....... 177.150 30,210 | voveererrieeenireinnens | e (39,78B) | vvvvvvreveerrrieieris | crerieirenins (39,786) L | 02/05/2010.
060505 10 4 |BANK OF AMERICA CORP........ccoovivirririeririnerierirereiessssissisesssssssesssesssssssesssnns | cvnenes | oer | veveres 106,400.000 2,351,440 22.100 26,600 560,728 560,728 L | 03/26/2012.
064058 10 0 | THE BANK OF NEW YORK MELLON......cooiiiriirriinniieiiesineerseiseisessssescssnnens | ceieees I [ 75,719.000 | cooovvernienns 3,587,566 | ........ 47.380 54,518 466,429 466,429 L | 12/21/2011.
075896 10 0 |BED BATH & BEYOND INC.......covviiiririiiririierssisciesissiserssisessssssssessssssssessssnns | aveenns 8,100.000 329,184 | ......... 40.640 2,025 | o | e (61,641) (61,641) L | 03/26/2008.
084670 70 2 |BERKSHIRE HATHAWAY INC.......ccocorivrririrennne 1,256,164 256,164 L | 03/15/2011.
09238E 10 4 | BLACKHAWK NETWORK HD.....ocovviivriiririeiierinsienisisissiessssssesesssssssssssesssssnene | snvees (105) L | 04/14/2014.
105368 20 3 |BRANDYWINE REALTY TRUST ....covmiiimiriirirriienssisneriesiessseesssssssssssessessseens | cneenns 35,650 .163,875 163,875 L | 12/21/2010.
110122 10 8 |BRISTOL-MYERS SQUIBB CO........cccoouimiiiiririiiiiniinsiiiesisiesissississssissisenes | coneeeas 67,488 | ... [ e (459,540 | .vvvovvrrireireiieriiees | e (459,540) L | 02/05/2010.
115637 20 9 |BROWN FORMAN CORP CLASS B.......covtviririiieiirinsiiesieseiessssisssisessessssenes | oneeens . 32,130 | oo | e ..(297,360) ...(297,360) L | 08/19/2016.
12504L 10 9 |CBRE GROUP INC......oiviriircireiseriesiesieesssise s ssesssssssssssssnns. | cneenns 969,892 | ......... 31.490 | ... 969,892 ...(95,172) (95,172) L | 12/23/2008.
126408 10 3 | CSX CORPORATION.......ccorierieirerireirseirseissssssiessssesssssisssssssssesssssssnsisnssens | cvnnees | eve | r0eeeen51,900.000 | woiivrrivnncs 1,864,767 | ......... 35.930 | oo 1,864,767 37,368 517,962 517,962 L | 10/26/2006.
151020 10 4 |CELGENE CORP........ooveuieeirierierieeeseessssisessesiesss st sesssssssssssssnns | coeeenns 1,111,200 | ...... 115.750 ....(38,496) (38,496) L | 03/28/2007.
156782 10 4 |CERNER CORP.....coouiiciiiieiteei ettt ensenes | coeeinas ...2,595,876 | ........ 47.370 ..(701,440) ...(701,440) L | 03/15/2011.
172967 42 4 |CITIGROUP INC......ovviiiiiirirririieriesiiesiesis s sssssssessssessenessessnies. | coeeeons 1,010,310 59.430 7,140 .130,560 130,560 L | 03/25/2014.
189054 10 9 | CLOROX COMPANY........coomiremrrrerreerneinerissesensssissessasssnssssssssssssessssssssssessenes | cvneees | eoe | eoneernn10,800.000 | woovvrrioncs 1,296,216 | ...... 120.020 | .... 33,912 | oo | e (73,548) | .vooeeeeirereeeiienins | eeereeineriens (73,548) L | 02/05/2010.
189754 10 4 [COACH INC.....covvviieriiirinnieseneeensessssnenssiesenssssessssssssssssessssssessensssssnssenss | soneenes | oee | ererrnens 19,200,000 [ cooiirivoiinnnnns 532,304 | ......... 35.020 | o 532,304 15,390 | oo | v 34,808 | ..o [ e 34,808 L | 06/08/2011.
200340 10 7 |COMERICA INC 967,162 68.110 | oo 967,162 12,354 373,176 373,176 L | 06/24/2008.
203668 11 6 |COMMUNITY HEALTH SYSTEMS INC. 174 0.005 (R1S) 1 RO BRSO (139) L | 01/27/2014.
20825C 10 4 | CONOCOPHILLIPS.........oeviuirieiiieiiriierisriseiiesisesiesiesesssssessesessesssesesssssssnsenes | cevvees 2,657,420 50.140 53,000 .182,850 182,850 L | 03/15/2011.
209115 10 4 | CONSOLIDATED EDISON INC......cosvverremerrcrireerneninseisersersseessensseessesssssnssssenes | evvneeen | oee | ereeerenn 18,700,000 | covuiiniianee 1,377,816 | ......... 73.680 50,116 175,967 175,967 L | 02/05/2010.
21036P 10 8 | CONSTELLATION BRANDS INC......ccccvrvririririrniirernnineirernsissennisesssnsssssenssssessenss | vnnrene | vee | wvnrrernnnen 100,000 | i 15,331 | i 153.310 ....15,331 151 | oo | e 1,087 L | 03/28/2007.
22160N 10 9 |COSTAR GROUP INC.. ,319,430 ..(127,400) | . 127,400) L | 12/23/2014.
222070 20 3 |COTY INC Aottt | crinenes 2,254 48,125 L | 09/30/2016.
244199 10 5 |DEERE & CO...vvvererrirrierierineenesissriesiesissesssissnsesssessssssesssssssessessnesnenes. | evinenes | eoe | er0er0036,000.000 | 1ovvvienen3,709,440 | ... 103.040 86,400 963,720 L | 02/05/2010.
254687 10 6 | DISNEY WALT CO...oouirmiereriieieiiesiseisenssssssssesssssissssssssssssesssesssssssssssssssenns | svseees ...2,501,280 | ....... 104.220 34,080 | .cooeveerincirnenineinens | eeverereeennnens(20,640) | o [ e (20,640) L | 03/15/2011.
25470F 10 4 |DISCOVERY COMMUNICATIONS INC.....covvvrireirriiirnnrsienssiessessssesenssssssensenes | sveeens 5,500.000 150,755 27.410 250,755 | el TILTA8 | s | s [ | e 018 | | e 4,015 L | 03/15/2011.
25470F 30 2 |DISCOVERY COMMUNICATIONS C .5,500.000 147,290 26.780 .147,290 8,580 L | 08/07/2014.
256746 10 8 |DOLLAR TREE INC 3,055.000 235,785 | ......... 77.180 1235785 | v 288,684 | e e | e | e (122) | | e (122) L | 07/07/2015.
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263534 10 9 | DU PONT E.I. DE NEMOURS & CO......ccocooomrriririierinieisesiieesisessissssisseseisenes | sevveons 28,800.000 2,113,920 | ... 73.400 | oo 2,113,920 43,776 .195,840 195,840 L | 02/05/2010.
26483E 10 0 |DUN & BRADSTREET CORP.......ccostviiriirierirrirresessssiesisenisssessssssssssessesssseess. | cneeens 570,204 | ....... 121.320 570,204 9,071 | covoreerineieriens | e 81,733 | e | e 81,733 L | 03/15/2011.
26875P 10 1 |EOG RESOURCES INC.......coomvummrimeimeiieiineeieniesiseesssssssssesssessssessssssssssssssenes | oneenns ....2,487,060 | ....... 101.100 | .... ...2,487,060 16,482 745,626 745,626 L | 09/27/2006.
30040W 10 8 |EVERSOURCE ENERGY.....cccoeivrnririrrrisrinnineiisnneserssssesenssssssesssesssssssssesssssseess [ oonenns | ane | overenenn 4,500,000 | ovoiininnn, 2,457,735 | ........ 55.230 | cooveriirnne 2,457,735 79,210 .185,120 185,120 L | 03/15/2011.
30303M 10 2 |FACEBOOK INC Aot ssessssesssenssssnnns. | avsnenes 2,795,715 | ....... 115.050 ..2,795,715 128,120 128,120 L | 06/22/2016.
311900 10 4 | FASTENAL GOttt sssssssinns | cvsneees 526,176 | ......... 46.980 526,176 13,440 | v [ e 68,992 | ... | e 68,992 L | 03/28/2007.
31620R 30 3 |FIDELITY NATIONAL TITLE.......oiiirmirnerierierieissiieisesiesesesssssssessessssesenes. | coneenns 1,290 33.960 1,290 33 (27) ..(27) L | 07/01/2014.
31620R 40 2 |FIDELITY NATIONAL TITLE......ciiiieririerireirseiseiseriesesneesesiseissesssessssessssssssenns | aeeenes 164 | ... 13.700 | oo 164 30 L | 07/01/2014.
339041 10 5 |FLEETCOR TECHNOLOGIES INC......covueriiirieriieineieieisssiesssssssissssssssssssiensens | oonvenes 700.000 99,064 | ....... 141.520 ....99,064 (987) L | 10/26/2015.
345605 10 9 |FOREST CITY REIT 56,300.000 1,173,292 20.840 ,173,292 19,142 (61,367) | . L | 12/21/2011.
354613 10 1 | FRANKLIN RESOURCES INC......coovviiiiiireiiniinsineriseiseissssissssessssssssesssssssnses. | aeneine | ave | woeneins 12,000.000 | ...ooonevrniienen 474,960 | ......... 39.580 474,960 8,640 L | 02/05/2010.
369604 10 3 |GENERAL ELECTRIC CO....covvurieiriirierierireissrissieesiesisssessesssssesisesssssssnnees | cvvenes | oor | verenes 143,024.000 ..4,519,558 | ... 31.600 ...4,519,558 131,582 L | 06/08/2011.
375558 10 3 | GILEAD SCIENCES INC.......oeoueiiieerierirncessssise e siesisessssissssessssssssssssssssenns. | cvseees .1,500.000 107,415 | ......... 71.610 107,415 2,760 ....(44,370) (44,370) L | 09/25/2014.
382550 10 1 |GOODYEAR TIRE & RUBBER CO......cccoeviriiiiriiieiieinisissiiesisssiessssenns | cvienes 22,600.000 697,662 | ......... 30.870 697,662 7,006 | oo | e (40,680) | oo | crerreienins (40,680) L | 03/15/2011.
406216 10 1 |HALLIBURTON CO ....31,900.000 ...1,725,471 X ,725,471 22,968 639,595 639,595 L | 03/15/2011.
413875 10 5 |HARRIS CORP....ccoiiiiiicieiitceessi st | anisenes 912.000 93,453 | ... 102.470 ....93,453 99,324 . 1,879 [ e | e 14,200 [ ..o | v 14,200 L | 05/29/2015.
416515 10 4 |HARTFORD FINANCIAL SVCS GRP... e e | e 22,100.000 1,053,065 | ......... 47.650 ....508,377 5,083 18,564 | ..o [ e 92,599 [ ..ovvveeriieineriennes | e 92,599 L | 02/05/2010.
423452 10 1 |HELMERICH & PAYNE........ooiiiiiiiciiniineiieeiseieesssissssensessssessssisssssssessnns | snnsins | ave | eooneenns 21,000.000 ...1,625,400 | ........ 77400 | ..o 1,625,400 | oo 1,210,442 | i 43,838 414,958 414,958 L | 03/24/2016.
438516 10 6 |HONEYWELL INTERNATIONAL INC......cociviiirriiiireriiininniseisssseiesssssessesssissnens | aveeens 28,500.000 3,301,725 | ...... 115.850 69,825 .366,781 366,781 L | 09/27/2006.
448579 10 2 |HYATT HOTELS CORP - CL A 71,838 55.260 71,838 L | 03/23/2010.
45337C 10 2 |INCYTE GENOMICS INC.....ccovvriirerrnriernrisnirsnineiinnsssisessssissesensssssssssssenssssssssensnnns | oenenes | eon | everenen 14,900,000 | ovoiininens 1,494,023 | ....... 100.270 | .ovvvvirnne 1,494,023 L | 09/25/2014.
45688C 10 7 [INGEVITY CORP.....ctviriiieiririrtiieriessiestesissesssssssssess e sesssssssssessessesssseses | oessees 433.000 23,754 | ... 54.860 ....23,754 L | 05/16/2016.
45845P 10 8 |INTERCEPT PHARMACEUTICALS IN.....oivuiiiriiriiieireiiseissisessssiseisenssesssnnes | cseenns B [ 5,000.000 | oooovrrvnrinnns 543250 | ....... 108.650 ..543,250 ....(80,593) L | 03/24/2016.
459200 10 1 |INTL BUSINESS MACHINES CORP.........cccstviirririeriiiierirnieeriessnsssenssssessssies | cvienes . 800.000 132,792 | ... 165.990 132,792 ..(1,138) L | 12/21/2016.
460146 10 3 | INTERNATIONAL PAPER CO.....ovvvrrimririnerieriesisseesssisssssessesessessssisssssssssenes | cvsenes I [ 19,700.000 | .coovvvvnnees 1,045,282 | ........ 53.060 ...1,045,282 35,115 .302,592 L | 02/05/2010.
460690 10 0 |INTERPUBLIC GROUP COS INC........ooviiiiiiiriririeiinsiieiiesissisiisssissienes | coienes I [ 38,400.000 898,944 23,040 | oo | e 4,992 L | 06/24/2010.
46609) 10 6 |J ALEXANDER'S HOLDINGS........ccooviemriuirmerierireesssesensessessssessssssssssesssesssseens | cvsnenes 2.000 22 . L | 09/29/2015.
46625H 10 0 |JP MORGAN CHASE & CO......coriiiiiiicriiiniinissicsisesssissississssisssssssssions | convens | o | evvies 185,400.000 | ............. 15,998,166 | ......... 86.290 .15,998,166 341,136 3,756,204 L | 06/23/2011.
478160 10 4 | JOHNSON & JOHNSON......ovuuivirririeirieiiieriereseeisissiesiesssessenessssesssessiens | cvienes 50.000 5761 | ... 115.210 5,761 158 625 L | 03/15/2011.
49446R 10 9 |KIMCO REALTY CORP.......covuriueirerineineesssiseessesssesissessssssssssesssesssssssssisssssnnns | ansenes 21,200.000 533,392 25.160 533,392 21,624 | oo | s (P 8:1510) TN VPN (27,560) L | 02/05/2010.
501044 10 1 |KROGER CO....couviriiririiiiireiisiseinsisssiese s esssssesssssssenes | avsenes 22,810 | oo | e (364,536) | .vvvvvrvrrererrrreirnnies | erererineinns (364,536) L | 02/05/2010.
548661 10 7 |LOWE'S COMPANIES . 54,996 | ..o | e (VAT NZ2:) ) R IR (214,748) L | 02/05/2010.
55261F 10 4 |M&T BANK CORPORATION ..1,528,790 | ....... 156.430 27,364 .344,498 344,498 L | 11/02/2015.
552953 10 1 |MGM RESORTS INTERNATIONAL.......ccomivimriirirerirririeisniensriesiesessessssiessnies | cveenes 28.830 .301,223 301,223 L | 12/21/2011.
574599 10 6 |MASCO CORP......oovviririrrinriserierieeiseesssisensessessssensssisesssssssssnessessssssnnns | sonene | aee | eeeeennns 16,200,000 | coviiienennn.512,244 | L, 31.620 512,244 (I A IR IR 53,784 | oo | e 53,784 L | 06/08/2011.
594918 10 4 |MICROSOFT CORP.......cccovririiririiirinrieinsseiesssissesssissssssessssssssesssssssssesssesans | svinenes | | 200 138,300,000 | ..........8,593,962 | ... 62.140 ...8,593,962 203,301 .921,078 921,078 L | 06/25/2013.
608190 10 4 |MOHAWK INDUSTRIES INC.... 717,248 .88,494 ..88,494 L | 06/25/2013.
61166W 10 1 |MONSANTO CO...ccooouiiiiiiiiciiiinississiiessssissisiss s sssssssssnes | conriias 27,216 84,294 L | 03/15/2011.
620076 30 7 |MOTOROLA SOLUTIONS INC.......ovvuirimririereimniserieriesesensssssesssessssssssenssssenns | cvenenes . 34,276 .301,796 301,796 L | 03/15/2011.
626717 10 2 |MURPHY OIL CORP.......oovtuuiiririieiiesiseisesissssessesise s ssessssessssissssns | cvsneees . 280,170 | ......... 31.130 280,170 10,800 L | 02/05/2010.
626755 10 2 |MURPHY USA INC....oooiiiiiiiciieienisssssie s ssssssisessssssssssssssssssssesssssssssenss. | aveenes 2,250.000 138,308 | ......... 61.470 ..138,308 L |09/03/2013.
655664 10 0 |NORDSTROM INC 16,800.000 ..805224 | ......... 47.930 ..805,224 24,864 L | 03/15/2011.
67011P 10 0 [NOW INC/DE.......iiiiiicriiiieiieiseisssiesisessesisees s sesissens. | seenas .7,455.000 152,604 20.470 ..152,604 L | 06/02/2014.
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68389X 10 5 | ORACLE CORPORATION......oovuuiimiireiriineineriesisesessesssissessssssesssssssssssesssssns | soevinee | oo | oervenees 33,000.000 | ..ovvercienne 1,268,850 | ........ 38.450 | .oooveriinnes 1,268,850 | ...coocvvnncs 1,014,301 [ oo 19,800 | ..vvenvenreeeireeirneins [ e 63,360 [ ..o | e 63,360 L | 03/15/2011.
688239 20 1 |OSHKOSH TRUCK CORP.......ccccovivirirrrmrrinnrierieniseessnissssensesssssesssnssssnenenes. | avonenes | aee | weernen 13,900,000 | cecece......898,079 | .o 64.610 ..898,079 105,438 | oo 10,842 .355,423 355,423 L | 12/23/2008.
690742 10 1 |OWENS CORNING INC.....coorumiririrerienirissenssssssessesssessssessssssssssesssesesssssssinns. | cvseees . . cenernnennn 164,992 | L 51.560 164,992 | ........c..c.......40,896 | ...... 640 Y2V 2 IR IR 14,496 | ..o [ e 14,496 L | 03/26/2008.
693656 10 0 |PVH CORP....coiiiiiciicrnccsnisesie e nssssss e ssssssssesssnsssssssensenss | svennes | e | eerenenenns 6,300.000 | ....cccvvrnnee 568,512 | ........90.240 | ................568,512 | oo 408,425 | e 945 104,517 104,517 L | 06/23/2011.
693718 10 8 |PACCAR INC.....ccivirieiieiieiieeisisessessessiessessssssssssssssessesssessssssssssssssensns | avossnes | aee | sveseinns 10,200.000 651,780 24,072 .168,300 168,300 L | 02/05/2010.
708160 10 6 |J.C. PENNEY CO INC....oivoiiiiiiirierineiireineissiissiseesississeissssssssesssssssssssssssnnes | snsnens | ave | coneenns 48,600.000 403,866 | ...........8.310 | cooiiirirrncr 803,866 | oo BA2454 | i [ [ | e (38,588) | ...evvovvaienrerrireiis [ e (38,588) L | 12/21/2016.
717081 10 3 |PFIZER INC...coooiiieiriiieiierseeisesnie s ssssssssssssessenisenes | cvinenes . 39,734,000 1,290,560 47,681 | oo [ e LY A RO (RO 7,947 L | 12/15/2009.
718548 10 4 |PHILLIPS BB........ooveuieeciireirciieeissiiseisesi st ssssssssenas | cvsneees I [ 26,500.000 | ...coovrernce 2,289,865 64,925 122,165 122,165 L | 05/01/2012.
741447 10 8 | TROWE PRICE GROUP INC......ovvrireriiiririieissisiesisiserssiseisssssesssssessesssisns | aveeees 12,960 | oo | e 22,620 | oo | e 22,620 L | 02/05/2010.
741503 40 3 |PRICELINE GROUP INC.. 191,110 191,110 L | 03/15/2011.
742718 10 9 |PROCTER & GAMBLE CO......cooevvrrieirriineinsiiseississssssssiesssessssessssssssssesssensnns | wvenne | aee | 2000000:56,911.000 | 1o 4,785,077 | ... 152,032 265,774 265,774 L | 12/21/2015.
754730 10 9 |RAYMOND JAMES FINANCIAL INC.......cvourieirinirierierieesseissriesiesessesssisssins | cveenes . 100.000 6,927 80 | covereeeirinieniens | s 1430 [ e [ e 1,130 L | 06/24/2008.
759351 60 4 |REINSURANCE GROUP OF AMERICA........ccoosiiririnrinerieriesirnensssissssesssssssenes | ceseees I [ 16,800.000 | ....oocvvneee. 2,113,944 | ... 125.830 26,208 676,704 676,704 L | 06/08/2011.
790849 10 3 | ST JUDE MEDICAL INC....coovvvriririeirireierisnisiesiseisisssiesssssessessssssssssssssssssessenss | svvene | oe | crvenees 15,900.000 1,275,021 80.190 19,398 292,878 292,878 L | 02/05/2010.
806857 10 8 | SCHLUMBERGER LTD .83.950 132,000 .937,200 937,200 L | 06/08/2011.
816851 10 9 [SEMPRAENERGY ..ottt sssssssesessnns. | esvees 40,917 | v | e 91,494 | oo | e, 91,494 L | 02/05/2010.
81762P 10 2 |SERVICENOW INC.......ooovervmiririirirnerirerinsnienisnesnsessssnenssensssnssssssssssessnesseness | cvneene | eve | orererne12,800.000 | woiiiirrnenn 951,552 | i 74340 | oo 951,852 | oo TTBTBB [ o v | covvsinenieniessneninnes | cvevvneeienes [QETCRZA 1) [N IR (156,416) L | 06/23/2014.
844741 10 8 | SOUTHWEST AIRLINES........ccoviuiiiirirrireiineineiiesiesisessss e s sssssssisssssas | cvseees 14,105 273,234 273,234 L | 06/24/2015.
855244 10 9 | STARBUCKS CORP.......ccocvvrmrinrirereriseirerssinsisnssssssssssesssssssensssssssssssessssssnens | evnnee [ ore | 200eere48,800.000 | 1voiinn2,709,376 | ........55.520 | .ovoevrerrnnn2,709,376 | oo 526,608 | oo 41,480 | v [ e [P0 00151 RO IR (220,088) L | 02/05/2010.
863667 10 1 |STRYKER CORP. 1,773,188 22,496 .397,676 397,676 L | 02/05/2010.
867652 40 6 | SUNPOWER CORP.......ccitiiririreiinieiisisississessssie s essssssssssssesssssssssesssssns | aveeses 196,317 | ooeeee8.610 | i 196,317 | i 161,975 | L | 12/21/2011.
87165B 10 3 | SYNCHRONY FINANCIAL.......cvvverrirerircirsiissiissiesssessssessssssssssssssesssssssssssssssons | oeneens 422,001 3,025 L | 11/17/2015.
89055F 10 3 | TOPBUILD CORP......evuuiiiiieiiciteiseisesties et essssisssssensnenes | cvsneees L | 07/01/2015.
89417E 10 9 | TRAVELERS COMPANIES INC........vvoriiiiinirieriericeinissiiesiesesessesissssesiens | cneeens 47,160 172,080 172,080 L | 02/05/2010.
903850 10 7 |ULTIMATE SOFTWARE GROUP INC.......cvurrimirierirrirensssisneniensesssseesssesssesaes | cevvnes . . 638,225 638,225 | ...vverreer 881,485 | s [ [ s | e (46,080) | ..vvvovvenrrnerrrrerenis | e (46,060) L | 10/26/2015.
907818 10 8 | UNION PACIFIC CORP.......orirririireiieiisiseisssissssesiesssessssssssssessesssssssssenns | svieees 23,200.000 2,405,376 | .......103.680 | .............. 2,405,376 52,316 591,136 591,136 L | 02/05/2010.
910047 10 9 |UNITED CONTINENTAL HOLDINGS........ccoomrrrrrrrireernnimerirensrssesesssssesesssssssnes | cveenes 417,544 417,544 L | 06/08/2011.
91324P 10 2 |UNITEDHEALTH GRP INC......ccviiimiireiiniiieiieeiseisesiesisee i esssssssssesssssseeens. | seenns 74,338 1,327,120 | oo [ v 1,327,120 L | 03/15/2011.
92242T 10 1 |VECTRUS INCu..cotviuiiriiiriniiiiesisesiesierisseie s sesssssssesessesssenessssssniens. | cvienes 494.000 11,782 | 1000ni23.850 | oo 11,782 [ e 1098 [ i [ e [ e | e 1462 | oo | e 1,462 L | 09/29/2014.
92343V 10 4 |VERIZON COMMUNICATIONS INC......cooirvrirrirerineessnisensenisesesensseessssssssenes | oneenes | eon | veeens 165,700.000 | .cooovevneeens 8,845,066 | .........53.380 | ...ccooeunenn. 8,845,066 376,553 1,186,412 L | 03/15/2011.
923454 10 2 |VERITIV CORP.....ooiiiicieritieesie sttt eniens | anesenes . 376.000 20,210 | +0eeree.53.750 | oo 20,210 L | 07/02/2014.
92532F 10 0 | VERTEX PHARMACEUTICALS INC......coovivriirierireimeriseresiiesiesisseesessesssensenes | cveenes I [ 11,400.000 | ...cvovvvrnrenns 839,838 ..839,838 . . L | 03/15/2011.
92532W 10 3 |VERSUM MATERIALS INC......cevviriveiiniirniieeesisessisessisessssssssssssessssssssssnnes | svvnees 3,950.000 110,877 .110,877 40,792 70,085 L | 10/03/2016.
92553P 20 1 |VIACOM INC CLASS B.....ccooorriuieiieiiiieienisssissiisssiesisesssesessssssseesssessesssseses. | oneeons B [ 7,500.000 263,250 263,250 ...130,577 1,500 10,500 | .eveuveiieriererenis | e (45,450) | ...voovvenreerierrienies [ e (45,450) L | 12/23/2008.
92826C 83 9 |VISAINC-CLASS A SHARES.........coecomerimrinerierineeneeisnsisssssessssessesssssesssssssssnsens | sevenee | e | 00000:220,000.000 | covovirnces 17,164,400 17,164,400 128,700 .103,400 103,400 L | 06/08/2011.
92939U 10 6 |WEC ENERGY GROUP INC......c.ceorvimrirririirnricinnieiennsissnssississssssssenssssessessnenns | oonenen | eon | eeereren 18,600,000 | ovoivnirens 1,090,890 9,207 ...(77,330) (77,330) L | 09/26/2016.
931427 10 8 |WALGREENS BOOTS ALLIANCE. 3,351,780 59,535 (96,998) | . .(96,998) L | 03/15/2011.
95040Q 10 4 [WELLTOWER INC.....ovvirieirircrineineiieeiseiseesssisensensssissenssssssssseessessssessanssonns | sevvenee | ove | eeerenees 11,800,000 | soveoniinciinns 789,774 789,774 40,592 ...(12,980) (12,980) L | 06/08/2011.
961450 10 5 |WESTROCK CO....ovvvurrirrirceriinirieriesesneesseisssssesisesssseesssssssssesssessssssssesssnsenns | aesvees 132,002 ..132,002 3,965 | oo | e 25,016 [ ..o | e 25,016 L | 06/23/2011.
962166 10 4 |WEYERHAEUSER CO.....ccosvvenriirierineineinneiseisesisseseesssessensssssssssesssssesessenss | svvnenn | aee | eennernns 13,920,000 | covoiirncirnnens 418,853 ..418,853 17,261 106,130 106,130 L | 02/22/2016.
963320 10 6 |WHIRLPOOL CORP........ccceemmririrmrrnrirernnissiesissrisnsssisensnssessenssssssssssssensssssessesssnsses | svevenee | on | evvnrerenns 1,300,000 | covivvircinns 236,301 | ...... 181.770 ..236,301 5,070 | v | s 45,370 | oo [ e 45,370 L | 03/26/2012.
983134 10 7 |WYNN RESORTS LTD.. 865,100 86.510 ..865,100 20,000 173,200 173,200 L | 12/21/2015.
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Showing all COMMON STOCKS Owned December 31 of Current Year

