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Annual Statement for the year 2016 of the WAYN E M UTUAL I N S U RAN C E COM PANY

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 ULS. Ar@ASUNY SECUMHES......oveurereeceeerieirestsessireesssie et ssessssssssenss | sesssssssessssesssnssessanes | sonssessnnens 0.0 [ o | e | e (01 IO 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES. .........ccovuevevieveverereeeeiereeeeeseenes | cveveresesisesssessesesiess | coeveseesenas 0.0 | oo e | e s (0] A 0.0
1.22 Issued by U.S. government Sponsored agencCies............ewrerereeneenrernens | veveeeeneernenns 99,931 | e 0.2 | o 99,931 [ | v 99,931 | oo 0.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....vvverecereireiieieie ettt sttt ssssssntnens | sesessssesessessnssnssessans | sesessessnes 0.0 [ o [ evereessneisssseneenes | cnreeeseeeeeeseneeees (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..............ccceeevevees | ceveeverennnes 788,512 | oo 13 | e 788,512 | oo | e, 788,512 | covvrern 1.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations..............ccccoeeeeeeiivenvecerceees | cvvverrines 9,794,663 | ..........16.2 | ............ 9,794,663 | ...ocovvverericreeiiees | e, 9,794,663
1.43 Revenue and assessment obligations..............ccceceeveecveveceeeeeiesreceenens | eveeeenns 13,984,691 | ..........23.1 | ...cco.. 13,984,691 13,984,691
1.44 Industrial development and similar obligations.............cccccoeveveveeeviveeens | cevviiienne 1,881,791 | oo 31 |, 1,881,791 | oo | e 1,881,791
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA.............ccooeeieeenrieereeeeeeeeeens | e 67,890 | ............. 0.1 | o 67,890 | ..ovoveeereeeeieieeeees | e 67,890 | ............. 0.1
1.512 Issued or guaranteed by FNMA and FHLMC............ccoovrmrurrininnns | v | vvveeseneens 0.0 [ o | e | e (0 [ I 0.0
1513 Al 0NN ...t sssnins | sbsessssss e issessenines | esineiand 0.0 [ oo [ e | e [V [ 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccoeees | cevevvveeneieeeiieeens | cvevevinns 0.0 [ oo e | e (0 [ A 0.0
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 ..o | s | cereeneeneens 0.0 [ o | e | e (0 [ I 0.0
1,523 All 0NN ...ttt sssenins | sbsessssissessseissnsssneses | rnrineinnd 0.0 [ oo [ e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMHIES).....vvvereiriices ettt sntsnenees | essesens 15,519,277 15,519,277 | cooovveererrreireenes | eeveerneineens 15,519,277
2.2 Unaffiliated non-U.S. securities (including Canada 4,721,378 4,721,378 |.... 4,721,378
2.3 Affiliated SECUMLIES. ... .cvuveeeeerereieireeireireiserseeseseiesesseseissssssssssssssssnssessessesssenses | seessnnsnssessnnsssssessens | sesessneness0000 | onirnsisrisinsnnininns [ eorneesnsnssesnsnsens | covernesssensssssssssseseees 0
3. Equity interests:
3.1 Investments in MUtUAl FUNDS............coiviviieieee e | v 4,701,480 | ..ococe0e. 7.8 | oo 4,701,480 [ oo | e 4,701,480 | ............. 7.8
3.2 Preferred stocks:
321 AFfIAIEG. ...t sneessssentsneessenses | ensneesnnsenesssnsensnnnss | eennersenssd0:0) | rriirinnnrsersnins | e | reeesiese s eneeea [V O 0.0
3.22 UNAffili@ted........ccoveverrerierieirseisesese et | seesiesiineees 139,955 | o022 | v 139,955 | ..o | e 139,955 | ..covveenne 0.2
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 AR, .. oot | s | 000 | [ | 0 [ oo 0.0
3.32 Unaffiliated.........covverirriiriieiiiseeeeesessessesneeniesniennienns | reeeneenn:D, 213,695 | 87 | e 5,273,695 | ..oovverirrirriiniinies | e 5,273,695 | ............. 8.7
3.4 Other equity securities:
341 AR .. ..o veeeeeeieeieeieeseiensseeieninsssnsssssssesnesnenns | ensseensenssnnnsnese D00 | iriieiinnnd0.00 | s | e [V [ 0.0
342 Unaffiliated........covcreereiererrirsrrnenencncneenenenessssssssssssssensennens | eeesenssenneend AT | i 01 | s BTAZT | oeeererinerinerinerinns | e 57437 | v 0.1
3.5 Other equity interests including tangible personal property under lease:
351 AfflIAEEA. ... ssssnsssssnsensns | snssesnnssssesssnssnssnnse | eessersnnssd0:0) | eriniinnnnsennnns | e | e [V IO 0.0
3.52 Unaffilidted........c.coevuriciiinsssseeiseienisssssssssnssinnes | erenessssssssessesenses | nneenneensnd0200 | it s | e [V [ 0.0

© ® N o

. Total invested assets

Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties............ccccevveverveerereeeesiee e
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS........coiiiirirniiiteeerieise it
4.6 Mezzanine real estate [0aNS...........c.vveeierinieiesnsee e
Real estate investments:
5.1 Property occupied by COMPANY.........ccovurrieinirenceeseeeeee e eeseees
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)..........ccvrurrrnrrrirrninirrrsresnens
5.3 Property held for sale (including §......... 0 property acquired in

SatiSfACtioN Of AEDE).........overeeei et
CONTACE I0BNS.......oocerviirii bbb
DEMIVALIVES. ... vttt bbbt
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............cccccoeevvieiniieiccceienes
. Other invested assets
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Annual Statement for the year 2016 of the WAYN E M UTUAL I N S U RAN C E COM PANY

SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YEAT........ovueurererereierireisresssesseeessssssssessessssssessessssssessessess s s st ens e ssesses st snsessessessessessasssnssesssssesssssssnssassnsnnssns 491,994
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ovurrrnrerininrireieiesessiesssssse st ssesssssssssesssssssssessessssssessesens 93,097
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........cvuriiurincnrieinerrsseese et seesesessees 93,097
3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt ettt st bbbttt 0
4. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18.........oiuiiriiiecireieieie sttt is ettt sttt s8££ 8 ettt
5. Deduct amounts received on disposals, Part 3, COIUMN 15............coiiiiiiiieiecseece ettt bbbt b s bbb bbbttt
6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbbttt
6.2 Totals, Part 3, COIUMN 13.......o ettt bbbt bbb bbbt bbb baee 0
7. Deduct current year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COIUMN 12 ...ttt ettt ettt ettt s s st sastesenanesssnaetasans et esnsesssenantanes
7.2 Totals, Part 3, COUMN 10........cuuiiiiiiiiiiirinsri bbb 0
8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ... 23,950
8.2 Totals, Part 3, COIUMN O.......ourieeteeeeetseete ettt ettt a bbbt ae bt a et s st sttt ae s bbb nae bt s eee 23,950
9. Book/adjusted carrying value at end of current period (LINES 14+2+3+4-5+8-T-8)...........cccceriueriieeeriieesieesieseeteees st s st sss st sttt tenassssessassssasnanneas 561,141
10.  Deduct total NONAAMItEEA @MOUNES............oiuiiiiis bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)..........cuuuerummreemirirresieeiseesisessesssssessseeses s est bbbt bbb 561,141
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOE YEAI..........ceuiviieeieicticreee ettt st bbb saenaes 26,566
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cceueuerrierieetieese et tes sttt b s ssenans
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccevevevereieiiieseese et sees 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12. ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. ACCIUAI OF GISCOUNL.......oovevereiesceiesise st R 8888
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......oueeeeeececteee ettt ettt bttt b se et s ettt enee
5.2 Totals, Part 3, COIUMN ..ottt ettt bbbttt b se e b ettt enee 0
6. Total gain (IosS) 0N diSPOSAIS, Part 3, COIUMN 18.........ovu ittt s s stk R bbbttt
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccoiiriiiieieeeeese ettt ettt b s bbb st s bt s b b et aese bt s s 10,086
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES..........ovrurririirriririinee sttt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt bbbt et bbb s s b
9.2 Totals, Part 3, COIUMN 13 ...ttt bbb a bbb bbbttt 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 1. ...ttt bbbt bbbt na et
10.2  Totals, Part 3, COIUMN 10.........coiuiiiieieiiteie ettt bbbt bbbt bbb st en st sae st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........cccoevrivrieriericreiecceseeeee s 16,480
12, TOtal VAlUALION GIIOWANCE..........oouviriierii ettt
13, SUDLOLAL (LINE 11 PIUS LINE 12).....ceeueeereeeuneeiseeiiseeseessseesseesseees st ess st 8888885888885 8 88888t 16,480
14, Deduct total NONAAMItEEA GMOUNTS............ciuiiii bbb
15. Statement value at end of current period (LINE 13 MINUS LINE 14).......ocuiiicrieeeeieiieeeieete ettt ettt bttt s bbbt ae bbbt es st ss b bs st et s st enaetanes 16,480
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PHIOT VAT .........ovrurireerrieiesessieirersss st sss st st ess s ss s ss £ s s s s s s en s nnren

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ovriinrirrirenereieeeseeie ettt ssenens

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvirirurinrneiesrses et esnees 0
Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16........c.ovuiiceiieie ettt sttt e a et a e bbbt sees s

3.2 Totals, Part 3, COIUMN 12.........oiiieieieiecee ettt st a ettt sa e 0
ACCTUAL OF GISCOUNL........oo ettt

Unrealized valuation increase (decrease):

51 Totals, Part 1, COIUMN 13 NNE ............................

5.2 Totals, Part 3, COlUMN 9.......c.ccorvieiecisiecseeeeseese s ) - A i, 0
Total gain (10ss) 0N diSPOSAIS, PArt 3, COIUMN 19........c. ittt bbbt s bbbt bbb sttt e na s

Deduct amounts received on diSpoSals, Part 3, COIUMN 16..........c.ccruiiieiiicteieiieee ettt sttt ettt bbbt s ae bbb st es et b s st et en et b en st esens st es e st santetans

Deduct amortization of premium and AEPIECIAtION............cc.cvriiiiieie ettt bbb s bbb bbbt a s bbb bbb b s s ba s st

Total foreign exchange change in book/adjusted carrying value:

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

9.2 Totals, Part 3, COIUMN T4........ooiiiii bbb 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15. ... bbb

10.2 Totals, Part 3, COIUMN T1......ouuieiiriciieiieeeiee ittt 0
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+8-7-849-10).........cccovrurrriierirriereiesie ettt et es s s s ssesss st es st bes s s sanassassens 0
Deduct total NONAAMIEA BMOUNLS.........cc.iiii bbb bbb

Statement value at end of current period (LINE 11 MINUS LINE 12).......cveuieiieicecesieieeticteees ettt e et s et en st sees st es et tanes 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PRIOT YAT.............ivuurierririreisiieessesssesesseses e sss s s bR 46,710,973
Cost of bonds and stocks acquired, Part 3, Column 7.... 22,259,916
Accrual of diSCOUNt..........cveuererereerrerereeieerins 50,553
Unrealized valuation increase (decrease):
41 Part1, Column 12
4.2 Part2, SECHON 1, COIUMN 15.......coiiieieeicteie ettt sttt a e st st b st s s s s e enas (1,180)
4.3 Part2, SECtON 2, COIUMN 13.......oiieeictscese ettt bbbttt bbb s st st b b s s e sasssnsenas 960,838
A4 Partd, COIUMN Tt eeeseess s es st et s 888885885888 (420,842) 538,816
Total gain (10SS) 0N diSPOSAIS, Part 4, COIUMN 19........oiuiuririierireie ettt ss st st s s8R 387,027
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cueuieiiieiieeresee ettt sttt sttt a s 12,792,776
DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeireierieeseesssesseessesesee s ees e esess e see st es s ss s s s es s s E s s 8 e £ s8££ n b st en e en st 123,310
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.ttt s e e b a e st s bbbt a e s

8.2 Part2, SECON 1, COIUMN 19.. ..ottt sttt bbbt bbbt nes

8.3 Part2, SECON 2, COIUMN 16..........coiviiieiercieieie ettt sttt bbbt bbbt nas

8.4 Partd, COIUMN 5.ttt et bbb bbb st b st bbb bbbt s et 0
Deduct current year's other-than-temporary impairment recognized:
9.1 PArt 1, COIUMN T4 .ottt bbbttt sttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbt bbb bbbt
9.3 Part2, SECHON 2, COIUMN T4........ooeeeeeeeeeeeeeeee ettt ettt a ettt ae e s st et esnae s st et enssaesesssesensstesnsnans
9.4 Partd, COIUMN 13 ..ottt bbb bbb bbbttt 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+445-6-T+8-9).........cccccererrriririreiieieeisee sttt et es sttt s sttt es st saebesnanan 57,031,199
Deduct total NONAAMIEA BMOUNLS. ..o bbb 500
Statement value at end of current period (LINe 10 MINUS LINE 11).....viriiiiieieiceeeceeeecte ettt ettt sttt st ae sttt ae st et s bt es et bsasa s st senaetanes 57,030,699
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Annual Statement for the year 2016 of the WAYN E M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States......cocovrrrmrverns | o 67,890 | .o 69,829 | oo 67,896 | .o 69,526
Governments (Including all obligations 2. CANAUA........ceiieieicerecieees | et | ettt tens | ebestetess et sttt esinaes | erebeseiet sttt ettt benes
guaranteed by governments) 3. OthEr COUNMMMES. .vvurerrererrines | crerresrinssssesssssssssesssssnsssesess | eessesessesssssssssessssssssssssensnssns | nsssessssssssssssssanssssessassnssnss | sesssssssosssnssessassnsssssassnssnees
4. TOtalS..covereeerrirsrienerinsriissies | v 67,890 | .ooovrrrnsrinrirneninnn: 69,829 | ..o 67,896 | .ooorerenenrinriinininns 69,526
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..coiieceeieiiceiesiees | e 788,512 | oo 764,961 | oo 791,808 | oo 775,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS...oooiieiereieeiieesiesees | e 9,794,663 | ...coooovverinn 9,488,145 | oo 9,819,885 | ..o 9,865,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS....coonereserersrirsenrnssrenes | nsveessiensnneees 15,966,414 | .ooooovvvineriennnns 15,582,615 | oovvcvcrensrrennees 16,012,299 | oo 15,975,000
Industrial and Miscellaneous, SVO Identified 8. United States........ccoevvveeees | coviiiciriiiennns 15,519,277 | oo 15,454,904 | ...cooovvvverernne 15,527,559 | .oovvieeveiirnns 15,484,000
Funds and Hybrid Securities (unaffiliated) 9. CaNada........cccevevererereeeies | e 701,223 | oo 685,720 | .eovvvvveerercrerinns 701,031 | o 700,000
10. Other COUMNIES......cocverrrreniee | onreresrernseennceens 4,020,154 | coooovvrrsnirniiinns 3,969,725 | oo 4,016,035 | ..ovvceicrinniriin 4,045,000
11, TotalS. o | s 20,240,654 | ...ooocooviinirinnn 20,110,348 | ..oocvvnirrrnnienne 20,244,625 | .cocvoveriiniiinnn: 20,229,000
Parent, Subsidiaries and Affiliates 12, TORAIS...veeieeriieiisrienisriissiis | | chesensssssnsesnsssnsssnsssssssnsssnses | ansbsnssnssesssenssenssnsssssssnssness | ooesssess st
13. Total Bonds.......couuermseesenssns | covveervieinriennes 46,858,132 | ...ovvievresrrirnna 46,015,898 | ...oovvrreniriiennes 46,936,513 | ..overrrinrriinans 46,913,526
PREFERRED STOCKS 14, United States.......rmervenrereenns | onvereerneerineererneens 91,273 | oo 121,169 | oo, 92,453
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ......oevererirriiririniinnes | seresiseissessssssssssssesressnnsess | srtsssessessssssssess s sessensenssess | stsessestess s estens st esssnsesas
16. Other COUMHIES......voreeurrreiee | ovseresseenscrinnsseesnnes 48,682 | ..o 51,160 | ovveircescrinirienens 48,682
17, TotalS. oo | v 139,955 | oo 172,329 | oo 141,135
Parent, Subsidiaries and Affiliates 18, TORAIS. ..veeieeiiiiiiisrisrisris [ | cresnessssnssnsesnsssnssssssnsssnnes | sriensssnseseni s
19. Total Preferred Stocks.....c.. | covoovvvvvrivrernnnne. 139,955 | i 172,329 | oo, 141,135
COMMON STOCKS 20. United States..........covevererinens | covrneeernerirereinens 9,535,226 | ..coooerrirrriininne 9,535,226 | .ooovrvrrrirninne 7,122,467
Industrial and Miscellaneous (Unaffiliated) 21, €aNada.......ccevcveieieeeeiens | e 32,690 | oo 32,690 | oo 19,456
22. Other Countries. ......couuremrrens | covnmnrenssesnnsrennerenas 464,696 | ...ovoicriiriniid 464,696 | ..o 467,404
23, Totals...ocoeriisiieicisnieiiins | v 10,032,612 | ovevvverireinn 10,032,612 | oo 7,609,327
Parent, Subsidiaries and Affiliates 24, Totals......ocooviniiniisiiiiiciici | i 500 | v 500 | o 500
25. Total Common Stocks......e. | cccovvveinirinneen. 10,033,112 | oo, 10,033,112 | oo 7,609,827
26. Total StoCKS. .. uwweseerssnssssinns | coviiriiisriinniens 10,173,067 | oovooovrsnrines 10,205,441 | ..ovvvvvnnncniiinanns 7,750,962
27. Total Bonds and Stocks...... | ....c.ccooevenrnen. 57,031,199 | coovvvvrveicnenne 56,221,339 | ..ovvverrrriceenne 54,687,474

S104
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Annual statement for the year 2016 o e VWVAYNE MUTUAL INSURANCE COMPANY

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 Column 7 as a 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

....13,895

Totals

U.S. States, Territories and Possessions, etc., Guaranteed

Totals...

....685,102

788,512 |...

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

330,893

............... 1,463,286

............... 3,086,649

............... 4,841,343 | ...

............... 9,722,171

12,492 |...

............... 3,117,521
...25,045

............... 9,722,171

............... 3,142,566
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
B NAIC Tttt esnnen | seeenntesennens 409,583 |....oovvvnnnn 4,329,189 |...ccovvenee. 3,188,738 | ..cccovvnenee 7,883,874 | .ooeeeneennes | e ) 0.9, SO D 15,811,384 | oo 33.7 | 13,867,511 | oo 36.0 | .o 15,811,384 | .o

155,029

155,029

155,029
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e satement ortreyear 2016 o1t WAYNE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

NAIC Designation

1
1 Year
or Less

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

999,506
..501,161

3

2

584,361

419,493 |....

100,000

5,979,796
...5,047,793

907,414 |....

....500,000

11,471,076

100,000

..8,468,447 | ...

12,523,634
..8,894,218

...11,471,076

100,000

8,468,447 |....