A

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
98419M 10 0 | XYLEM INC ..ottt ssinsnins | cesneees . 8,900.000 440,728 | ........49.520 | ... 440,728 | oo, 251,910 | oo 5,514 115,878 115,878 L | 11/01/2011.
98978V 10 3 | ZOETIS INC....oouivirrirrireeiniseerie ettt snsssssensenns | coneenns 956.000 51,175 ...17,665 363 L | 06/21/2013.
063671 10 1 |BANK OF MONTREAL.. A ..6,197.000 | .. ..278,505 15,924 L | 07/06/2011.
00B8WE 76 3 |LIBERTY GLOBAL PLC A ..ottt sssissssssssssnsssssssnnnn | avsenes D ..9,000.000 275,310 L | 02/05/2010.
00B8WE 7B 2 |LIBERTY GLOBAL PLC C.....ovvvrmrrrimeririessiesisesiseesessssessesssessssessssssssssssssseses | aessses D ..9,000.000 267,300 L | 03/04/2014.
00BLSO 9M 5 |PENTAIRPLC s | s D .4,558.000 | ..o 255,567 6,108 L | 10/01/2012.
00BTCO M7 3 |LIBERTY LILAC GROUP A......ccoviiirimiiiiiieiiienienissesssissseesssesssssessssessseesssenes | coneeons D o 1,572.000 | ..o 34,521 | 1121960 | i 34,521 | 19,500 | L | 06/21/2016.
00BY7Q L6 4 |JOHNSON CONTROLS INTL PLC......cooumerirrerrernineiseriisesssesensssisesssesssssssansens | aesseee D e 18,145.000 4536 | . 83,431 .306,465 306,465 L | 09/06/2016.
999901 48 1 |BROADCOM LTD...ooiiiiriieriiieiesieisisie s ssesssssssssesssssssnsssss | seevenes D 12,300.000 | . .2,174.271 | ... 176.770 1,520,029 | e . 30,996 .654,242 654,242 L | 02/02/2016.
GO0450A 10 5 | ARCH CAPITAL GROUP LTD.....oivirirerierimissinssnssnsssssssssssssssnssssssensssnesssnssssssnns | sosnenes D] 14,700.000 1,268,463 86.290 | .o 1,268,463 | i, 340,523 243,138 243,138 L | 02/05/2010.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 222,412,598 XXX ...107,540,468 3,856,167 0 19,375,878 19,375,878 XXX XXX
9799999. Total - COMMON StOCK.......vvuuieiiiiiieriiisstiisiisnri s 222,412,598 XXX covnen 107,540,468 3,856,167 0. 19,375,878 L0 19,375,878 XXX XXX
9899999. Total ComMON and Preferred SHOCK............ it esnis eoeesieees 279,513,098 XXX | 279,513,098 | ... 135,483,568 6,910,000 0 21,076,778 | .oovverecircinnnd [V [ 21,076,778 | ..cvocveeciricnrinnd 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §.......... 0.
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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. t

912828  S4 3 |US TREASURY NOTE 0.750% 07/15/19... 07/29/2016........ CSFBdirect 19,988,281 20,000,000 | ..oovvriiiriiee 7,337

912828  T6 7 |US TREASURY NOTE 1.250% 10/31/21 11/16/2016.. Various 49,182,617 .50,000,000 | . 26,070

912828 T9 1 |USTREASURY NOTE 1.625% 10/31/23... 11/17/2016. Barclays Capital . . 14,569,336 15,000,000 | ..o 12,120

912828 U3 2 |US TREASURY NOTE 1.000% 11/15/19... 11/23/2016 Barclays Capital............cocoevnieeniieeieesereeisenee . 44,673,438 45,000,000 | ..o 7,735

912828 U6 5 |US TREASURY NOTE 1.750% 11/30/21 11/18/2016.. Goldman Sachs... . 24,966,652 .25,000,000

912828 VS 6 |US TREASURY NOTE  2.500% 08/15/23... . 02/24/2016........ CSFBAINECE. .cvvuvvriricisiisierssisesrissi e sesnnies 107,246 100,000 | oo 69

0599999.  Total - BONAS = U.S. GOVEIMIMENT. ... eveieteseieset sttt ess sttt s8R £ fE1EE8eEE o0 E SR E S8 E R . . 153,487,570 | oo 155,100,000 | . 53,331
Bonds - U.S. Special Revenue and Special A