8.7 TOtAIS. ...ttt snrennes | ereseenses st aeneenes [V {01 {01 I [0 RO o [ D0, S [ 0 {00 [ e 0
SVO Identified Funds
.......... D.0.% G NSUID 0.0, GRS INUINND 0. ¢, G INSUND 0.0, SR reeereererenriesienennn0 Y. 0. ¢
.......... D.0.0 G NSID 0.0, GRS INUIND 0. ¢, G INUIND 0. ¢, SR reeereererenrinsiennnnn0 Y. 0. ¢
.......... XXX | eereeeee XX | e XK | e XK reverieseeesiesiennnnn0 v XX e
.......... XXX oovverveeions | evvereee X% s e e X e XX reverieseeissesnnnnnn0 v XXX
.......... XXX oovverireiins | ervereee X e | evereee e XX s e XX reverienneesesnnnnns0 v XX
.......... ) O.0, ORI [TROND ¢, ¢, CHRUNUITONY [NNRND 0.0, CRRNRNOR INTROID 0.0, CRRRIRION JEORTOORRRON v XX e
.......... 0.0 S IR 0.0 R DU 0.0 SR DU ¢.0 S JROTSRR O e XX




e satement ortreyear 2016 o1t WAYNE MUTUAL INSURANCE COMPANY
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 Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC Tttt (o) 1,753,876 |...ccvrvrnen. 9,502,015 | ...ovvvvvn. 12,474,064 |............. 14,334,970 | oo 4,290 | oo (U 38,069,215 | .ovvrervrireennnnn81.2 [t XX v e XXX [ 38,069,215
656,190 |....coovueee 2,419,493 |..............5,047,793 | coeirirne 572,492 | oo [0 RN (O O 8,695,969 | ..oovvvvieieeeenn18.6 e XXX e XX s 8,695,969

..100,000

............... 5,047,793
.0

.100,000

.100,000

0 [ ovveeerereneeieeens0 e e e 0
............................ 0 SEUSORURRROON ||
............................ 0 (SRR
............... 2,410,066 |.............12,021,508 |.............17,521,857 46,865,184
10.8 Ling 10.7:a58 % O COL 7....vuovieieesceieiesieees e esisssiees | ovsisisssssissieneas [ 25.7 | e, 374 | o318 0.0 | 00 | e, 100.0
1. Total Bonds Prior Year
............... 1,720,388 |...............5,866,614 |............10,948,717 |............10,892,826 | ...................80,121 revereerennni 29,508,665 | ..o
300,018 |.... 1,931,539 |. ..5,973,368 799,338 .36,335 |.... ..9,040,598 |..

Line 11.7as2 % 0f Col. 9.

12. Total Publicly Traded Bonds

............... 1,753,876
...656,190

............... 9,502,015
............... 2,419,493

..100,000 |.

............. 14,

334,970
572,492

............. 3

8,069,215
8,695,969
.100,000

............. 38,069,215
............... 8,695,969

.100,000 |..

............... 2,410,066
5.1

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

............. 12,021,508
..25.7

Total Privately Placed Bonds

Totals
Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 10.7, Col. 7, Section 10

.......... 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.

(@) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year, §$.......... 0 prior year of bonds with Z designations and $
()

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1$.....7,052;

NAIC 2§.......... 0;

NAIC 3 §

.0;

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

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

NAIC6S.......... 0.

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




el Sitementfor e year 20160t WAYNE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

2 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
1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities

..7,052
..6,843

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

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 TOtAIS. e e . 1685102 | o0 | ) 0.0 SN PN 788,512 | oo 17 |, 0

80IS

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

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

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OblGAtIONS........coecvivieecieiecte e
5.2 Residential Mortgage-Backed Securities
5.3 Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

1,448,487 |.
............ 15,966,414

e .95,248 |. 192,114 ..
................. 564,612 |..............4,329,189

. 1,005,763 |... e XXX 1,448,487
.............. 7,883,874 s 15,966,414

. Industrial and Miscellaneous (unaffiliated)
6.1 I1SSUET OblIGAtIONS.......c.cvrecveiisceeisieie e sessess | cresssasaenns 1,500,666 |..............6,103,854 | ............ 11,027,589 | .......... 1,407,414 | oo | et XK [ 20,039,523
6.2 Residential Mortgage-Backed SECUMtIES..........c.ccevvveeriieieiiceeiiiens [ e e —————— e ————————— . JRUSRND 4.4 GO I

Commercial Mortgage-Backed Securities.....

............ 20,039,523

.............. 6,103,854 | ............11,027,589 seene... 20,039,523 8 ............21,417,852

.201,131

..201,131 ...201,131

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




60IS

Annual statement for the year 2016 o e VWVAYNE MUTUAL INSURANCE COMPANY

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 as a
% of Line 10.6

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.1
9.2
9.3

SVO Identified Funds

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

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Total Bonds Current Year

Issuer Obligations...........ccccevvivevennnen.
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

Line 10.6 asa % of Col. 7.........

45,348,807
.................. 67,890

111
11.2
11.3
11.4
11.5
11.6
1.7

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..............ccooeveervicviecreveinnen
Other Loan-Backed and Structured Securities
SVO Identified Funds

TOtAIS. ...
Ling 11.6 @52 % Of COL ...

.............. 2,020,406
........................ 5.2

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds.
Totals
Line 12.6 asa % 0f COl. 7....cevvvreerriereceiesveeine
Line 12.6 as a % of Line 10.6, Col. 7, Section 10.

.............. 2,307,975
..6,843

A7,751

2,410,06
........................ 5.1

17,521,85
..374

131
132
133
134
135
13.6
13.7
13.8

Total Privately Placed Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities............c.cceveeervevereeereveinennn.
Other Loan-Backed and Structured Securities
SVO Identified Funds

TOtAIS....cvvice et
Line 13.6 asa % Of COL. 7....covvvrererrierececesiceeine
Line 13.6 as a % of Line 10.6, Col. 7, Section 10
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el Sitementfor e year 20160t WAYNE MUTUAL INSURANCE 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. 583,597
2. Cost of short-term iNVEStMENES ACUITEM...........c.cveveieieieieeeeee ettt ettt esenenes | eevereeieeses s s e s s s s ssessessanas TAT3,37T | e (LT 74 T O TR 806,053 [ ..ot
3. ACCIUAI OF BISCOUNL. ...ttt | fiebeee s st e b sttt 0 [ ettt | Shee et R bbb | S4eEeee R e R b e b e nb | SreReeeb bbbt
4. Unrealized valuation INCTEASE (ABCTEASE)............ceevirireiiereiieieisiie ettt ss e st ssse s s s bns | saebessssesessseses st et es s e s s s st bes s s b sassesssna L0 O O O DO E TP PE TR
5. Total gain (I0SS) ON ISPOSAIS..........ccueviriieiiieieiiieteii ettt ettt ettt b b s s s s st bsseaes s sbabas | sesebesssssesassstessssssebes st et es s et esssebessnsesannd 0 | ettt ettt enaes | ebereb et sttt es et b st et e s st b s sebesssetetanas | Shebsaeteseseae st e et s et et s et b st et et seaebebanseaesns | ebebssetebsret et et ee e bbbt s et b et et st b anaebenas
6. Deduct consideration received 0N dISPOSAIS............cceuiuiiuiuiuieceiiecectcicctete ettt s e seb e sebebebeseses | eesssesessesesssese e e e e eseseseeerereanais 2,049,923 | oo (I Z R T ST 806,053 [ ..o
7. Deduct amortization Of PrEMIUML.........cueuriiuieieieiceiee sttt s s nsees | £aebstessetstesse bt e s s s e s sttt s bt naes 0 | errrereisie ettt snaes | eberer et e ettt es s bbbt s e st s st ebe s nsesesanne | Shebssetesesere s s e a et s e et s e s b bR e st sea et s s s etesns | etessseteber et et s et et s ettt e s b bt et n et b nerena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccovcuiveiireinieiciciciees et ssisieies | cretessereses et ssse s ssse e ss e sasbe s s e L0 T T DO DO E SRR TR
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-T+8-9).........ccceureiriiiiniiiieiieeeins | e ssesenns T,051 | oo 7,052 | oo 0 | oo [(0) 1 SO 0
11. Deduct total NONAAMIEA MOUNES...........ccueierirerieriiiereieiei et | feEsee st 0 ettt | ffnh e Rt E st | £feeE e R e R R bRt | £ Rt enE R
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....couiiuiiiiieriiicetiiiiciesieieiesssesesissessssssesenss | aorssssessssessssssssesssesessssssessssssessssssesans 7051 | oo 7,052 | oot 0 | oot (0) ] vttt 0