20775C  EM 2 | CONNECTICUT ST HSG FIN AUTH HS 3.500% 05/15/39 . 04/27/2016........ JP Morgan Securities...... 6,415,250 | ..o 5,995,000

658909 KZ 8 |NORTH DAKOTA ST HSG FIN AGY 4.000% 01/01/47 04/20/2016........ Royal Bank of Canada . 11,986,920 11,000,000

915137  T6 0 |UNIVERSITY TEXREVS 0.540% 08/01/34 09/09/2016........ Goldman Sachs... . 31,355,000 | .... 31,355,000 | ..o 7,959

93978T VD 8 | WASHINGTON STHSG  3.500% 12/01/46.......cccovvniriviinirninnianin 10/20/2016........ Royal Bank of Canada 6,345,300 | ..ovoiiinnnennend 6,000,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment . OO OO OO OO OO PP PP PO OO PP PSP POT RO PSPPSR . . 56,102,470 | oo 54,350,000 | ..o 7,959
Bonds - Industrial and Miscell

00192C  AB 7 |ARIFL2016-AA2 1.820% 07/15/24.........c.cocrvvnunnee 02/17/2016........ Bank of America Corp 1,999,848 | ..o 2,000,000

00287Y AU 3 [ABBVIEINC  2.300% 05/14/21.......covveviiriirinerierinerierisrisssiissiens 05/09/2016........ Merrill Lynch 4,991,300 ...5,000,000

00507V AE 9 |ACTIVISION BLIZZARD INC 6.125% 09/15/23................. 11/29/2016........ Suntrust Robinson Humphrey. . . 15,427,412 14,097,000 | oo 183,828

02007C  AB 8 |ALLYA 2016-1 A2A  1.200% 08/15/18.......ccrvrrrrrrrririeierissirerinines 01/20/2016........ Citicorp Securities Inc........... 4,810,678 | ..o 4,810,978

035237 BP 2 |ANHEUSER-BUSCH INBEV WORLDWIDE 2.500% 07/15/22. 07/13/2016........ JP Morgan Securities...... . 10,319,900 10,000,000 2,083

035242  AA 4 | ANHEUSER-BUSCH INBEV FIN 2.625% 01/17/23. . 09/01/2016........ US BanK......cooeiririiiieeiieseieerssies e . 10,199,500 | .... 10,000,000 | oooerrerrreirirerereereiee 36,458

03524B  AE 6 | ANHEUSER-BUSCH INBEV FIN 3.700% 02/01/24.........ccccovvurennce 07/26/2016........ Bank of America Corp 5,408,300 | ..ooviriireieiienn 5,000,000 | cooovvreveirriienad 91,472

053332 AP 7 |AUTOZONE INC 3.125% 07/15/23 11/21/12016........ VAHOUS. ..ot 3,129,889 . ..3,125,000 | . 26,241

055236 AJ 0 |BAMLL 2016-ISQ C 3.606% 08/14/34 07/27/2016........ Bank of America Corp 8,207,032 . ..8,000,000 | .o 13,250

05565E  AD 7 |BMW US CAPITAL LLC 1.500% 04/11/19, 09/19/2016........ VAMIOUS. ... . 17,609,237 | oo 17,615,000 | cooovvvrierrerereesererenen 17,542

05582X  AB 8 |[BMWLT 2016-2 A2A  1.230% 01/22/19 10/04/2016........ CSFBAIFECE.......veeeeecieiieeeeere s . 11,999,158 .12,000,000

07274E  AB 9 |BAYER US FINANCE LLC 1.500% 10/06/17 09/14/2016........ Bank of America Corp 8,993,790 29,000,000 | ..o 61,125

125354  AJ 9 |CGRBS 2013-VNO5D  3.584% 03/13/35........coovererirrrierirircinrirenne 07/11/2016........ Barclays Capital...........coceeirreeeniieierncscirererineines 2,521,094 3,343

126673 2M 3 |CWL 2005-7 MV6  1.384% 11/25/35... 06/01/2016........ CHICOMD SECUMHES INC..vvvvveirviiireris st | oebsesssses s b s s bbb ebens | Hhaebsesss st b bbbt 4

161571  GP 3 |CHAIT 2014-A6 A6  1.260% 07/15/19. 07/22/12016........ WElS Fargo Bank...........cc.cvveeeeiiierciseieeseesssissesesssessssesenenes 5,012,109 ...5,000,000 2,100

161571 HH 0 |CHAIT 2016-A7 A7  1.060% 09/16/19. 09/06/2016. JP Morgan Securities...... 9,999,138 10,000,000

17305E  FN 0 |CCCIT 2014-A2 A2 1.020% 02/22/19. 09/14/2016.. Barclays Capital . . 10,004,297 .10,000,000

17325C AE 5 |CGCMT 2016-SMPL C  2.825% 09/10/31 09/23/2016. Citicorp Securities Inc........... . 11,139,807 11,140,000

178772 AG 4 |CLMT 2016-CLNEC 2.778% 11/10/31... 10/04/2016. Goldman Sachs... . 23,641,382 .23,991,000

20267U  AB 5 |CBSLT 2016-B A2 2.206% 10/25/40.. 10/13/2016.. Barclays Capital . 8,793,455 8,793,455

254683  AC 9 |DCENT 2007-A1A1 5.650% 03/16/20.... 10/24/2016. Citicorp Securities Inc........... . 12,425,347 .11,947,000 | . 22,500

26882P BB 7 |ERAC USA FINANCE COMPANY 6.375% 10/15/17.... 05/23/2016. Various 13,114,375 12,279,000 | .o 342,123

26884T AM 4 |ERAC USA FINANCE COMPANY 2.350% 10/15/19. 12/14/2016.. Various 4,241,430 30,355

27034M  AA 2 |EARN 2016-D A1 2.156% 01/25/41 10/25/2016........ Barclays Capital . 6,397,259

29372E  BS 6 |EFF 2016-2 A2 1.740% 02/22/22.... 07/12/12016........ JP Morgan Securities...... 7,999,468

30711X DP 6 |CAS2016-06 1M1 2.056% 04/25/2 11/01/2016........ Bank of America Corp . 10,400,632

34530U  AA 9 |FORDR2016-1A  2.310% 08/15/27........covviireiriieeiieieeeseseesiens 02/23/2016........ Bank of America Corp . 11,496,878 | ..o 11,500,000

36192H AA 2 |GSMS 2012-ALOH A 3.551% 04/10/34.. 02/04/2016........ Bank of America Corp . 17,117,786 16,271,000 | oo 12,840

39154T AB 4 |GALC 2016-1 A2 1.570% 05/20/18. . 02/09/2016........ Wells Fargo BankK...........cceueuiiniiiiiiiniiecinisseesis s 8,137,498 . ...8,137,585

43814R  AB 2 |HAROT 2016-4 A2 1.040% 04/18/19......cvevmrierernrircreiscierirenes 10/18/2016........ Barclays Capital..........ccoceireerniieierieseirerenineinee . 11,999,665 | ...ooovveerrrirerererees 12,000,000

44891B  AB 1 |HALST 2016-B A2A  1.240% 11/15/18.... 05/17/2016........ Citicorp Securities Inc........... 8,915,109

44891M  AB 7 |HALST 2016-A A2A  1.330% 07/16/18.... 01/26/2016........ Barclays Capital...........ccocevrreenireeeeeiesrereniseenes 9,099,392
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
46646G  AE 7 |JPMCC 2016-NINE B 2.854% 10/06/38.........ccrereerrrrererirarnns 08/25/2016........ JP Morgan Securities...... 5,041,445 | oo 5,000,000 9,910
47788N  AB 4 |JDOT 2016-B A2 1.090% 02/15/19.....ccuivrervrinrrnrieirinireiesisseensenines 07/19/2016........ Royal Bank of Canada 24,998,475 25,000,000
50116W  AB 1 |KCOT 2016-1A A2 1.250% 04/15/19 07/26/2016.. JP Morgan Securities...... 27,498,188 .27,500,000
60871R  AF 7 | MOLSON COORS BREWING CO 2.100% 07/15/21.......cccccvurevunnnce. 06/28/2016. Bank of America Corp 14,994,300 15,000,000
61763Q AN 1 |MSC 2014-CPTE 3.446% 07/13/29 03/10/2016. Bank of America Corp 18,991,406 .20,000,000 | ..o 27,692
61763X  BH 8 | MSBAM 2014-C18 300B  3.996% 08/15/31. 11/08/2016.. Bank of America Corp 3,660,781 5,051
61763X BM 7 | MSBAM 2014-C18 300D 5.279% 08/15/31.... 06/16/2016........ METTIl LYNCH. oot 5,000,414 | ..o 8,000,000 | i 14,664
63862E  AB 0 [NHLT 2016-2AM1  3.598% 06/25/26 06/23/2016........ CSFBdirect.... 7,179,984
651229 AT 3 |NEWELL BRANDS INC 2.600% 03/29/19 03/21/2016........ CSFBdirect.... 3,123,467
65478U  AB 5 |NAROT 2016-A A2A  1.060% 02/15/19.......ccvvveverirrrriirernrinianas 02/02/2016........ Bank of America Corp 3,347,284
655844 BJ 6 |NORFOLK SOUTHERN CORP 3.000% 04/01/22........ 11/18/2016........ WEllS Fargo Bank...........c.cvrieeiiiiceiiciesieessicsssiseiesisescssssenenes 11,678,940 11,500,000 [ oo 49,833
75606D AE 1 |REALOGY GROUP/CO-ISSUER 4.875% 06/01/23.. 05/26/2016........ JP Morgan Securities...... 6,948,830 ...7,000,000
776696  AD 8 |ROPER INDUSTRIES INC  1.850% 11/15/17 ..o 09/14/2016........ Bank of America Corp 6,536,075 | ..o 6,500,000 | cooovrverrirrieree e 41,419
78447TR  AA 5 |SLMA2013-A A1 1.304% 08/15/22.... 10/27/2016........ VaMIOUS. ...ttt 17,481,342 17,462,211 11,287
78447V AA 6 |SLMA 2013-B A1 1.354% 07/15/22.... 10/20/2016........ Goldman Sachs... 90,428
78449K  AA 8 |SMB2016-C A1 1.254% 11/15/23......ccvoiiririniereciseeieninc 10/20/2016........ VAHOUS. ... 11,755,906
89231U  AB 3 | TAOT 2016-B A2A  1.020% 10/15/18, 05/02/2016........ Citicorp Securities Inc........... 5,499,900
89236T DH 5 |TOYOTAMOTOR CREDIT CORP 1.550% 10/18/19.......couevuieririnririrerinireeseniereessseesississesessnenns | voeriseereninnns 10/13/2016........ Bank of America Corp 7,496,250
913903 AT 7 |UNIVERSAL HEALTH SERVICES INC 5.000% 06/01/26..........ccovuerereemrinerriinserssieisssiessssisseenens 09/20/2016........ JP Morgan Securities...... 4,140,000
92347X  AB 2 |VZOT 2016-1AB  1.460% 01/20/21 07/14/2016........ Bank of America Corp 19,895,540
931427 AM 0 | WALGREENS BOOTS ALLIANCE 1.750% 05/30/18 05/26/2016........ MEITll LYNCR. ... 9,996,300
98161F  AB 1 |[WOLS 2016-A A2A  1.200% 02/15/19........cevorverrriciinrrierirerireenns 07/12/2016........ Bank of America Corp 19,999,502
81378B AB 5 |SSTRT 2016-1A A2A  1.284% 11/26/18. A 10/14/2016........ Barclays Capital..........ccocueverreerniieiereieseereseenes 20,000,000 20,000,000
00507U  AM 3 |ACTAVIS FUNDING SCS  2.350% 03/12/1 Do 10/04/2016........ JP Morgan Securities...... 14,599,702 14,450,000 23,582
62854A  AA 2 [MYLAN NV 3.000% 12/15/18.......oovmeerrreierirererinrireresisseesseesseseneenes D 10/21/2016........ Bank of America Corp 5,526,199 | ..o 5,397,000 58,167
714264 AH 1 |PERNOD-RICARD SA 4.250% 07/15/22 D 03/09/2016........ JP Morgan Securities...... 1,531,527 1,458,000 | oo 10,155
82481L  AA 7 |SHIRE ACQINV IRELAND DA 1.900% 09/23/19. D 09/19/2016........ Barclays Capital............ccuwerimiineeieriieiierienienns 14,987,850 .15,000,000
88167A  AC 5 | TEVA PHARMACEUTICALS NE 2.200% 07/21/21.............. D 07/18/2016........ Barclays Capital...........coceeirreeeniieierncscirererineines 9,983,500
902133 AN 7 | TYCO ELECTRONICS GROUP S 2.375% 12/17/18......cccovisiririnrinienes D 09/09/2016........ DA Davidson 1,064,964 6,004
3899999. Total - Bonds - Industrial and Miscellaneous.. ...598,699,668
8399997. Total - BONAS = PaMt 3. ..o ...808,289,708
8399998. Total - Bonds - Summary Item from Part 5... ...261,472,466
8399999, TOAl = BOMAS. ... veuieeititeissresee st ees st ee s8R f £ E R E 8 £E 888 E e E R E L8 E 4L L SEEeEE S E RS0 E £ LE1eEEHEE e EoEEHeE oL E LR L E L E e oL E L E LR £EE LR L E L E R E LR L EEE R L E AR LR R EeEE LR E e £EfEEE AL E LA E L E LR E LR L eE b EtEienE R enb ettt | seierinene 1,069,762,174
Common Stocks - Industrial and Miscell
00773T 10 1 |ADVANSIXINC.. 10/03/2016.. Spin Off.. 1,140.000 6,562 XXX
013872 10 6 |ALCOA CORP 11/01/2016. Spin Off.. . 3,644.000 76,067 XXX
222070 20 3 |COTYINCA 09/30/2016........ Tax Free Exchange... 18,029.000 281,986 XXX
30303M 10 2 |[FACEBOOK INC A. 06/22/2016.. State Street Bank.. 13,100.000 1,495,403 XXX
423452 10 1 [HELMERICH & PAYNE........ccoosiiiiininnieinnisiessenssiseeensnnnes 03/24/2016........ State Street Bank.. 21,000.000 1,210,442 XXX
45688C 10 7 |INGEVITY CORP....covviiiriricenrieissire et 05/16/2016........ Spin Off....oevvieenee 433.000 8,181 XXX
45845P 10 8 |INTERCEPT PHARMACEUTICALS IN... 03/24/12016........ State Street Bank. ..o 5,000.000 623,843 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP 12/21/2016........ State Street Bank..........ccccovveiieeniseeae 800.000 133,930 XXX
708160 10 6 |J.C. PENNEY CO INC......coiiiiiiiiiiiiiiiieissieieiis sttt nissinsine | aesesiessesines 12/21/2016........ State Street Bank..........ccoviciricineecee 48,600.000 442,454 XXX
92532W 10 3 | VERSUM MATERIALS INC.......cocovvrirriirinniernniererinnines 10/03/2016........ Spin Off..oovvviiinee 3,950.000 40,792 XXX
92939U 10 6 |WEC ENERGY GROUP INC........ccccovvvevrrrinec. 09/26/2016........ State Street Bank...........ccocevvveiirrenineeeeeene 18,600.000 1,168,220 XXX
962166 10 4 | WEYERHAEUSER CO...... 02/22/2016........ Tax Free Exchange..........ccocovevininieennciniciinis 13,920.000 312,722 XXX
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1 2 3 4 5 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
00BTCO M7 3 [LIBERTY LILAC GROUP A D 06/21/2016........ Spin Off. 1,122.000 13,385 XXX
00BY7Q L6 4 |JOHNSON CONTROLS INTL PLC D 09/06/2016........ Tax Free EXChange........oovvveieriveineieierissieninines 18,145.000 440,928 XXX
999901 48 1 |BROADCOMLTD.....ccocovrnreres D 02/02/2016........ Tax Free Exchange 12,300.000 1,520,029 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 7,774,944 P 0
9799997. Total - Common Stocks - Part 3. 7,774,944 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5........coovriieinnineicnaen, 1,092,675 XXX
9799999, TOtAl - COMMON SIOCKS...........corviviirectiieieieeeeieeeteteteseeeeteeee et es s ie et e et es v s aeeeeeestesesesasaessseeassasasessanseassssasanans  etsssssssesasasesssesesesesesesess e s et et s s e sesessaet et s essansee et et s s e s e anns et et s anansannanansnanansanarenen 8,867,619 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 8,867,619 XXX e 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS............ccvueveevreieeeeeeeieseseseseseseessssssesesesssssessesssssassesessasssssssones | seessesasssssasssssetesssssesssssesassassesesesssassessesessassesssessesssessessesassesaessnesssessnesesassassassnesesasses et ensessesene et asses et s s es s et s e e s essess et s s sssessnesetanans  eesntanssssssnssesassassnsnssnsessssesasssnsesneins | tevessensins 1,078,629,793 XXX e 1,392,138
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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
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei 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./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) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 B4 1 |US TREASURY NOTE  0.375% 01/31/16........cccvveerrrircrris .. [ 01/31/2016. | MatUrity..........cooveeerveieririens [ e | e 58,000,000 | ... 58,000,000 | ... 58,005,773 | ......... 58,000,209 | ....... (209) (P20 OO I 58,000,000 | ...coouurveerrens | oo | e 0... 108,750 | 01/31/2016.
912828 C4 0 |US TREASURY NOTE 0.375% 03/31/16.. .. | 03/31/2016. | MAtUFitY.......cooorveririiciiens | o | e 25,000,000 | ..... 25,000,000 | ..... 24,962,891 | ......... 24,995,365 | .....coovvvriiens | v 4,635 4,635 25,000,000 e | 0| 46,875 | 03/31/2016.
912828 M4 9 |US TREASURY NOTE 1.875% 10/31/22.. . |.. | 01/08/2016. | Barclays Capital v e [ e 39,825,000 | ... 40,000,000 | ..... 39,429,688 | ......... 39,439,829 | ....... . 2,067 2,067 39,441,896 .| .....383,104 | .......383,104 | .... 148,352 | 10/31/2022.
912828 M5 6 |US TREASURY NOTE  2.250% 11/15/25.........ocveviverrinrianas .. | 02/05/2016. | Barclays Capital voee | e | 30,984,375 | ... 30,000,000 | ..... 29,813,564 | ........ 29,815,300 | ..oovoevriniiiens | e 1,626 1,626 29,816,926 .| .1,167,449 |....1,167,449 | ... 157,624 | 11/15/2025.
912828 QA 1 |US TREASURY NOTE 2.250% 03/31/16.. .. | 03/31/2016. | Maturity 2,250,000 2,250,000 | ....... 2,244,375 2,249,634 | ....... 366 366 | oo | e 2,250,000 | +.vveeerereeeres | eveerreenerennee | erveeriisenienns0 | e 25,313 | 03/31/2016.
912828 VR 8 |US TREASURY NOTE 0.625% 08/15/16.. - |- 1 08/15/2016. | Maturity........coocoovvveecniiirins | oo | oo 8,000,000 | ....... 8,000,000 | ....... 7,977,500 | ... 7,995,255 | oo | e 4,745 4745 | | e 8,000,000 | .... 0| 50,000 | 08/15/2016.
0599999. Total - Bonds - U.S. GOVEIMMENL.......uiuiiriiiiriiniiseiesissieseiess s ensssessssesssns | svsssssssssassseses ....164,059,375 |....163,250,000 |....162,433,791 | ....... 162,495,592 | ..oooovviinne. 0 ] 13,230 | oo (V] 13,230 [ .o 0 . 162,508,822 | .....cccoeenn 0 |..1,550,553 |.....1,550,553 | ... 536,914 XXX
Bonds - U.S. Special Revenue and Special A t
01030R GB 2 |ALABAMAHSGFIN SF  5.500% 10/01/38.........cccocovvvrvrinninne .| 04/01/2016. | Call ~ 100.0000.........cccorerer | corvererirerieririricnnns | e 150,000 | ..cooueee 150,000 | ..ccoveuee 159,573 | v 150,000 0 [ o | e 180,000 | o | e | e 0 | e 4,125 | 10/01/2038.
207758 N8 5 |CONN ST HSG FIN AUTH HSG MTG 4.000% 11/15/32........... .. [12/22/2016. | Call ~ 100.0000..........ccoceuns | corremmriimmriirniiinnns | v 1,265,000 | ....... 1,265,000 | ....... 1,346,580 | ...........1,320,972 | .coooovvvvcvinnirs | 2eeene(55,972) | oo | o (55,972) | vvevvvieri | erreeene 1,265,000 | oo [ e | e 0 [ 28,880 | 11/15/2032.
20775F CG 0 |CONNECTICUT ST HSG FIN AUTH SF 4.500% 06/01/26....... ..[12/01/2016. | Call ~ 100.0000... . 875,000 | .......... 875,000 | .......... 921,620 (25,342) . . 0| 29,025 |06/01/2026.
235036 N3 0 |DALLAS-FORT WORTH TX 5.000% 11/01/22.. .. 1 01/19/2016. | Citicorp Securities INC.........c. | cvvrererrvrervererveans | worne 15,582,060 | ..... 13,000,000 | ..... 13,999,570 | .. [CC1G1S) 1 N I 13,770,871 | oo 1,811,189 |...1,811,189 | ..... 146,250 | 11/01/2022.
3137AA 4X 8 |FHMS 2011-K013 X110 0.566% 01/25/21 o [ 12101/2016. [ PaYAOWN..........oovoeriiiriis [ ot | ceveiieneieeniineies [ ceveneisenesienee | ceeveeees 742,891 | ... 390,099 | v | 200(390,099) | o [ s (390,099) | ...vvouviirriinn | ereeerereiereieneiies | eeerenirenesiens [ e | e 0 [ e 27,946 |01/25/2021.
3137AD TK 3 |FHMS 2011-K014 X110  1.201% 04/25/21.... o [12101/2016. [ PaYAOWN. ... [ e | cevviieniieeniinenies [ e | eeeveeees 260,473 | oo 161,276 | oo | oeene(161,276) | o | e (1681,276) | .o | cevrvirereiereineneinns | eereneiineneiinns | cevnnneinnneinns | eevvvneniinennn0 [ o 24,077 | 04/25/2021.
3137AK KD 2 |FHMS 2012-K705 X110 1.720% 09/25/1 o | 12/01/2016. | PAYAOWN. ... | cevrreinsiieriesiesens [ eneesseissssnenienes | eneeseseneesnesienes | oveene 229,516 | ... 94,905 ) 09/25/2018.
3137AL  6W 4 |FHMS 2012-K706 X110  1.546% 10/25/18.... o [12101/2016. [ PaYAOWN. ... [ e | cevviieniieniinenies [ e | ceevieees 184,325 | ... 80,124 ) 10/25/2018.
3137B1 BT 8 |FHMS 2013-K026 X110 1.029% 11/25/22.... o | 12/01/2016. [ PAYOWN. ... | ceererinsisireniisrinnns | e | e | connenenns 143,409 | ... LA14354 | | (114,354) | | (114,354) 11/25/2022.
3137B6 ZN 4 |FHMS 2014-K714 X110 0.700% 10/25/20.... o [ 12101/2016. [ PaYAOWN. ... [ e | ceveiseniseninneies [ ceveneiseneiieneis | ceeveeees 387,151 | ... ...269,466 (289,4B6) | ....oovvrrrrrins [ e | cereneerneinenns | vevneniseesennns | evnseeneniennns0 | s 33,629 | 10/25/2020.
3137B7 N2 1 |FHMS 2014-K036 X110  0.775% 10/25/23.... .. | 12/01/2016. | Paydown 333,157 | v 269,879 (269,879) | oo [ e | e | e | cevereisniennn0 | s 19,940 | 10/25/2023.
31392C MS 0 [FNW2002-W12A 6.181% 02/25/42..... .. | 12/01/2016. | Paydown 8,221 .8,639 8,363 (142) 8,221 . 0. 02/25/2042.
45506A EK 3 |INDIANA ST HSG & CMNTY DEV 4.500% 12/01/27... .. [12/01/2016. [ Call ~ 100.0000..........coveeens | covrrrrirereriirriiieens | e 855,000 | .......... 919,595 | .ooiireeenn892,247 | s | eeeend(BT,287) | i | e (37,247) | oo 12/01/2027.
47770V AV 2 |JOBSOHIO BEVERAGE SYS STWD LIQ 2.885% 01/01/21...... .. | 07/19/2016. | JP Morgan Securities............ | .coeevvrerevrercviennns | s 3,432,085 | ....... 3,250,000 | ....... 3,250,000 0 182,06 01/01/2021.
544435 3X 6 |LOS ANGELES CADEPT OF ARPTS 5.000% 05/15/23........... .. | 05/19/2016. | Oppenheimer & CO........ccccee | ceeervremrerinreiiiieens | e 919,493 | ......... 750,000 | .......... 910,958 . (7,258) N 31,243 | ... 31,243 | ... 19,688 | 05/15/2023.
544435 3Y 4 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/24.......... .. | 05/19/2016. | Oppenheimer & Co........ccccce. | covvrerirerirnriinicnnns | e 930,060 | .......... 750,000 | .......... 913,245 .(6,436) (6,436) B I 36,949 | .........36,949 | ....... 19,688 | 05/15/2024.
544435 37 1 |LOS ANGELES CA DEPT OF ARPTS 5.000% 05/15/25. .. | 01/19/2016. | Citicorp Securities Inc.... 3,117,775 ,500,000 | .......3,055,700 . .(2,860) (2,860) . . ...106,200 05/15/2025.
57587A HY 7 |MASSACHUSETTS STHSG 4.000% 06/01/39.........ccccooonnce .. 1 09/03/2016. | Call ~ 100.0000 600,000 | .......... 600,000 | .......... 643,080 | ............837,844 | oo | (37,844) | ..o [ e (37,844) | .. . 06/01/2039.
59334D HY 3 |MIAMI-DADE CNTY FL W & S 5.000% 10/01/25 .. | 01/05/2016. | Morgan Stanley. 18,690,150 | ..... 15,000,000 | .....17,719,800 | ....... 17,587,121 | ..ccvvvvriirans | o (4,456) (4,456) . . 10/01/2025.
60416Q FS 8 |MINNESOTA ST HSG FIN AGY 4.250% 07/01/35... .. [ 12/01/2016. | Call ~ 100.0000... . 420,000 | .......... 420,000 | .........448,505 | ... 434,002 | ..o | oo (14,002) | oo [ (14,002) | ..o . 07/01/2035.
60637B DV 9 |MISSOURI ST HSG DEV COMMN 4.000% 11/01/41.. ..112/01/2016. [ Call ~ 100.0000.........cccrvrver | corrererermrrrrirerrniene | vernniaad 660,000 ..660,000 | .........725,908 | ...........710,409 | .....cccoeoevvvvns | c0eerene(B0,409) [ oo | (50,409) | .voovvvrireriines . ....660, . , 11/01/2041.
61212R A6 3 |MONTANA ST BRD HSG 5.500% 12/01/37 .. |..|06/01/2016. | Call  100.0000..... 30,000 | ............30,000 (175) . . 12/01/2037.
61212R  ZE 9 |[MONTANA STBRD HSG  5.500% 06/01/37.........cccvevvrris .. | 06/01/2016. | Call ~ 100.0000..... 230,000 230,000 | .......... 243,991 (1,292) | oo | rrereereni280,000 | oo | e 06/01/2037.
64469D JD 4 |NEW HAMPSHIRE STHSG 6.750% 07/01/39 ..|..]12/01/2016. | Call  100.0000..... 255,000 255,000 | .......... 267,747 | oo 268,472 | oo | eereeen(13472) [ o [ (13472) | oo . ....255, . , 07/01/2039.
647200 PY 4 |NEW MEXICO MTG FIN AGY 5.750% 07/01/38 .. .. 07/01/2016. | Call ~ 100.0000..........cocuwwer | orrrrerrmmrirmrrrrerniis | ceeeeeen340,000 | oo 340,000 | .......... 366,350 (5,650) 07/01/2038.
649883 H6 5 |NEW YORK ST MTGE AGY HOMEOWNER 3.500% 10/01/35. | .. | 08/25/2016. | Call ~ 100.0000..........ccoccever | corvrrrrermmrerivnnerens | verereren 725,000 | oo 725,000 | .......... 766,303 ..(37,193)] .. 10/01/2035.
658909 BF 2 |NORTH DAKOTA ST HSG FIN AGY 4.500% 07/01/41............. .. | 11/01/2016. | Call  100.0000... | 490,000 | e 490,000 | .......... 518,645 ..(12,818)] .. 07/01/2041.
771902 GA 5 |ROCHESTER MN HLTH CARE FACS RE 4.500% 11/15/38.... | .. | 01/05/2016. | BB&T Capital Markets.......... | cccccoeeuerircnricnciiens | v 1,216,278 | ....... 1,050,000 | ....... 1,226,925 ) (498) 11/15/2038.
83755G 3G 0 |SOUTHDAKOTAHSG 5.500% 11/01/36 ..101/01/2016. | Call ~ 100.0000... ...15,000 | ............ 15,907 ) (69) 11/01/2036.
83756C AM 7 |SOUTH DAKOTA HSG DEV AUTH 4.500% 05/01/31.. .. |..|11/15/2016.|Call ~ 100.0000... . 555,000 | ..........555,000 | .......... 593,811 ) (26,925) . 0| 12,581 | 05/01/2031.
93978T LQ 0 |WASHINGTON ST HSG  4.400% 06/01/40........cccovvvvvirnnenns .. 112/01/2016. [ Call ~ 100.0000........ccccrvrrne [ correrrrerinnrnrersrnniene | cernnie 155,000 | ..ocooeee 155,000 | .......... 159,805 ) (1,515) | oo | eivrnnnennend 155,000 | 1ovioisviiniinnes | covnrnniisnnninns | corsreisnnninns (U 5,060 | 06/01/2040.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.............riuuiriiiiiiins cooiriiiissiiessiesssssss s | coees 51,516,102 | ... 43,928,221 | ... 51,495,079 ) 0 [ (1,727,547) | oo 0 ..3,283,991 |..... 3,283,991 | ..... 922,415 XXX