Annual Statement for the year 2016 of the WAYN E M UTUAL I N S U RAN C E COM PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

SI11, SI12, SI13, S114, SI15



103

Annual statement for the year 2016 o e VWVAYNE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
6 7 8 9

1 2 Location 5 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year Impairment Change in B/A.C.V. Exchange Change Interest on and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./JA.C.V Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
HOME OFFICE........ooouiiiiiisiiissisisistsi s [ [WOOSTER...cooccccccoovree [OH..... [ 06/30/1972.] 09/27/2016. 1,587,503 | ..o [ 561,140 | ...ccoovenee 1,300,000 23,950 | oo | e | s (23,950) | .o | v, 133,950
0299999. Properties Occupied by the Reporting Entity - Administrative. 1,587,503 0 ... 561,140 .1,300,000 23,950 0 0 ..(23,950) | ... ...133,950
0399999. Total - Properties Occupied by the Reporting Entity. 1,587,503 0 .. 561,140 .1,300,000 23,950 0 0 ....(23,950) | ... . ...133,950
0699999, TOAIS.........cvvoverrereeeeieieeeieee sttt i 1,587,503 0]... 561,140 | .....cc...... 1,300,000 23,950 0 (V)] (23,950) | .vvovvvvrriiriciis (V)] [ 133,950
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Annual statement for the year 2016 o e VWVAYNE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
DUCTLESS SPLIT SYSTEM HEAT PUMP..........coviiiiiiieiniiscierieieessi it WOOSTER 06/09/2016. | SCHAR HEATING........couvuiiireiiiitiesieisessi bbb 11,869 | oo [ e 11,408
CARPET-LOBBY... OO WOOSTER 07/08/2016. | OHIO DESK.......ooviiiririieiiniieie ittt 50,123 48,035
RENTAL ROOF OO PO OTUPO WOOSTER . [09/30/2016. | FREDERICKSBURG BUILD..........ccocruvrieniiriririincines 5,581 5,534
OFFICE/TRAINING ROOM.... WOOSTER . [10/31/2016. [ MATTHEW GRAY ...ttt essssessssessssesssenes 5,000 5,000
OFFICE/TRAINING ROOM.... WOOSTER 12/27/12016. | MCCLINTOCK ELEC........ccovvmirerirrererrrirerneieienienes 6,081 6,081
CARPET BASEMENT. WOOSTER 12/27/2016. | OHIO DESK.....vucruituirsiisteersssesteess et 14,443 14,412
0199999. Total - Acquired by Purchase 93,097 90,470 0
0399999. Totals 93,097 90,470 0




Annual statement for the year 2016 o e VWVAYNE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's Less Amounts Exchange Gain| Realized Gain | Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment i Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances | Prior Year | Depreciation | Recognized | Encumbrances on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

€03

NONE
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Annual statement for the year 2016 o e VWVAYNE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) (Amortization) Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
[ | crESTON JoH..... | 0711512010 [ oo 3250 | 16480 oo oo’ i ke e e 115,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other..... 16,480 0 0 XXX
0899999. Total - Mortgages in GO0 SEANAING.........cuerieiueiii ettt ettt ettt ettt st et en ettt ss st et es et et b ssstes s saet et nastennsssesessnastnas 16,480 . 0 0 XXX
33099999, TOMAIS........cuiviiireeciieecieie ettt ererets etetet et et es sttt ettt ettt sttt s ettt en s tana 16,480 | oo 0 0 0 0 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $

4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $

0 interest due and unpaid.
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Annual statement for the year 2016 o e VWVAYNE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2

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

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE




Annual statement for the year 2016 o e VWVAYNE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Mortgages With Partial Repayments
......................................... [ CRESTON..oo | OH. | | 071512010, 10,086 0
0299999. Total - Mortgages With Partial Repayments........ 0 0 .0 0 0 ..10,086 0
0599999. Total Mortgage: 0 0 .0 0 0 ..10,086 0

903




Annual Statement for the year 2016 of the WAYN E M UTUAL I N S U RAN C E COM PANY