Bonds - Industrial and Miscellaneous
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035287 AE 1 |ANIXTERINC 5.125% 10/01/21......vvvvirriiirriiirciicsciens | 112212016, | VNIOUS. ... | e | oo 20,910,875 | ..... 20,000,000 | ..... 20,115,000 | ......... 20,000,000 | .......96,134 | ........ (10,673) 85,461 20,085,461 | ...825414 | .....825414 | ... 906,783 | 10/01/2021.
037389 AY 9 |AON CORP 3.125% 05/27/16 .. [ 05/27/2016. | MatUrity..........ccooveeerveimririens [ e | e 18,183,000 | ..... 18,183,000 | ..... 18,868,168 | ......... 18,259,829 | ..o | e (76,829) | ...ccvoorrieans | e (76,829) | oo | v 18,183,000 | ...ocvverrveeens [ o | e 0 [ 284,109 | 05/27/2016.
04032y AB 5 |ARIFL2015-AA2 1.110% 11/15/18 .| 12/15/2016. [ PaYOWN........vvrrirricireriniis | ceereriersnineirersnines | v 4,443,387 | ....... 4,443,387 | ....... 4,442,841 4,443,088 |....... 299 299 | e | e 4443387 | .o | e | e 0 | i 28,373 | 11/15/2018.
05533D FT 8 |BCAP 2010-RR7 14A1 3.161% 07/26/35.. .. [ 12/01/2016. | Paydown............coocovvevemeniins [ o | v 1,850,550 | ....... 1,850,550 | ....... 1,857,490 | ...........1,850,201 |....... 350 KIS IS I 1,850,550 [ ..eovveerevrceens | eocereeeereercenns | evvcererricinn0 | o 29,048 |07/26/2035.
05542G AL 2 |BCAP 2013-RR2 3A1  2.963% 03/26/36........c..cocooervririrene . | 04/01/2016. | PaydOWN........ooomrrvirrvienies | cevvereeninesiiseniiies | v 1,244211 | ....... 1,244211 | ....... 1,272,206 | ........... 1,248,055 | ...oovvveerrrrens | v (3,843) (3,843) | oo | v 1244211 | e e | 0 [ 6,162 | 03/26/2036.
05542X  AJ. 0 |BCAP LLC TRUST 2013-RR11 3A14.000% 11/26/35 | 12/01/2016. | Paydown 2,526,957 2,526,957 | ....... 2,573,548 2,563,140 | ..ovvviiriennns | e (36,183) | ..oovvvvriians [ e (36,183) | .ovvvvrveiiriis | e 2,526,957 | ..o | v [0 | 58,303 | 11/26/2035.
05542X AS 0 |BCAP LLC TRUST 2013-RR11 5A10.734% 07/26/36 .. [ 12125/2016. | Paydown...........ccoocovevvemmriins [ e | e 1,810,362 | ....... 1,810,362 | ....... 1,713,055 ATTAL2T | ... 35,935 35,935 | oo | e, 1,810,362 | .ooovveeeneceens | e | erverenrceinn0 [ 6,748 | 07/26/2036.
05543A AA 8 |BCAP 2014-RR1 1A1  2.925% 03/26/35.... .. | 12/01/2016. | Paydown.........ccomevenrinirienns | cevrnrisniveiiienienins | v 3,312,531 | ... 3,312,531 | ... 3,416,048 B [ 3,312,531 | e | e [ i [ 50,512 | 03/26/2035.
05604F AN 5 |BWAY 2013-1515D 3.633% 03/10/33 .. [ 11/08/2016. [ VaFOUS........cvveoereccriicciis [ o | e 15,066,406 | ..... 15,000,000 | ..... 14,317,850 | .. 14,425,378 | ....cooccvvvveeens | .....641,028 | .......641,028 | ..... 462,728 | 03/10/2033.
05955R  AA 2 |BALL2009-FDGA 5.204% 01/25/42.........cocoovvveriniirarinens .. | 08/01/2016. | Paydown..........cccoevemvinnines | corvverireriecienicnnns | e 19,611,336 | ..... 19,611,336 | ..... 21,873,231 | ......... 19,916,206 | ....ocvvvvvvrians | e (304,869) | ....oocvvrririns | v (304,869) | ...vvovrirrrins | v 19,611,336 | ..o [ e | 0 [ 675,240 | 01/25/2042.
07387A GH 2 |BSARM 2005-12 25A1 2.308% 05/25/53.. .. | 12/01/2016. | Paydown 286,889 332,300 | .......... 206,541 206,541 |....... 80,348 80,348 | oo | errrieersrnn286,889 | oo | e | eererrieisnnnn | e 4,084 | 05/25/2053.
096821 AG 8 |BHP2013-BOCAB 2.192% 08/15/26 .. [ 06/15/2016. | PaydOown...........ccoocovervemerrins [ o | e 2,850,000 | ....... 2,850,000 | ....... 2,850,445 | ........... 2,851,255 (1,255) 08/15/2026.
096821 AJ 2 |BHP2013-BOCAC 2.592% 08/15/26... .. | 06/15/2016. | Paydown.........ccormevererererivins | cevrrrisniivesirenienins | v 2,275,000 | ....... 2,275,000 | ....... 2,269,313 2,273,977 1,023 08/15/2026.
096821 AL 7 |BHP2013-BOCAD 3.484% 08/15/26... .. [ 06/15/2016. | PaydOwN............coocmmrveeeriis [ o | s 100,000 | .......... 100,000 | .......... 100,031 | ... ...100,065 (65) 08/15/2026.
12626A AA 4 |COMM 2013-THL A1 1.439% 06/08/30 .. | 04/21/2016. | Deutsche Bank............ccccceee | wovervvemrevirnenirienns | v 1,150,742 | ...... 1,151,101 | ....... 1,150,561 | .......... 1,151,112 138 06/08/2030.
12632N  AE 0 |COMM 2014-KYO C  2.098% 06/11/27. .. [ 06/11/2016. | Paydown............cocoouvveimriins [ e | 12,500,000 | ..... 12,500,000 2,503,970 (3,970) . 2,500,000 | ..o | e [ 0 | 130,959 | 06/11/2027.
12643P  AJ 1 |CSMC 2010-6R 2A3  6.250% 07/26/37 .. [12/01/2016. | PaydOwN............ccveerrvennriins [ e | e 4,955,039 | ....... 4,955,039 5,134,042 | oo | eeee(179,002) | v | e (179,002) [ oo | eevivreens 4,955,039 | ..oooorveenri | e | e | 260,802 | 07/26/2037.
126673 2M 3 |CWL 2005-7 MV6  1.384% 11/25/35 .. | 05/25/2016. | Paydown 889,467 | ..o 19,728 | oo 19,728 | e | oeeeend(19,728) | s [ s (19,728) 3,050 | 11/25/2035.
13056L AB 5 |CRART 2014-3 A2 0.630% 06/15/17.... .. [ 02/15/2016. | PaydOwN...........ccoocmmvveiervins [ o | e 1,368,392 | ....... 1,368,392 | ...... 1,368,300 | ...........1,368,387 | ....... 6 (§ 0 U IR 1,368,392 ...846 | 06/15/2017.
144531 EW 6 |CARR2006-NC1A3 0.966% 01/25/36. .. | 12/25/2016. | Paydown.........ccovvevierininicnns | v | e 6,724,208 | ....... 6,724,208 | ....... 6,318,531 | ..cce00s.8,554,506 | ... | v 169,702 | covveveviienies | e 169,702 | .ooooovveervins | s 6,724,208 | ....ooovvvererres | orerrererriienns | 0 [ e 23,832 |01/25/2036.
151020 AR 5 |CELGENE CORP 3.550% 08/15/22.. .. | 03/18/2016. | CSFBAIrECt........vvvveeveeerrrees | corerereeeerieseriennns | oo 10,427,200 | ..... 10,000,000 | ....... 9,972,900 . 9,974,774 ..452,426 | .....452,426 | ..... 217,931 | 08/15/2022.
161175 AL 8 [CCO SAFARIIILLC 4.464% 07/23/22. .. | 04/26/2016. | Societe Generale.............cccc. | cevereeerireivireirienns | e 10,588,900 | ..... 10,000,000 | ..... 10,000,000 | ........10,000,000 | .....cvveemrverans | coreremmrirmmniirenns [ eeveeriienninns | eervvennirennennd0 i | e 10,000,000 588,900 | .......588,900 | ..... 342,240 | 07/23/2022.
17305 FE 0 |CCCIT 2013-A6 A6 1.320% 09/07/18 .. [ 09/07/2016. | Paydown............coocommmvemnriis [ e | 9,000,000 | ....... 9,000,000 | ....... 9,042,539 I [ 9,000,000 | ..o | e [ o0 | 118,800 | 09/07/2018.
173200 AL 3 |CGCMT 2013-375P D 3.635% 05/10/35... .. | 04/27/2016. | JP Morgan Securities........... | .covureermreernreerneees | o 8,749,254 | ....... 8,970,000 | ....... 8,709,007 . 8,731,453 | .oooverivec | 17,801 | 17,801 134,128 | 05/10/2035.
17322F AC 5 |CGCMT 2014-388G B 1.485% 06/15/33 .. | 06/15/2016. | Paydown..........cccooevvenmvinnines | conrverirenieciinicnnns | e 10,000,000 | ..... 10,000,000 | ..... 10,032,031 | ........10,047,576 | ....occevevvrcen | weeeens(A7,576) | cooviricies [ rereeand(B7,576) [ o | e 10,000,000 | ...coovvvrienine | cevierieriienii | e | s 74,450 | 06/15/2033.
177767  AJ 1 |JPMCC 2011-CCHP C  4.250% 07/15/28.. .. [ 06/15/2016. | PaydOwn............cocovmvvemmcrins [ o | e 10,288,264 | ... 10,288,264 | ..... 10,288,264 0,288,264 .....222,269 | 07/15/2028.
177767 AL 6 |JPMCC 2011-CCHP D 4.650% 07/15/28 .. [ 06/15/2016. | PaydOWN............ccvecrrvennrii [ e | e 5,900,000 | ....... 5,900,000 | ....... 5,900,313 5,900,000 | ...cooorveeennns | e | 0 | e 139,461 | 07/15/2028.
22822R  AX 8 [CCl 4.174% 08/15/17 .. | 05/16/2016. | Call ~ 100.0000.........cccoceuns | covrmmriirriiirriiinnns | e 5,700,000 | ....... 5,700,000 | ....... 5,995,812 | .........5,903,906 |......ccccooiiene | c0e0ee(203,908) | coooovvvrriirs | ereeennn(203,906) | oo | i 5,700,000 | ...oooevviinnes | e | o0 | 235,485 | 08/15/2017.
245069 AN 9 |DEL2013-HDC C 1.931% 03/15/26.........ococommrrererrerarriarnnens .| 01/15/2016. | PaydOwN. ... | covvieneieenieeneines | oo 10,000,000 | ..... 10,000,000 | ..... 10,003,906 | ........10,003,110 | ...ccocveververans | woreendB,110) [ o3, 110) i | e 10,000,000 | ...ooveerrreeens [ o | eerireriienenn0 [ e 16,628 | 03/15/2026.
26882P AX 0 |ERAC USA FINANCE COMPANY 6.200% 11/01/16 o | 11101/2016. | MAEUFIEY......ovvveeinireies | e | v 9,376,000 | ....... 9,376,000 | ..... 10,542,468 | 9,376,000 | ..cooovvviiiens | oo | v [ 581,312 | 11/01/2016.
28108P AA 4 |ESLFT2012-AAP 3.700% 10/01/25. L | [ 10/01/2016. | PaydOWN.........ooocerececeies | e | cevenac 4,121,283 | ....... 4,121,283 | ....... 4,194,199 I 4,121,283 | oo | e | e | 91,881 | 10/01/2025.
31428X AV 8 |FEDEX CORPORATION 2.700% 04/15/23..........ccoovvvvennees .. | 01/14/2016. | Wells Fargo Bank............cccc.. | veverevernrrvrnenirnenns | v 2,186,649 | ....... 2,253,000 | ....... 2,227,113 | .........2,229,239 | ....... 153 153 | s | s 2,229,393 | .o | e (42,744)| ........(42,744) | ....... 16,053 | 04/15/2023.
34530T AB 0 |FORDL 2015-AA2A  0.790% 12/15/17.. .. [ 12/15/2016. | Paydown............c.coouvvemmniins [ covereicniiiicciiiinns | 26,474,232 | ..... 26,474,232 | ..... 26,474,023 | ........26,474,138 | ....... 94 94 26,474,232 1 [STOUSTORRPIURPION ISVPPRRPRRRPPOROON | B VO 117,813 | 12/15/2017.
36192H AA 2 |GSMS 2012-ALOHA  3.551% 04/10/34 .. | 03/31/2016. | Bank of America COmp........... | weoureeemreremnerrienns | e 5,863,086 | ....... 5,500,000 | ....... 5,761,250 | ..........5,748,563 | .....ccccoovveiiis | v (9,691) (9,691) | oo | e 5,738,873 | ..o | oo 124213 | ... 124213 | ... 50,996 |04/10/2034.
36192L  AJ 4 |GSMS 2012-SHOP C  3.633% 06/05/31.... .. | 11/15/2016. | Bank of America Corp........... | cuurverrveverirererniens | cvvs 7,210,442 | ....... 7,010,000 | ....... 7,343,556 | ... 7,267,602 | ..o | v (64,801) [ v | v (64,801) | evvoecerericins | s 7,202,802 [ I 7,641 | ... 7,641 | ... 245,477 | 06/05/2031.
36250W AG 5 |GSMS 2015-590M B 3.932% 10/10/35 .. | 03/01/2016. | Cantor Fitzgerald 10,298,438 | ... 10,000,000 | ..... 10,165,330 | .........10,162,968 | ......c.ccoovvurre | cevrrenns (1,698) (1,698) | ..o | e 10,161,270 N 137,168 | .....137,168 | ...... 99,469 | 10/10/2035.
362631 AB 9 | GSR 2006-OA12A1  0.946% 08/25/46............cococvvvvvererininaas .| 12/25/2016. | PaydOWN.........oorrverriiinnies | cevveeeseineeiiseniines | cevena 2,698,445 | ....... 2,698,445 | ...... 2,580,388 | ...........2,669,588 |...... 28,857 28,857 | oo | e 2,698,445 | ....ccooovvvvcs | e [0 | 8,841 | 08/25/2046.
41284C AB 0 |HDMOT 2015-2 A2A  0.800% 01/15/19 .. [ 12/15/2016. | Paydown............cocovuvveinniins [ e | e 1,372,712 | ..... 1,372,712 | ..... 11,372,629 | ......... 11,372,665 | ....... 46 46 | o | e 372,712 | e e | e 0 [ s 47,262 | 01/15/2019.
43814K  AB 7 |HAROT 2015-1 A2 0.700% 07/17/17 .. [ 09/15/2016. | PaydOwN...........ccoocvervemnnrins [ o | e 10,571,697 | ..... 10,571,697 | ..... 10,571,145 | ......... 10,571,529 | ....... 169 LG O I 10,571,697 | ..o [ e | cevverienenn0 [ e 28,454 | 07/17/2017.
44800W AB 6 |HART 2015-A A2 0.680% 10/16/17 .. | 08/15/2016. | Paydown.........covmevemriniricnns | cevrnrinniireiivenienins | v 5,865,147 | ....... 5,865,147 | ....... 5,865,027 | ...........5,865,111 | ....... 36 36 | e | e 5,865,147 | .oecvvvivrens [ rerverievcrens | eevrrerieinennd0 [ 14,223 | 10/16/2017.
46637E AN 3 |JPMCC 2011-PLSDD 5.736% 11/13/44... .. | 04/09/2016. | PaydOwn............coocvvrveimmris [ coereiinniiieniiieens | e 15,000,000 | ..... 15,000,000 | ..... 15,857,422 | .......15,346,701 | ..ccooooovmvrcrins | o (346,701) | ..ocvevcrcens [ s (346,701) | oo | v 15,000,000 0 ... 557,222 | 11/13/2044.
46641K  AJ 2 |JPMCC 2014-FBLU C  2.427% 12/15/28.......cccovormvrrircrris .| 03/15/2016. | PaYdOWN........ooomrvirrrienies | cevvireeninssnineniines | ceveen 8,000,000 | ....... 8,000,000 | ....... 8,011,719 | 108,011,103 | s | e (11,103) | oo | i (11,103) | v | v 8,000,000 | ...vevuureerrnes | e | e 0| 48,411 | 12/15/2028.
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47787U AB 9 |JDOT 2015-A A2A  0.870% 02/15/18.... .. [ 12/15/2016. | Paydown............coocoovvvvmnniens [ coienriiineiisnnicinnns | 8,227,681 | ....... 8,227,681 | ....... 8,227,151 8,227,473 |....... 208 208 8,227,681 02/15/2018.
493268 AP 1 |KSLT 1999-AA2 0.960% 12/27/29 .. [ 12127/2016. | Paydown 822,506 822,506 | .......... 776,540 2814393 | | e 8,112 8,112 ....822,506 12/27/2029.
571748 AZ 5 |MARSH & MCLENNAN COS INC 3.750% 03/14/26. .. | 11/17/2016. | Wells Fargo Bank...........ccccc. | covvverrerernrinnicnnns | e 10,338,800 | ..... 10,000,000 | ....... 9,992,300 19,992,058 19,992,618 03/14/2026.
576433 UF 1 |MARM 2004-13 3A1 3.049% 02/21/54 .. | 12/01/2016. | Paydown 396,751 396,751 | .......... 386,258 ...431,489 02/21/2054.
57643L GJ 9 |MABS 2005-NC1 M4 1.896% 09/25/41.........ocomvvvemerrirarrinnns . | 12/25/2016. | Paydown/Return of Capital.... | .......ccveereverimrrirnns | ceverenes 129,130 | oo 129,130 | oo 75,240 09/25/2041.
61762L BH 5 |MSRR2013-R65B1 0.864% 04/26/53 .. | 12/25/2016. | Paydown 90,475 | ..ccoooouun 90,475 | oo 75,857 04/26/2053.
61764B AG 8 |MSC 2014-150E AS 4.012% 09/09/24 .. | 03/11/2016. | JP Morgan Securities............ | .covrreerereernrcernnees | oo 11,398,750 | ..... 11,000,000 | ..... 11,606,836 ] (169,381) | ...... (169,381) | .....128,718 | 09/09/2024.
65490B AD 7 |NALT 2014-B A3 1.120% 09/15/17... .. | 12/15/2016. | Paydown 0. 103,670 | 09/15/2017.
65535V BZ 0 |NAA2003-A3 A1 5.500% 08/25/33.. .. [ 12/01/2016. | Paydown............cooovvvvemecrns [ o | e 11,4920 | 11,402 | 11,521 | 11,605 | (113) (113) ; . [0 392 | 08/25/2033.
655844 BG 2 |NORFOLK SOUTHERN CORP  3.250% 12/01/21.........ccoouneee o [ 12/12/2016. [ VaIIOUS........ocvvereveeeviineiis [ e | e 14,680,524 | ... 14,200,000 | ..... 14,269,438 | ........ 14,268,110 | ...cooooimvrrirans | s (9,862) (9,862) | ..oovverrrrirenns | e 14,258,248 | ... | e 422,276 | ....... 422,276 | ..... 455,343 | 12/01/2021.
68275C AC 2 |FB2005-1A3 5.278% 08/10/35 .. | 03/18/2016. | Bank of America COrp.......... | wooreeeirreeinniiinnns | e 4,046,738 | ....... 3,500,000 | ....... 4,127,828 | ... 4,087,613 | oo | s (13,499) | ..o [ s (13,499) | oo B (27,376) (27,376) | ....... 53,880 |08/10/2035.
68389F KP 8 |OOMLT 2006-1 2A3 0.782% 01/25/36.. .. | 12/25/2016. | Paydown 582,490 | .......... 582,490 | ......... 491,907 | .....ccc....548,333 | oo | e 34,157 34,157 01/25/2036.
73316P  FT 2 |POPLR 2005-C M1 1.042% 11/25/35... .. | 12125/2016. [ PAYOWN........vvvririreirerinis | ceereerersirsesennninns | cvvees 1,334,426 | ...... 1,334,426 | ....... 1,286,887 | .......... 1,322,820 | ..ooovrvrvirin | e 11,805 | s | v 11,605 | 11/25/2035.
73329B AC 0 |PILOT 2015-1 A2 0.790% 11/21/17 . [ 12121/2016. | Paydown...........ccoocovevveieriins [ o | e 7,772,537 | ... 7,772,537 | ....... T84T | ool 1,772,036 | e | B0 | i B0 | | s 7,772,537 11/21/2017.
74932Q AA 8 |RBSCF 2013-GSPA 3.961% 01/13/32 .. | 03/21/2016. | Bank of America COrp........... | covveevrererneienicnnns | e 61,782,184 | ..... 58,460,000 | ..... 61,524,388 61,100,546 .|....681,638 | .......681,638 | ..... 617,628 |01/13/2032.
78444V AB 7 |SLCLT 2010-B A2 4.038% 07/15/42. .. | 12/15/2016. | Paydown 1,725,761 | 1,725,761 | 1,830,655 1,725,761 07/15/2042.
78446V AA 7 |SLMA2012-A A1 2.104% 08/15/25. .. [ 12/15/2016. | PaydOwN............ccvecmervemnniins [ o | e 1,370,871 | ...... 1,370,871 | ....... 1,370,871 | oo 1,372,232 | s | e 1,361) | i e (1,36) [ | s 1,370,871 08/15/2025.
78447TR  AA 5 [SLMA2013-A A1 1.304% 08/15/22.. . | 12/15/2016. [ PAYAOWN.......oovvvrirrcirerinis | ceereerersisseinennninns | cvveees 3,494,467 | ....... 3,494,467 | ...... 3,489,769 1,473 TAT3 | s | v 3,494,467 08/15/2022.
78470N  AA 4 |SOFI2015-D A1 2.092% 10/25/36.... .. [ 12/25/2016. | PaydOown...........ccoocvevveieriins [ o | e 5,122,118 | ...... 5,122,118 | ...... 5,122,118 | ..cccco.e. A1,938 | | e 11,938 | oo | e 5,122,118 | oo | e [ 0 [ e 58,684 | 10/25/2036.
85172H AA 3 [SLFMT 2013-3A A 1.870% 09/25/57.... .. [ 12101/2016. | PaYdOWN..........ovveerrrierii [ o | s 3,000,227 | ....... 3,000,227 | ....... 2,999,830 | ........... 2,997,453 | coovvoveenis | s 2,774 2,774 .3,000,227 0,856 | 09/25/2057.
855541 AB 4 |STARM2007-S12A1 3.276% 01/25/37 .. | 12/01/2016. | Paydown 293,060 293,060 257,380 | ... 257,380 35,680 35,680 01/25/2037.
86358E UV 6 |SAIL 2005-HE1 M1 1.289% 07/25/35. .. [ 12/2512016. | Paydown...........ccoocoveevemmmeins [ e | e 1,703,244 | ...... 1,703,244 | ...... 1,549,952 | ........... 1,662,417 | oo | e 40,827 | .o | e 40,827 | oo 07/25/2035.
86358E WC 6 |SAIL2005-7 M1 1.491% 08/25/35 .. [ 12125/2016. | Paydown............c.coomvvvinniins [ e | s 303,866 | .......... 303,866 | .......... 289,812 2297618 | s | e 6,248 6,248 ....303,866 08/25/2035.
86803V AB 5 |STAT 2015-1A A2 0.990% 06/15/18 .. [ 12/15/2016. | PaydOwn...........ccoocovevvemenrins [ o | e 2,336,978 | ....... 2,336,978 | ....... 2,336,928 | ..........2,336,951 | ...... 26 26 2,336,978 | ... [ e | 0 [ 12,407 | 06/15/2018.
883556 BA 9 | THERMO FISHER SCIENTIFIC INC 2.250% 08/15/16.... .| 04/19/2016. | Call ~ 100.0000.........ccccoveres | corrererirerirrriiriicnnns | e 10,000,000 | ..... 10,000,000 | ..... 10,237,500 | ......... 10,045,332 10,000,000 | ....ocvevreenrien | covrrerierinniis | 0 | 208,100 |08/15/2016.
92343V BQ 6 |VERIZON COMMUNICATIONS INC 4.500% 09/15/20. o [ 07/12/2016. [ VaFOUS.........vverereecririeis [ o | e 11,103,300 | ..... 10,000,000 | ..... 10,250,800 0,175,880 0,161,439 41,861 861 | ..... 323,125 | 09/15/2020.
928668 AL 6 | VOLKSWAGEN GROUP AMERICA 1.088% 05/22/18, .. | 03/09/2016. | Bank of America COm........... | wureeemrrvirmeriirnenns | e 5,098,070 | ....... 5,300,000 | ....... 4,838,900 4,913,532 e 184,538 | ....... 184,538 | ....... 14,706 | 05/22/2018.
92867M AC 4 |VALET 2013-1 A3  0.560% 08/21/17 .. | 08/20/2016. | Paydown............c.ccoouvvvmnmeis [ coiinniisnniisnniiinnns | i 5,198,683 | ...... 5,198,683 | ...... 5,194,012 | ........5,197,378 | .o [ 1,305 [ [ 1,305 | | 5,198,683 08/21/2017.
92887D AD 8 |VFET 2013-1A A4 0.970% 08/15/19 .. [ 12/15/2016. | PaydOown...........ccoocommrvemmrrins [ o | e 19,750,959 | ..... 19,750,959 | ..... 19,750,315 | ....ce.19,750,838 | ooooeveiciirens | e 121 [ e 121 i | e 19,750,959 08/15/2019.
94980Q AA 7 |WFMBS 2004-W A1 3.004% 11/25/34 o+ | 12/01/2016. [ PAYOWN. ... | ceereriersnissirensninne | vernnias 849,040 | .......... 849,040 | .......... 828,971 828,971 | ....... 11/25/2034.
94983C AD 9 |WFMBS 2005-AR10 2A1 3.010% 06/25/35... .. [ 12/01/2016. | Paydown............cooovvvveiecrins [ oo | s 710,618 | ......... 710,618 | .......... 697,294 | .............. 733,420 | v | eeeeene(22,802) | o [ e (22,802) | o . ..710,618 06/25/2035.
98161J AB 3 |WOART 2015-A A2A  0.790% 07/16/18.........coovvvemvrrererriranes .| 12/15/2016. | PaydOWN. ... | cevvieeeeiseeiiseniiees | cevena 8,947,144 | ... 8,947,144 | ... 8,946,394 | .......... 8,945,955 | ..ooovvvverrins | e 1189 | e 1189 | | 8,947,144 07/16/2018.
982526 AV 7 |WRIGLEY WM. JRCO 2.900% 10/21/19. .. | 04/121/2016. | JP Morgan Securities............ | .ovevrvveeevrercrieenns | o 9,741,919 | ... 9,449,000 | ....... 9,471,556 19,468,671 | ..o | e (1,453) [ s [ (1,483) | i | e 9,467,217 o] 274702 | 274,702 | ..... 140,816 | 10/21/2019.
45763P AE 6 |INMARSAT FINANCE PLC 4.875% 05/15/22... D | 09/08/2016. | VANOUS. ......vvverrreeasresssnees | cervnnmesissnessssnesinnnes | onneee 7,462,125 | ...... 7,700,000 | ....... 7,749,875 | .........7,506,419 | ... 230,984 225213 | oo | e 7,731,632 .|..(269,507) | ...... (269,507) | .....299,528 | 05/15/2022.
3899999. Total - Bonds - Industrial and Miscellaneous ....551,263,634 |...543,587,211 |....551,917,230 | ....... 547,191,974 | ...... 328,018 | ...(1,446,520) | ..............0 | ...... (1,118,502) | ..o [ 545,998,233 ..5,265,401 |.....5,265,401 | ..9,680,837 XXX
8399997. Total - Bonds - Part 4.. ....766,839,111 |...750,765,432 |....765,846,100 | ....... 759,647,225 | ...... 328,018 | ...(3,160,837) | ....ccce..0 [ oo (2,832,819) | ..o | s 756,739,165 10,099,945 |...10,099,945 | 11,140,166 XXX
8399998. Total - Bonds - Summary [tem from Part 5...........ocuriiiii i arvssssssesssnies ...264,711,878 |....263,391,737 |...261,472,466 | ... | YA Y [ 261,539,581 | ..o .3172,297 | ... 3,172,297 | ..1,364,575 XXX
8399999. TOtal = BOMAS.....oooieeiii e resisnnse e .1,031,550,989 |.1,014,157,169 |.1,027,318,566 | ....... 759,647,225 | ... 328,018 | ..(3,093,721) | ....occ....0 [ oo (2,765,703) | .....cocvevunc 0 ]..1,018278,746 |......... 0 | 13,272,242 |...13,272,242 | 12,504,741 XXX
Common Stocks - Industrial and Miscellaneous
00101 10 6 |ADT CORP .. | 05/02/2016. | State Street Bank 9,500.000 399,000 XXX | 287,119 | .............313,310 | ....... (26,191) ..(26,191) | .. XXX
009158 10 6 |AIR PRODUCTS & CHEMICALS INC. .1 10/03/2016. | SPIN Off.......oooeeceeeceienes | e | cereiieeens 40,792 XXX ] s 40,792 ,600 | ....... (36,808) ceerenn(36,808) | . XXX
00BQRQ XQ 2 |TYCO INTERNATIONAL PLC......ccooemrrirrirerierereiieneeiennninns | 09/06/2016. | Tax Free Exchange............... | v 19,000.000 | .......... 440,928 XXX ] 440,928 | .............. 605,910 | ..... (164,982) | .vvovvveeriins | cevrineninenies | e (164,982) XXX
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02376R 10 2 |AMERICAN AIRLINES GROUP INC... .. | 11/10/2016. | State Street Bank............ccc... | covveevees 2,800.000 | .......... 118,357 XXX ] 124724 118,580 6,144 6,144 B [ (6,368) | .......... (6,368) | . XXX
028591 10 5 |AMERICAN NATIONAL INSURANCE. .. | 11/10/2016. | State Street Bank 800.000 95,978 XXX | 8,577 | 81,816 | (13,289) | oo | s | e (13,239) | oo XXX
03965L 10 0 |ARCONIC INC ..| 11/10/2016. | State Street Bank.............ccco. | v 10,933.330 | ........... 201,555 XXX ] 229,615 | e 243171 | (13,555) | .oouvvererirennes | verrireniinens | eereeeinns (13,555) | vvevvrernens XXX
03965L 10 0 |ARCONIC INC .. [ 11/01/2016. | Spin Off.........ocveeerrrerrcraci | e 21,866.670 | ............ 76,074 XXX | 76,074 | .......80,565 | ... (4,491) (4,491) . . . XXX
112463 10 4 |BROOKDALE SENIOR LIVING INC.......cccovommrvirmmirinniririnniis .. | 11/10/2016. | State Street Bank..........c.cooe. | vovveve. 33,000.000 | .......... 415,349 XXX | ........506,867 | ..............609,180 | ..... (102,313) | cocvverrvieriins | cevvineriinenies | cevveea (102,313) | ovvvvrvererienn | cerverrenneneB06,867 [ oo [ o (91,518) | ........ (91,518) | oo XXX
169656 10 5 |CHIPOTLE MEXICAN GRILL INC. .. | 11/10/2016. | State Street Bank.............ccc.. | covveeeeas 2,200.000 | .......... 862,544 XXX | .......563,162 | ...........1,055,670 | ..... (492,509) | ..oooovvinriins | e | e (492,509) | ...ooovvrins o] 299,382 | ....... 299,382 XXX
203668 10 8 |COMMUNITY HEALTH SYSTEMS INC... . |.. | 11/10/2016. | State Street Bank.............cc.. | weoeceeee. 2,415.000 | ..ooovneene 11,949 XXX | el 7T | 52,737 | 26,975 e (67,762) XXX
203668 10 8 | COMMUNITY HEALTH SYSTEMS INC......covvvvrvvrireririiiiriins .1 05/02/2016. [ SPIN Off.......ovverrirreiersriiein | ceererveinisniserinnnes | oo 17,130 XXX 5,797 e | 0 [ e XXX
23331A° 10 9 |DRHORTON INC .. | 11/10/2016. | State Street Bank............cccco. | ceeeeee. 63,500.000 | ....... 1,750,111 XXX ....(100,470) XXX
438516 10 6 |HONEYWELL INTERNATIONAL INC......cooovvriieriricieriiinnine .. | 10/03/2016. | Spin Off. 6,562 XXX XXX
459200 10 1 |INTL BUSINESS MACHINES CORP..........cccoovvmmmmiirniirinniis .. | 11/10/2016. | State Street Bank............ccc... | ceceeee. 60,300.000 | ....... 9,658,294 XXX | 8,316,927 I [ 8,316,927 ..1,341,366 |.....1,341,366 | ..... 331,650 XXX
478160 10 4 |JOHNSON & JOHNSON........ .. | 11/10/2016. | State Street Bank..........ccccce. | cevveee. 31,400.000 | ....... 3,756,853 XXX | 1,830,466 1,830,466 ..1,926,387 | ..... 1,926,387 | ....... 73,790 XXX
524908 10 0 |LEHMANBROTHERS ............. .. | 12/06/2016. | Class Action Litigation... 158 XXX e 0 XXX
53578A 10 8 |LINKEDIN CORP-A .. | 03/24/2016. | State Street Bank............cccco. | coeeveeucd 3,400.000 | .......... 377,260 XXX | 717,835 | i 765,272 | oot (AT A3T) | o [ [ e (G T4 ) IR IR 717,835 XXX
675232 10 2 | OCEANEERING INTL INC .. | 03/24/2016. | State Street Bank.............c.... | woccveuees 8,700.000 | .......... 288,675 XXX 345,407 18,983 | oo | e | e 18,983 | v | e 345,407 XXX
717081 10 3 [PFIZER ... .| 07/01/2016. | Class Action Litigation 5,486 XXX 0 XXX
729251 10 8 |PLUM CREEK TIMBER CO INC .. | 02/22/2016. | Tax Free Exchange. [ I 8,700.000 | .......... 312,722 XXX XXX
742718 10 9 |PROCTER & GAMBLE CO ... | .. | 09/30/2016. | Tax Free Exchange.......cco. | vevvevnes 4,619.000 | .......... 281,992 XXX | 281,992 . XXX
83416T 10 0 |SOLARCITY CORP.......ccooiiriirriireiieseiieseiieseeiesesieeneeeees .. | 03/24/2016. | State Street Bank 3,000.000 68,227 XXX | 169,698 e (101,471) | e (101,471) XXX
872275 10 2 | TCF FINANCIAL CORP .. | 03/24/2016. | State Street Bank...........c.ccco. | v 54,500.000 | .......... 664,379 XXX ] 818,331 .| ...(153,952) | ...... (153,952) XXX
931142 10 3 |WAL-MART STORES INC .. | 11/10/2016. | State Street Bank............cccc.. | ceeeeee. 60,700.000 | ....... 4,342,596 XXX ..3,206,962 | ..........3,720,910 | ..... (513,948) | .ooooeerciins | e | e (513,948) . ..1,135,634 1,135,634 XXX
96145D 10 5 |WESTROCK CO .| 05/16/2016. | Spin Off. 8,187 XXX | 8187 | 11,626 | (3,439) (3,439) coee | e (V1 PR XXX
98954M 10 1 |ZILLOW GROUP INC A, .. | 03/24/2016. | State Street Bank 2,200.000 52,671 XXX ] 89,833 | 57,288 | 112,245 | s [ [ 12,245 B I (16,862) XXX
00B56G VS 1 |ALKERMESPLC D | 03/24/2016. | State Street Bank............cccco. | ceeveee. 11,800.000 XXX | 778544 | ..........936,684 | ..... (158,140) | cvvovceviecirires | cevvieeniiinenies | e (158,140) ....(408,465) XXX
00B8WE 76 3 |LIBERTY GLOBAL PLC A.....ooovviiriririeieriisiesierseseiensnis D| 06/21/2016. | Spin Off. XXX | 13,396 | e 48,672 | . (35,276) ) XXX
00B8W6 7B 2 |LIBERTY GLOBALPLC C D | 06/21/2016. | Spin Off. XXX 35,458) | . ) XXX
00BTCO MD 0 |LIBERTY LILAC GROUP C.......oovvrrrinrriiriiieseiieneioeseieeseions D | 11/10/2016. | State Street Bank 450.000 XXX | e 1,273 | 19,350 | (12,077) . ) XXX
999900 62 4 |AVAGO TECHNOLOGIES LTD . | D] 02/02/2016. | Tax Free Exchange............... | ccocoe. 12,300.000 | ....... 1,520,029 XXX | 1,520,029 | ...........1,785,345 | ... (265,316) (265, 216) ........... 1,520,029 | ..oovviiiniians [ | o) (V1 R XXX
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS............ciuiiiiiiiiiieriiieiiiiiine i | oniee 26,179,417 XXX | 22,702,261 ..(3,546,916) | ...oocoveveenn0 | o0 | i (3,546,916) 0 22,702,261 0 |..3,477,153 |.... 3,477,153 | ... 582,310 XXX
9799997. Total - COMMON SEOCKS = Pt 4. i s as bbbt bbbt nninnisnns | s 26,179,417 XXX | . 22,702,261 ..(3,546,916) | ..o | 0 [ (3,546,916) 0 22,702,261 0 |.3477,153 |...3477,153 | ... 582,310 XXX
9799998 Total - Common Stocks - Summary Ifem from Part 5............coiiiiiiiiiisiisiiiiii o | oeneees 1,040,160 XXX | 1,092,675 | ..ooocvevinicisnicinnins | o | o | 013,328 [ [RICY)) T [ 1,079,347 | oo | (39,187)| ........ [0 ) I XXX
9799999. TOtAl = COMMON SEOCKS. ...tk kbbbt | o 27,219,577 XXX ] 23,794,936 | ......... 26,249,176 | ..(3,546,916) | .....cccoe0 | ... 13,328 | .. (3,560,244) 0 23,781,608 0 |..3,437,966 |.... 3,437,966 | ... 582,310 XXX
9899999. Total - Preferred and COMMON SOCKS. ............ovveuirveiieisssisississssesssssssssssssssssssesss asssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssnne | anvee 27,219,577 XXX ] 23,794,936 | ......... 26,249,176 | ..(3,546,916) ,328 | ...... (3,560,244) 0 23,781,608 0 |..3,437,966 |.....3,437,966 | ..... 582,310 XXX
9999999. Total - Bonds, Preferred and Common Stock .1,058,770,566 XXX .1,051,113,502 | ....... 785,896,401 | ..(3,218,898) | ...(3,093,721) | ...... 13,328 | ..... (6,325,947) | .....cccveeuec 0 | ...1,042,060,354 |.......... 0 | 16,710,208 |...16,710,208 | 13,087,051 XXX
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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 Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (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 | inB./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.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 2B 5 |US TREASURY NOTE  0.750% 08/15/19......cc.cververirriurnnnns .. | 08/19/2016 | Goldman Sachs................. 09/14/2016 | Barclays Capital............ccccveverveveins | vovrrenns 5,000,000 | .........4,983,789 | ......... 4,979,297 | ........ 4,984,135 346 [ v [ 348 [ [ | e (4,838) ] ....... (4,838) ....... 3,159 | ... 713
912828 P4 6 |US TREASURY NOTE  1.625% 02/15/26.........cocoorererrernncens .. | 03/09/2016 | Barclays Capital................ 06/24/2016 | Goldman Sachs...........ccoueeverereerrnens | vevenee 10,000,000 | .........9,754,297 | ....... 10,043,750 | ......... 9,760,782 6,485 | oo | cerrrernendB,485 | it i [ 282,968 |..... 282,968 |...... 60,121 |..... 12,500
912828 P7 9 |US TREASURY NOTE 1.500% 02/28/23. 03/21/2016 | Goldman Sachs... ..| 07/07/2016 | CSFBAIrect.........ovvuuvericiciiviiies | o 4,800,000 | ........4,739,063 | ......... 4,887,375 4,741,481 2,419 v 219 i [ [ 145,894 | ... 145,894 |..... 25,435 | ...... 4,304
912828 P8 7 |US TREASURY NOTE 1.125% 02/28/21. .|| 03/18/2016 | Various, .| 05/31/2016 | VAHOUS.......eoverreereeeeseeeeereeeeieeeseees | e 43,000,000 | .......42,420,313 | ....... 42,528,086 | . 2,437,489 | oo | e ATATT | cevreeenee TTATT [ e | e 90,597 | ...... 90,597 |....100,486 |..... 22,806
912828 Q3 7 |US TREASURY NOTE  1.250% 03/31/21......cc.ccccvvcvirrirnncs .. | 04/21/2016 | CSFBdirect...........ccrvvenee. 09/19/2016 | Goldman Sachs............cocemevevreereens | cevenee 22,000,000 | .......21,955,547 | ....... 22,048,125 | ...... 21,959,172 3,625 | oo [ e 3025 | s | i | e 88,953 | ...... 88,953 |....129,986 |..... 15,710
912828 S2 7 |US TREASURY NOTE 1.125% 06/30/21. 07/13/2016 | Goldman Sachs... .| 08/03/2016 | Goldman Sachs.............ccoerwrerererers | weeens 15,000,000 | ....... 15,063,281 | ....... 15,038,086 | ....... 15,062,519 (762) | ovvvveverrinene | evvererireeene(TB2) | covivierins | vvvierivcins | e (24,433)| ..... (24,433) | ...... 16,508 | ...... 6,420
912828 S4 3 |US TREASURY NOTE 0.750% 07/15/19. . |..| 07/29/2016 | CSFBdirect .. | 10/13/2016 | Barclays Capital... N 20,000,000 | ....... 19,988,281 | ....... 19,877,344 | ....... 19,989,037 755 ..(111,693) | ...(111,693) | ...... 37,092 | ... 7,337
0599999. Total - Bonds - U.S. Government: st | s 119,800,000 | ..... 118,904,571 | ..... 119,402,063 | ..... 118,934,615 | ..ccoovevennnes [ R 30,045 | ..o 0] 30,045 | o0 | 0 L 467,448 | ..... 467,448 |....372,787 |..... 69,790
Bonds - U.S. Special Revenue and Special A t
20775C EM 2 |CONNECTICUT ST HSG FIN AUTH HS 3.500% 05/15/39..... .. | 04/27/2016 | JP Morgan Securities........ 11/17/2016 [ Call ~ 100.0000.........cceeereererirnnns | cerrrerrerins 5,000 | coovrenrrins 5,351 5,000 5,000 (RIS ORI I (B51) | cevvreerernne | reererienins | ererreenieninee | eeereeesneenns (0[N I 90 [
605155 BM 1 |MISSION TX ECON DEV CORP SOL W 0.900% 01/01/26..... .. | 07/29/2016 | Merrill Lynch........cccccovinenns 11/01/2016 | Call  100.0000.........cccovvenvrermrrnnns | rvnens 12,000,000 | ....... 12,000,000 | ....... 12,000,000 | ....... 12,000,000 0 i [ o | e 0 [ 22,623 | .o
3199999, Total - Bonds - U.S. Special Revenue and Special Assessments e ettt ettt ettt et e bt e et et et eteber e et et en et et esnaet et s tetebesentetennteteberantetennsetesesanterenns | eerens 12,005,000 | ....... 12,005,351 | ....... 12,005,000 | ....... 12,005,000 0 (351) ([ I (351) | s (L (V] [P 0] e 0].... 22,713 | ............ 0
Bonds - Industrial and Miscellaneous
02007C AB 8 |ALLYA2016-1 A2A  1.200% 08/15/18 01/20/2016 | Citicorp Securities Inc....... | 12/15/2016 [ Paydown............cccnvvemevmerrererneernins | ovvvnes 5,189,022 5,188,697 | ......... 5,189,022 .5,189,022 324 | o e 328 [ e e [ (VN I 40,210
035242 AJ 5 |ANHEUSER-BUSCH INBEV FIN 2.650% 02/01/21 01/13/2016 | Deutsche Bank 07/13/2016 | Various .20,000,000 9,937,400 .20,900,000 | . 9,942,963 5,563 | covvvrivernneen | e 5,563 | s e [ 957,037 |..... 957,037 |....254,694
037833 BS 8 |APPLE COMPUTERINC 2.250% 02/23/21 02/16/2016 | JP Morgan Securities........ 03/01/2016 [ VArIOUS........oouverrerrercrirrirerierinnns | cvvene 20,000,000 | .......19,985,800 | ....... 20,275,250 | ....... 19,985,809 (< [SUUUURPURPUROTR ENUUPUUUPRURPRRPRONt N UOPUOPTUURPUURRN BUVOTROPORRPOORRN DU 289,441 | ..... 289,441 |...... 12,813
05604F AN 5 |BWAY 2013-1515D 3.633% 03/10/33 04/11/2016 | Bank of America Corp....... 11/09/2016 | Deutsche Bank............cccovevencernveenns | v 13,260,000 | .......12,718,106 | ....... 13,111,343 2,747,263 29,156 | oovvrverinens [ rrereenen29,156 | o | s | e 364,080 |..... 364,080 |....299,763
12625C AL 7 |COMM 2013-WWP C  3.544% 03/10/31... 03/01/2016 | Bank of America Corp....... | 07/26/2016 | Jefferies & Co.. ,750,000 ,949,502 7,565,335 9,388 | oo | e ,388 | it e [ 384,167 |..... 384,167 |....112,922
17275R  BD 3 |CISCO SYSTEMS INC 2.200% 02/28/21. .. | .. | 02/22/2016 | Wells Fargo Bank.............. 03/16/2016 | VariOUS...........ccveveerereeerrceeseesernnnns | 017,000,000 | ......16,967,360 | ....... 17,064,440 6,967,659 v | e 96,781 | ...... 96,781 |...... 16,439
17320 AG 4 |CGCMT 2013-375P B 3.518% 05/10/35.. .. | 03/07/2016 | Citicorp Securities Inc....... | 04/27/2016 | JP Morgan Securities... ...5,201,563 14,983,051 i 218,512 |....218,512 | ...... 30,307
17320 AL 3 |CGCMT 2013-375P D 3.635% 05/10/35.. 04/06/2016 | Various. 04/27/2016 | JP Morgan Securitie .4,626,698 | ........4,552,904 .73,79%4 .22,693
20267U AB 5 |CBSLT 2016-B A2 2.206% 10/25/40 10/13/2016 | Barclays Capita .. | 12/25/2016 | Paydown 206,545 206,545
27034M AA 2 |EARN 2016-D A1 2.156% 01/25/41 10/25/2016 | Barclays Capital................ 12/25/2016 | Paydown...........ceveevvvververernicnnnenns | vovereennn 102,741 | 102,741 | e, 102,741 | v 102,741
30711X DP 6 |CAS2016-06 1M1 2.056% 04/25/29 11/01/2016 | Bank of America Corp....... | 12/25/2016 | Paydown.. 99,368 99,368
31428X BF 2 |FEDEX CORPORATION 3.250% 04/01/26.. 03/21/2016 | Deutsche Bank.................. 03/30/2016 | Barclays Capital...........cccocvvvvvevricnns | 002,500,000 | .........2,494,900 | ......... 2,538,100 | ......... 2,494,895 (5)
39154T AB 4 |GALC 2016-1 A2 1.570% 05/20/18 02/09/2016 | Wells Fargo Bank.............. 12/20/2016 | Paydown.. 862,415 862,415 9
44891B  AB 1 |HALST 2016-B A2A  1.240% 11/15/18.. .. | .. | 05/17/2016 | Citicorp Securities Inc....... 12/15/2016 | Paydown.. 84,591 84,591 3
44891M  AB 7 |HALST 2016-A A2A  1.330% 07/16/18......cccvvrverirerirririirinns .. | 01/26/2016 | Barclays Capital................ 12/15/2016 | Paydown...........ccccevvvvevrnrernnvvnnones | v 1,400,337 | ........1,400,296 | ......... 1,400,337 | ......... 1,400,337 42
61763X BF 2 |MSBAM 2014-C18 300A 3.749% 08/15/31.. 01/14/2016 | Merrill Lynch.........c.ccocvvnnee 04/29/2016 | Bank of America Corp.. .3,806,689 | ......... 3,875,244 | ......... 3,804,909 | ...oovvvverierine | e (1,781) | oo
654780 AB 5 |NAROT 2016-A A2A  1.060% 02/15/19 .. | .. | 02/02/2016 | Bank of America Corp....... 12/15/2016 | Paydown s rererernn852,586 | .. 852,613 852,613 26
75606D AE 1 |REALOGY GROUP/CO-ISSUER 4.875% 06/01/23................. .. | 05/26/2016 | JP Morgan Securities........ 10/04/2016 | JP Morgan Securities............cocveveres | ovvvnnee 3,000,000 | ........ 2,978,070 | ......... 3,050,000 2,978,736 666
78447R 5 |SLMA 2013-A A1 1.304% 08/15/22.. 10/27/2016 | Various ..| 12/15/2016 | Paydown.. 7,560,695 | ........7,568,974 | ........ 7,560,695 | ......... 7,560,695 | ..ooovvverierine | e (8,280) [ ..ovvvrririnns
78447V AA 6 |SLMA2013-B A1 1.354% 07/15/22.. ..|.. | 10/20/2016 | Goldman Sachs... ..| 12/15/2016 | Paydown.. e 19,774 | 19,774 19,774 (25)
78449K 8 | SMB 2016-C A1 1.254% 11/15/23.......coovrrrerirerirceiieiniinns .. | 10/20/2016 | VariOUS..........cconrvveerrnerenes 12/15/2016 | PaydOWN..........coumvvrreerierierincerinns | eveies 1,205,205 | ......... 1,205,319 | ......... 1,205,205 | ......... 1,205,205 (114)
89236T CU 7 |TOYOTAMOTOR CREDIT CORP 1.700% 02/19/19. 02/16/2016 | Citicorp Securities Inc....... 04/19/2016 [ VArIOUS........ooovvererrercerseiseiieiienes | cevi 12,000,000 | .......11,998,560 | ....... 12,127,720 11,998,539 (21)
82481L  AB 5 |SHIRE ACQ INV IRELAND DA 2.400% 09/23/21 09/19/2016 | Barclays Capital 09/20/2016 | Deutsche Bank..........cocvreverneenininnnes | covnenes 5,000,000 | ........4,994,600 | ........ 5,001,650 | .........4,994,600 . . .
3899999. Total - Bonds - Industrial and Miscellaneous s OO OO OO OO OO OO PP OO PO PP PO PTOPOTORTORPOYY [POON 131,586,737 | ... 130,562,543 | ... 133,304,816 | ..... 130,599,969 | ..o [ 37422 | i 0 [ 37,422 | oo, (V] [ 0 |..2,704,847 |..2,704,847 |....969,076 |..... 46,650
8399998. Total = BONGS. ... LRt nntenine | enes 263,391,737 | ... 261,472,465 | ..... 264,711,879 | ..... 261,539,584 | ..o 0 | . 67,116 | oo 0 [ 67,116 | oo 0] i 0 ]..3,172,295 |..3,172,295 | 1,364,576 |...116,440
Common Stocks - Industrial and Miscellaneous
013872 10 6 |ALCOA CORP.....ctviririciiite e .. | 11/01/2016 | Spin Off.........ccvovvirrirriinns 12/09/2016 | State Street Bank...........ccccvvvvvrcvens | covvriiverin 0.330 | oovereriniieniis 7 10 7 (V1 SUUUPITRORN EOVPISPPURPOURRN ISP 3| s KT VRN IV
222070 20 3 |COTY INC Aottt .. | 09/30/2016 | Tax Free Exchange........... 10/24/2016 | State Street Bank...........cocovvvvvcecvens | cevvveirernn 0.340 | oo 5 | e 8 5 (V1 SUOORORTRPEN OVRPRRPORPOUREN IR 3| e KT [T ISV
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45688C 10 7 |INGEVITY CORP.....cooorririiieieiieriee ittt . | 05/16/2016 .| 06/01/2016 | State Street Bank............ccccoveeveenne | covevreeernennns 0.330 6 (V1 VRO IVPTRORPOURRN IO 2
45845P 10 8 |INTERCEPT PHARMACEUTICALS IN.....ccovvverrirrrinriireris .. | 03/24/2016 | State Street Bank. . | 11/10/2016 | State Street Bank...........c.ccoceverveies | vevienes 1,500.000 | ............187,153 | ............164,500 | ............ 187,153 (V1 OSSR IR O (22,653)
74909E 10 6 |QUORUM HEALTH CORP. . | .. | 05/02/2016 | Spin Off .| 11/10/2016 | State Street Bank.........ccooceveenveerne | vervveenncd 603.750 3,802 | oo | e | 000 13,328 | i ee(13,328) | e | e | e (1,260)
00B4Q5 ZN 3 |JAZZ PHARMACEUTICALS PLC D| 03/24/2016 | State Street Bank. 11/10/2016 | State Street Bank. ..6,700.000 24,534)
00BD84 5X 7 |ADIENT PLC D| 10/31/2016 | State Street Bank. . | 12/09/2016 | State Street Bank............coucevervvers | veveeens 1,814.500 | ..ocooeeer83,431 | ciriien83,391 | 1830431 | i e [ [0 [ [ | (39)
00BTCO M7 3 |LIBERTY LILAC GROUP A D| 06/21/2016 | Spin Off... .| 07/21/2016 | State Street Bank..........cccccccvveceeis | vovcnriieniinaad 0.920 (VI VOO IVPRRPORTORRS ISP 20 | ..
00BTCO MD 0 |LIBERTY LILAC GROUP C.....ccoovvuiiiiiiiiniiiiniinisssiseiisniinns D| 06/21/2016 | Spin Off... .| 11/10/2016 | State Street Bank..........cccoevcvriseies | covrenes 1,122.920 13,117 22,389 13,117 {0 [T [VOOTORTOORRS VPPN 9,272 | ........ 9,272
9099999. Total - Common Stocks - Industrial and Miscellaneous. 1,092,675 | ......... 1,040,162 | ........ 1,079,347 | oo l0 [ i 0 013,328 .o (13,328) | 0 | 0 ] (39,186) | ..... (39,186) ...
9799998. Total - Common Stocks..........ccouwveriirinnieas 1,002,675 | ........ 1,040,162 | ........1,079,347 | .o | i 013,328 | (13,328) | o0 | 0 | (39,186) | ..... (39,186) ] ....
9899999. Total - Preferred AN COMMON SHOCKS. ... .. vuuirerrrsiiussirssere e tes st sre s ees ks et eee s eE 1888888ttt | cnisnens 1,092,675 | ......... 1,040,162 , ,328) | o0 | 0 | (39,186) | ..... (39,186) | cvorverncns 0 | s 0
9999999. Total - Bonds, Preferred and COMMON STOCKS..............cruurieurrimereseesieisieriessieseiatins aeteseesseessseessaeesasssseess st esesaees s se s bbbkttt anniannns | coae 262,565,140 | ..... 265,752,041 | ..... 262,618,931 | .oooovvvvnnnc 0| e 67,116 | ...... 13,328 | ...ocevene 53,788 | ..ocooen. (] [P 0]..3,133,109 |..3,133,109 |.1,364,576 |...116,440
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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
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis 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 nonadmitted §.......... 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