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO07, EO8, EO9
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Annual statement for the year 2016 o e VWVAYNE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of | Paid Accrued During Year | Acquired Date
U.S. Government - Residential Mortgage-Backed Securities
36179N M9 6 [G2MAT284 - RMBS........ooooososeccecccsevemssssssssssssssseeessssssssssseeessssss s eseseeee [.. ....67,896 |...100.436 67,890 (75) [ o | e | e 3.000 |...... 3.360 | MON... 12/24/2013. | 09/20/2043.
0299999. U.S. Government - Residential Mortgage-Backed Securities ....67,896 XXX . 69,526 [ .o 67,890 | .o 0 (75) 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL........iiriiiiieieriiisisississsissssesssssssssssssssssesessseses 67,896 S S I 69,829 | ..o 69,526 | ..ooooriiriind 67,890 | ..o, 0 (75) 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
13063C LJ 7 |CALIFORNIAST. 2| 1FE 204,800 |..... 97.052 194,104 | ....... 200,000 204,105 (484) [ e e [ s 3.375 |...... 3.063 |JD....... 01/08/2015. | 12/01/2031.
20772 4P 4 |CONNECTICUT ST, 2| 1FE .99,433 ....100,000 99,437 A | | e | e 3.000 .| 10/31/2016. | 10/15/2032.
20772J N8 1 |CONNECTICUT ST 2| 1FE 100,375 ....100,000 100,340 (33) 3.250 12/07/2015. | 11/15/2029.
677522  NA 8 |OHIO ST....ocovrvrirvrrrrrs 2| 1FE 281,325 . 275,000 281,219 (106) | veveeverririiens [ v [ v 3.000 . .| 11/09/2016. | 09/01/2029.
93974C  RU 6 |WASHINGTON ST.....oiuuirerirssnessrsensssesssessssssssssssnssssessessssssssssssssssssesssesee | seesace 2| 1FE 105,875 |...111.365 | .oooovvrieenen 111,365 | v 100,000 103,410 (770) | covesverserinssinene [ [ 5.000 |...... 4.068 |JJ....... 01/20/2011. | 01/01/2025.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations..............ccccccvuue. 791,808 ....775,000 ..788,512 (1,388) 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 791,808 ..788,512 (1,388) 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
010033 K6 4 | AKRON OHIO......cooiiiiieiriiinerinniiesieniisesiessiesiesesseens 44,964 |..100.866 | .......cccovvnne 45,390 | ..o 45,000 44,972 3 | e [ [ 3.000 03/25/2014. | 12/01/2025.
03667P EH 1 |ANTELOPE VALLEY CALIF CMNTY COLLEGE DIST.....c.ccvvvrmermrernermnnirsernnne | @ee | oo | ceriveecnn3 | et IFE | i 164,581 |....65.037 | .oooovereenrn 159,341 | i 245,000 169,641 5,060 03/18/2016. | 08/01/2028.
038105 4F 6 |APPLETON WIS 202,000 .200,824 200,000 201,434 (34 T [T ISR PPN 2.375 09/02/2014. | 04/01/2024.
041447 C8 4 |ARLINGTON HEIGHTS ILL 201,500 . 188,006 | ....... 200,000 201,431 [(GIS) ) TSSTON IV B 3.000 04/20/2016. | 12/01/2031.
043519 VW 4 | ASCENSION PARISH LA PARISHWIDE SCH DIST......coouevimiierniirernniinenein 98,697 |..... 90.351 98,720 23 | e | e [ 2.000 10/18/2016. | 03/01/2027.
072671 LC 2 | BAY VILLAGE OHIO CITY SCH DIST.... .29,841 |...100.269 29,864 10 .3.000 08/05/2014. | 12/01/2028.
075293 BT 6 |BEAVER OHIO LOC SCH DIST.......ccovviiriiiciinniirciirerinns 47,455 |...100.168 47,884 158 .3.000 03/05/2014. | 12/01/2027.
080257 LF 3 |BELMONT CNTY OHIO.. 76,584 |..101.318 75,000 (1,029) .4.000 06/28/2010. | 12/01/2023.
080680 GR 6 |BELOIT WIS SCH DIST. 100,000 100,000 .3.000 02/23/2016. | 04/01/2032.
083419 YW 5 |BENTONVILLE ARK SCH DIST NO 006 102,100 101,316 (523) ......3.000 06/05/2014. | 06/01/2025.
087365 WA 6 |BETHLEHEM PA AREA SCH DIST. 100,210 100,198 (72 [N IR IO 2.000 08/22/2016. | 02/01/2028.
101565 F6 1 |BOULDER LARIMER & WELD CNTYS COLO ST VRA. 100,000 100,000 | .ovouvvnninrierienes [ e [ | v | e 3.000 02/23/2016. | 12/15/2033.
112097  XQ 8 |BROKEN ARROW OKLA.........ccnieerrcrinreenieniseesesissniensenssssessesssssnensenes | sevnee | oo [ eovnreennns | eoed TFE | i 101,822 101,813 9) .....2.000 .| 11/22/2016. | 12/01/2022.
113152 TW 2 |BROOKHAVEN N Y.....oiiiiiniirieineiiseiseieeiseieenas 200,000 200,000 200,000 [ .ooovvveiierirneirenis | erreeerienieeieens | e | e | e 3.000 03/10/2014. | 02/01/2025.
123547 8L 8 |BUTLER CNTY OHIO, .25,007 ..25,000 25,003 ({0 FSESTORSTORRORTON IVPURIRTORTIORPIRN IOV 4.000 07/01/2009. | 12/01/2020.
15317P  AF 7 | CENTRAL COLO WTR CONSERVANCY DIST ADAMS.........covmmermmrirmrermennnnne [ onene | oo | vvveernnne | e IFE | i, 92,574 ..90,000 91,171 (390) .2.000 04/29/2013. | 12/01/2019.
169196 LQ 3 |CHILLICOTHE OHIO CITY SCH DIST.. 289,575 |...105.843 .285,776 270,000 289,551 (24) .4.000 .| 12/22/2016. | 12/01/2030.
199491  7W 5 |COLUMBUS OHIO. 137,705 |...100.624 .135,842 ....135,000 136,901 (307) .3.000 07/31/2012. | 02/15/2028.
199492 PA 1 |COLUMBUS OHIO. 100,837 |...100.059 .100,059 100,000 100,752 (77) .3.100 10/30/2015. | 07/01/2030.
199492 QZ 5 |COLUMBUS OHIO. 103,400 |..... 94.783 100,000 103,273 (127) ......3.000 08/10/2016. | 08/15/2033.
199492 RV 3 |COLUMBUS OHIO. 104,250 |..... 94.098 ....100,000 104,078 (172) | ceveeeeierineieens [ e [ 3.000 07/22/2016. | 08/15/2033.
227615 KU 4 |CROSSETT ARK SCH DIST NO 052........cccovuvuivirererrerriinnians 199,250 |..... 89.255 ....100,000 99,266 16 | v [ e [ e 2.000 09/28/2016. | 12/01/2027.