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
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 Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - U.S. States, Territories and P: ions (Direct and Guaranteed) - Issuer Obligations
CALIFORNIA STttt ssssseissssssssenssssseesas | ........... I . | 10/19/2016. | Citicorp Securities INC........couvrrinreierinsissisisni 08/01/2017. | ....cevee 20,788,382 | ..ovvivrinriiinnis | e (107,134) | ......... 20,400,000 20,895,516 | ........ 131,467 | ...4.000 |..... 0.724 [FA..co. |t s
1199999. U.S. States, Territories and Possessions (Direct and Guaranteed) - ISSUET OblIGAtIONS. ..o woriiiiiiriisiniisisi s nsssenes | snssssas 20,788,382 | ..covviiriinnns 0] . (107,134) | oo 0 0 20,400,000 20,895,516 | ........ 131,467 | oo 0] XXX XXX XXX | e [V [ 0
1799999. Total - U.S. States, Territories and Possessions (Direct and GUArANTEEA)........curerreriueeiiisieiiiiies woeisiasiesseessessssssssesssseeseessesesssssssesssssnsesssssessssassesssssssessessessssensessnes | cressessan 20,788,382 | .o 0 ... (107,134) | oo 0 0 20,400,000 20,895,516 | ........ 131,467 | oo 0 XXX XXX XXX [ e (U 0
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
AMGEN INC.....ovoriirierienisenneissisesiesisesseissiesienens | vevienes . | 10/24/2016. | Various 05/22/2017. ....c...e. 13,008,005 | ...oovvevrenrrirens | wrvrerenne(5,198) [ oo | e [ e 13,000,000 | ......... 13,013,200 1250 | 1.091 [MN.....
AMPHENOL CORP.............. .. | 10/07/2016. | Variou 09/15/2017. ..9,129,184 9,115,000 9,134,114 ... 1.550 |..... 1.327 |MS.....
BANK TOKYO-MIT UFJ NEW YORK .. | 10/14/2016. | J.M. LUMMIS & CO.....ocvvuvrirrrerirnieisissrieresineines 04/13/2017. 24,914,776 25,000,000 | ......... 24,849,167 ...1.200 |..... 1.224 |MAT..
CHEVRON CORP................. .. | 10/06/2016. | J.M. Lummis & Co.. 01/10/2017. .24,996,683 25,000,000 | ......... 24,964,667 ....0.530 |..... 0.538 |MAT...
HSBC USA INC .. | 09/28/2016. | J.M. Lummis & Co.. 03/27/2017. | . 8,100,000 8,055,450 1100 1.121 |MAT...
HYUNDAI CAPITAL AMERICA .. | 09/20/2016. | Toronto Dominion 06/08/2017. | ....cveeerd,070,997 | oo | irereree27,322) | o e | e 4,027,000 | ........... 4,098,318 ...4.000 |..... 1.475 (JD...... 80,540
KRAFT HEINZ FOODS CO .. | 10/21/2016. | Bank of America Corp.... .| 06/30/2017. | ..vvere 14,053,615 | oo [ errennn(15,186) [ oo | e [ v 14,025,000 | ......... 14,068,801 .....1.600 |.....1.187 |JD...... | ... 112,200
MCKESSON CORP. .| 10/11/2016. | JP Morgan Securities. .| 03/10/2017. ] . 9,925,915 9,920,000 9,932,598
SUMITOMO MITSUI TRUST NEW YORK. ..| .. [ 10/12/2016. | J.M. Lummis & Co 04/06/2017. .24,920,619 25,000,000 | ......... 24,853,333
ROYAL BANK OF CANADA. ..| A 09/07/2016. | J.M. Lummis & Co.. 03/07/2017. A4,968,738 | .o | e 5587 [ s | i | 15,000,000 | ......... 14,913,271
DIAGEO CAPITAL PLC D| 10/17/2016. | Wells Fargo Bank. 05/11/2017. | . 5,299,666 5,290,000 5,304,971
PENTAIR FINANCE SA.. ..| D] 09/29/2016. | Wells Fargo Bank... 09/15/2017. 8,374,218 | s | eereeenn(3,205) | e [ | i 6,365,000 | ........... 6,377,422
SKANDINAV ENSKILDA ..| D| 10/20/2016. | J.M. Lummis & Co.. 04/20/2017. | ....ovvn. 24,920,350 25,000,000 | ......... 24,867,292
SVENSKA HANDELSBANKEN... D| 10/20/2016. | J.M. Lummis & Co.. .| 05/22/2017. | . .24,890,176 25,000,000 .24,833,556 e
TYCO ELECTRONICS GROUP SA ..| D] 11/01/2016. | Morgan Stanley. 10/01/2017. ..9,646,119 (77,001) | ..oeeeee 9,280,000 9,723,120 ....6.550 |..... 1.245 |AO......
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUST OBIIGAtIONS. ... .v..cveuiressirisiisie s siss s stesssass sttt | serisns 219,197,962 | .o 0 | 208,682 | ..o |0 | 219,122,000 | ....... 218,989,280 | ........ 307,757 XXX XXX XXX | oo 313,665 | ...... 275,678
3899999. Total - Industrial & MiSCEANEOUS (UNBFIIBIEA). ... v rreersseisseitieit ettt ettt | binenas 219,197,962 | .ooooovvinceenn0 | e 208,682 | ..ol |0 | 219,122,000 | ....... 218,989,280 | ........ 307,757 XXX XXX XXX | oo 313,665 | ...... 275,678
Total Bonds
7799999. SUDLOLAIS - ISSUET ODIIGAHONS.........veeveeieseieteeeeiei ettt s sttt s e st s s st et eessens eebssesssessssessessseesssess e s st eessessssessensssesseesssssssnsassssssssenssesnissnses | arviees 239,986,344 | ..o 0 | 101,548 | o0 [0 | 239,522,000 | ....... 239,884,796 | ........ 439,224 XXX XXX XXX | oo 313,665 | ...... 275,678
8399999. Subtotals - BONDS........iviueriiiirsiiseienssrsrsse s 239,986,344 | ..o | e 101,548 | o0 | i | 239,522,000 | ....... 239,884,796 | ....... 439,224 XXX XXX XXX | s 313,665 | ...... 275,678
Exempt Money Market Mutual Funds as Identified by the SVO
85799  9Y 2 |STATE STREET TREASURY MMF........cccoovniimmniinnnnninnninns | onnnennnes | oo | 12/30/2016. | State Street BaNK......oovevieiiviisissiiniissssiinne | v XXX...... . ..145,216 . . MON.. | .o 1,079
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO. .145,216 0. O [0 | 0 [ XXX ..145,216 .0 .. XXX XXX XXX | e 1,079 0
9199999. Total - ShOM-TEMM INVESIMENES. .........cveureeeiiceiieieieseitee ettt eeies | eeeseeeb e e bbbttt sesesneniannins | aeriees 240,131,560 | ...ooocverrrrnnc 0 .. 101,548 | oo, (0 (V)] [ XXX | v 240,030,012 | ........ 439224 | ..., 0] XXX XXX XXX | . 314,744 | ... 275,678
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
CITIBANK NEW YORK, NY XXX
STATE STREET BANK KANSAS CITY, MO. R XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 0 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 0 | XXX
0599999. Total Cash XXX XXX 0 0 0 | XXX