235218 J4 7 | DALLAS TEX...oiiiiiierinrinerineiseissensssisensessssessessssssssssssssssssssssessesssssnssnnes | wonneen | oo | connvveenns 1| et IFE | i 100,978 |...100.424 100,000 100,014 (103) 4.858 01/26/2005. | 02/15/2017.
242811 W7 8 |DECATURALA... . 159,650 |..... 97.661 151,375 155,000 159,366 (284) .3.000 05/05/2016. | 10/01/2031.
245505 RZ 7 |DEL VALLE TEX INDPT SCH DIST 177,625 |..... 99.214 173,625 ....175,000 177,222 (264) .3.000 02/24/2015. | 06/15/2028.
248775 Z3 5 |DENTON CNTY TEX........... 206,230 |...100.718 .206,472 205,000 206,083 (125) .3.125 09/03/2015. | 07/15/2029.
253291 JN 9 | DICKINSON N D PUB SCH DIST NO 001 203,730 |..... 95.762 191,524 |. 200,000 203,423 (307) ......3.000 .| 02/11/2016. | 08/01/2031.
287425 C3 4 |ELKRIVER MINN INDPT SCH DIST NO 728 276,240 |..109.768 | ................263,443 | ..cccooovirnnnc 240,000 269,844 (3,863) [ ..ooveeevriieiis | e | s 4.000 02/02/2015. | 02/01/2026.
295119 6C 0 |ERIECNTY OHIO... .30,007 30,002 (2) [ oo | e | s 4.250 07/01/2009. | 10/01/2023.
296804 XP 7 |ESSEXCNTYNJ... .95,900 95,947 47 2125 .| 10/27/2016. | 09/01/2029.
298029 L5 6 |EUCLID OHIO 112,283 106,558 (2,180) [ oo | e | s 4.000 11/04/2013. | 12/01/2020.
305837 JK 3 |FAIRVIEW PARK OHIO.. 51,255 50,914 (140) | ceververerireirens [ [ e 3.000 11/30/2012. | 12/01/2028.
30747N DA 9 125,462 125,447 (16) .2.000 08/22/2016. | 07/01/2028.
41421F  GN 5 |HARRIS CNTY TEX MUN UTIL DIST NO 401.......covvvrcrirernernrrnerirenencenenins | vvves | oo | vevrerennee | e TFE | s 100,694 100,683 (1) .2.000 10/26/2016. | 09/01/2024.
41456P HG 5 |HARRIS-MONTGOMERY CNTYS MUN UTIL DIST NO... 213,114 213,216 100 .3.125 11/20/2015. | 09/01/2030.
422504 KT 6 |HEBER SPRINGS ARK SCH DIST NO 1 93,597 |..103.102 | coovveieeenn 92,792 | i 91,972 (990) .4.000 10/25/2013. | 06/01/2024.
427542 LG 8 |HERMISTON ORE........... 250,000 250,000 250,000 ......3.000 09/14/2016. | 12/01/2032.
434326 BW 3 [HODGKINS ILL....o.ciiiviiniirciieiseiseiinsieesiesisecsssssssssesssessssesssssssssssenssnnes | venves | oo | eevvernnee | eore TFE | i 203,548 |.....95.346 | .................190,692 | ....... 200,000 203,430 (118) | cevvveerreiseieens [ e [ e 2.800 08/24/2016. | 01/01/2026.
454519  BH 1 |INDIAN TRAILS PUB LIBR DIST ILL 100,189 100,179 (L) TN ISR B 2.125 07/25/2016. | 06/01/2026.
468574 HF 8 | JACKSON OHIO LOC SCH DIST STARK & SUMMIT.. 51,417 50,387 (918) . 03/05/2014. | 12/01/2030.
504102 H8 0 |LAPORTE TEX INDPT SCH DIST. 100,500 |...101.689 .101,689 100,430 (A4) [ oo | e | s 3.000 03/18/2015. | 02/15/2027.
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508354 WA 1 |LAKE CNTY ILL FST PRESV DIST.....cooiiimiirrirneineiseiiesissesseesssesssssssenes | soneees 2| 1FE .99,810 ....100,000 99,815 5 [ e [ e [ e 2.000 |...... 2.019 . 07/15/2016. | 12/15/2027.
511648 LJ 4 |LAKELAND CENT SCH DIST N'Y SHRUB OAK........ccccvvrumirimmrierierernieisninns [ verenes 2| 1FE 100,872 100,841 (B1) [ o | e | e 2.000 08/30/2016. | 12/15/2027.
537292 LH 5 |LITTLE MIAMI OHIO LOC SCH DIST......cvvuerrrmrerneineireriseisneeseesssissessssssenes | eoeees 2| 1FE 51,088 51,045 (G ORISR IOV 3.560 06/30/2016. | 12/01/2034.
538650 KB 7 |LIVINGSTON CNTYNY....ccoovvvurnnene 2| 1FE 138,358 140,000 138,909 136 0002500 09/18/2012. | 05/01/2024.
602142 BT 7 |MILTON UNION OHIO EXMP VLG SCH DIST.. 2| 1FE 101,503 100,000 100,553 (274) | cevereeerseinens [ e [ 3.625 01/19/2010. | 12/01/2021.
609269 FS 9 |MONESSEN PA SCH DIST.... 2 101,000 100,000 100,628 (205) 2.250 08/25/2014. | 12/15/2021.
659443 EH 4 |NORTH FORK OHIO LOC SCH DIST......ccovevimreieiirirnerienrnnrirenieeesenisninens | wovenen | oo | veveennene | eonen IFE | i, 55,830 |...108.306 | ........cc..c....59,568 | coovoiiriinnns 55,000 55,557 (A9) [ oo | e | s 5.400 11/17/2010. | 06/01/2025.
660631 WP 3 |NORTH LITTLE ROCK ARK SCH DIST NO 1 202,000 200,000 201,503 (391) ......3.000 01/23/2015. | 02/01/2029.
671130 MW 9 | OAK CREEK-FRANKLIN WIS JT SCH DIST. 218,350 |.....98.393 | .................216,465 | ....... 220,000 218,580 145 | e [ [ 2.750 04/07/2015. | 04/01/2027.
671579 ZC 7 |OAK PARK ILL 196,840 |....94.036 | .................188,072 | ....... 200,000 197,044 199 | oo [ e [ e 3.000 12/08/2015. | 11/01/2028.
672411 P2 5 | OAKLAND CNTY MICH 220,375 215,000 219,101 (800) ......3.000 10/06/2014. | 10/01/2026.
673421 BF 9 | OAKLAND MACOMB MICH INTERCEPTOR DRAIN DR 190,500 |.....95.208 | .................190,416 | ....... 200,000 191,502 486 [ ..o [ e [ e 3.000 11/14/2014. | 10/01/2030.
686033 DL 2 |OREGON OHIO CITY SCH DIST. 63,123 i . 62,079 (324) | covoornieens [ [ 3.000 04/02/2013. | 12/01/2023.
686033 DN 8 | OREGON OHIO CITY SCH DIST. 117,818 |...101.447 .1 16,664 115,000 117,002 (B07) | ceverrererieeriens [ e [ e 3.000 05/21/2013. | 12/01/2025.
69750R FN 2 | PALOMA LAKE MUN UTIL DIST NO 1 TEX T2,713 | ... 94.850 66,395 ..70,000 72,492 (220) 3.250 06/13/2016. | 09/01/2031.
724190 EJ 8 |PIQUA OHIO CITY SCHDIST... 89,517 |..... 98.497 98,497 ....100,000 91,225 562 .3.250 10/16/2013. | 12/01/2028.
741751 Y3 9 | PRINCE WILLIAM CNTY VA 200,000 .197,356 200,000 200,000 .3.000 08/24/2015. | 08/01/2030.