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

1. January. 4. April 7. July. 10. October.
2. February 5. May 8. August 11. November.
3. March 6. June 9. September. 12. December.

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8

Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obli
TREASURY BILL. ..ttt £ 8 £ E £ E £ E 888 E £ E £ E 46 £Ef £ E b8 £EE S8R b 1EE£EEeEE oA e oLE1eEE oL LR oL e SR E AL b oL b EEeE bbbttt en it nnrne | dennisnirensnnes 12/29/2016....... [ covrerrninnd 0.400 |02/02/2017....... 299,893 | ottt | e 7
0199999. U.S. GOVEMMEN BONAS - ISSUET OBlIGAHIONS. ... vt tvurrtesersteeesersstisss s essssssesesssses st ess e st st ess e eesess s es8se8 et seE et eee s saee | 44ee1eeEseE e s e L8t o884 E 81408 E 801808088208t b ekt ebebsentse b es bbb st es 299,893 | ..o LI I 7
0599999, Total - U.S. GOVEIMMENT BOMAS. .. ... ceretiieieseisseissesersesss sttt es s8££ E eS8 eE e E e R e e R oeEfeEE s oLE1o0ESEE LR f o0 E R EE S8 EE oL e 0 E S E e E LR eE bbb eedsensenb e enteer et 299,893 | . 0 | e 7
Bonds - Industrial and Miscell: (Unaffiliated) - Issuer Obli
COCA-COLA €Ottt s8R s b b L83 eb b b e s s b s bbbt ennne | beenienerenienes 10/2712016....... | oo 0.600 | 01/26/2017....... | woovvrereeevereereirer 24,989,572
CAISSE CENT DESUJARDINS.......cuitrriiitireriti sttt 10/27/2016 01/27/2017....... .28,983,640
NATIONAL BANK OF CANADAL......ccoiiiiiiiiitiisnssississsisssssssssesensssssssasssenes 12/05/2016 01/03/2017....... ..9,999,722 .3,750
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUBT OBIIGALIONS............oveu ettt sttt st est et esesessesseseeessesserseessssssans  Seeeteeseeseeseseeseeseeaeeseseeaee oot eesee1eEaeEeeEeeaeEeE o2 e eEfeEseEaeEeeseeeEseEeeEeEseEseEeeseesee et aetee | S4eefesseesnssesessessesasssesessessesaeses et aeseesesseesetanses et et entensesetansantessnssnsans | seiestessesssssssonsessesnsnsesand 63,972,934 | .o 0 [ s 72,686
3899999. Total - Industrial and MiSCEIANEOUS (UNGFIIETEA). ... ..vuuiureitiit etttk f 88080 oL4seE 8oL b8 £E 8oL E £ E L E L E 8L 88 £EE 4L £Ef L8 E 8L 88 £ EE 488 £E b4 E L E S8 eE b 48R eEE1Ee 4E1eEEeEEeLEseE L b oL 0 E oL b f oL E e E L E L Ef L bbbttt ettt | fonbsessenbsens s n e s 63,972,934 | ..o O | e 72,686
Total Bonds
7799999, SUDLOAIS = ISSUBT OBIIGAtIONS. ... ...ttt ettt ete et et st s st ets st et ssesseeseesseseseesseesesseeseeeeseseeseeeeaesessessesseseesessesaessesessessesansesses  4efeesessessssassessessessssassessesassassessessnsasseesesaesaesessessesseseesessesaesessessessesaesessesansasse | 4e8eesessessssassessessesnssessessesansessessessesessesesantassessesnsassessessnssnsessessnsanses | tensessessessnsassessessnsnsassnsan 64,272,827

8399999. Subtotals - BONDS........cocrvriririiirisiisisrissrsrisnins

64,272,827

8699999. Total - Cash Equivalents

164,272,827
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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 Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona .
4. Arkansas... COLLATERAL FOR INSURANCE UNDERWRITING 238,075 238,882
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
11, GEOMGi@.u e GA|.. COLLATERAL FOR INSURANCE UNDERWRITING 60,785 60,991
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts COLLATERAL FOR INSURANCE UNDERWRITING 536,935 538,756
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. COLLATERAL FOR INSURANCE UNDERWRITING 339,383 340,534
33.
34. COLLATERAL FOR INSURANCE UNDERWRITING 354,580 355,782
35.  North Dakota. .
36.  Ohio... COLLATERAL FOR INSURANCE UNDERWRITING 2,775,851 2,785,265
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . COLLATERAL FOR INSURANCE UNDERWRITING 222,879 223,634
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia COLLATERAL FOR INSURANCE UNDERWRITING 329,252 330,369
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other.......... XXX XXX 0 0 0 0
59. Total XXX XXX 3,013,926 3,024,147 1,843,814 1,850,066
DETAILS OF WRITE-INS
5801.
5802. .
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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