748508 GK 8 |QUINCY MASS................. 163,195 .162,845 ....160,000 162,619 (313) ......3.000 11/20/2014. | 06/01/2026.
76541V QH 3 [RICHMOND VA......cooiiiiiiierineiieeissisesiesssss st sssssssssessenes 100,000 ..97,573 ....100,000 100,000 | covvuvverrrerierienes [ eerveennminerennns | e | e | e 3.125 12/07/2015. | 03/01/2032.
778550 KB 8 |ROSWELL N MEX INDPT SCH DIST......cvviieiiiiiririeineiersnseiesssiseenseienes 200,000 198,238 | ....... 200,000 200,000 [ ..ooevereriinreireininns | e [ [ | 3.000 04/28/2015. | 08/01/2028.
797646  J5 6 | SAN FRANCISCO CALIF CITY & CNTY. v 200,000 .186,852 | . 200,000 200,000 [ .ovvervvereriernnrenes | ervereriseeieneninns [ | e [ 3.000 01/22/2016. | 06/15/2033.
806347 MS 6 | SCHAUMBURG ILL.......ocivuririieireiieieseieeisesesiseienieees 147,600 131,105 | oo 150,000 147,680 80 2.250 07/06/2016. | 12/01/2029.
817207 RX 3 | SENECA VY PA SCH DIST 101,199 |....98.069 | ....ccccceereee. 98,089 | vvouiiiianee 100,000 101,180 () USSR RSSO PO 2.000 11/29/2016. | 01/15/2023.
82620Y GK 3 |SIENNA PLANTATION TEX MUN UTIL DIST NO 1.. 200,000 200,000 200,000 .3.500 05/27/2015. | 09/01/2028.
851120 HW 8 | SPRINGFIELD OHIO CITY SCH DIST CLARK CNT....coovvervrrreenneneinnrerinnnnes | vvveres | oo [ everivenne [ oo TFE | i 35,669 35,000 35,466 (37) .5.900 12/13/2010. | 12/01/2025.
862386 JF 7 |STOW OHIO. 51,120 50,000 50,487 (524) .3.000 08/05/2014. | 12/01/2026.
869410 EC 0 |SUTTER CALIF UN HIGH SCH DIST. 234,641 ....345,000 239,967 5,326 .| 05/10/2016. | 08/01/2029.
871463 SN 6 | SYLVANIA OHIO CITY SCH DIST. 214,800 |...107.274 . 200,000 212,858 (1,316) [ oo | e | e 4.000 05/04/2015. | 12/01/2027.
895139 AT 0 | TRENTON N Juioiiiiiiiiiieeineeiississesiseseesssssssssssesssssssssssssssssssssssseess | eonseen | oo | conneveenne | oo IFE | i 101,750 |...100.733 | ...ceereeeree 100,733 | e 100,000 100,658 (282) | ceveveererineieens [ e [ e 2.767 12/14/2012. | 04/01/2019.
903613 BV 8 |UINTAH CNTY UTAH....c.oovvriviirnriirniis 250,000 |..... 93.951 | .o 234,878 | e 250,000 250,000 [ ..oovvenrirerirriiinis e | e | e | e 3.000 02/04/2016. | 12/15/2032.
952530 2F 9 |WEST DES MOINES IOWA.... 98,438 |..... 97.802 ....100,000 98,454 16 .2.000 .| 11/29/2016. | 06/01/2024.
971365 DX 6 |WILLSBORONY CENT SCH DIST 107,545 |...109.829 .109,829 ....100,000 105,367 (1,110 e d375 10/23/2013. | 06/15/2026.
97966V AS 8 | WOODLAND PK N J BRD ED . 219,460 |...107.445 214,890 | . 200,000 | ... 214,664 (4,316) | ..ooversrresirnnnns | e | oo 4.000 . ,000 | 08/25/2015. | 04/15/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cccoooiiiiiiiiiiiocsceises 9,819,885 XXX .9,488145 | ............ 9,865,000 | ............. 9,794,663 | ..o 0 [ (10,618) 0 0 XXX XXX 11,305 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 9,819,885 XXX | e 9,488,145 | .........cc... 9,865,000 | ............. 9,794,663 | ...oovieeiiiienn 0 e, (10,618) 0 0 XXX XXX | XXX | e 66,148 | ........ 211,305 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authontles of Governments and Their U.S. Political Subdivisions - Issuer Obligation:
00344N KV 5 [ABILENE TEX....iiiiiiiriiiieicitinieieisisseiestissesset s sssssessensisnans | revnes 2| 1FE 202,300 {..... 99.858 | .......c........ 199,716 | ....... 200,000 201,957 (235) [ cevverereeiereeiiens [ veveieeeieieeeiens | e 3.000 04/13/2015. | 02/15/2027.
010056 FF 1 |AKRON OHIO INCOME TAX REV. 2| 1FE 50,397 ..50,000 50,180 (191) ......3.000 10/07/2014. | 12/01/2029.
010056 FG 9 | AKRON OHIO INCOME TAX REV......coimiimmiiirirrirsiinsisnesiesisssisssssssssesssesess | soneees 2| 1FE .25,609 . ..25,000 25,279 (300) | eveveeverieriiens [ e [ 3.125 01/16/2015. | 12/01/2030.
010056  JE 0 | AKRON OHIO INCOME TAX REV.......ccomivirimremermeimneriesisesesssessssssssssssssesens | voneees 2| ... 1FE 135,000 |....96.921 | ..oovereerrn 130,843 | i 135,000 135,000 | covvueverrrerierieees [ eerveersmineneninns | e | e | e 3.500 11/28/2016. | 12/01/2033.
011839  JR 9 |ALASKA ST HSG FIN CORP 2| 1FE 227,250 225,000 227,159 91) v 2.450 07/15/2016. | 06/01/2028.
02765U BV 5 | AMERICAN MUN PWR OHIO INC REV. 2| 1FE .94,055 |...107.669 91,936 (855) | eveveeverieriiens [ e [ e 5.000 01/14/2011. | 02/15/2024.
027650  FK 5 | AMERICAN MUN PWR OHIO INC REV.......cocomiimririiniinninenieeiseissssiissinens | cevees 2| 1FE 101,880 |...103.368 101,365 (235) | cevereererineirnens [ e [ e 4.000 06/26/2012. | 02/15/2030.
027650 LC 6 |AMERICAN MUN PWR OHIO INC REV... 2| 1FE 199,490 |..... 88.008 99,507 17 .2.000 .| 07/18/2016. | 02/15/2028.
091156 LL 1 |BIRMINGHAM JEFFERSON ALA CIVIC CTR AUTH 2| 1FE 198,162 |..... 97.935 198,390 128 .3.000 03/05/2015. | 07/01/2027.
091582 YG 5 |BISMARCKN D 2] ... 1FE 182,500 |..... 75.242 250,000 190,296 3,857 .1.000 12/04/2014. | 05/01/2029.
116475 H4 9 |BROWNSVILLE TEX UTIL SYS REV. 2| ... 1FE 49,500 |...103.488 ..45,000 46,992 (1,182) .4.000 10/01/2012. | 09/01/2022.
116475 H6 4 |BROWNSVILLE TEX UTIL SYS REV. 2| 1FE .59,400 |...103.455 ..55,000 57,119 (1,251) ......4.000 10/01/2012. | 09/01/2024.
12008E  JX 5 |BUILD NYC RESOURCE CORP N Y REV.....ccovcvermrenrrinriverirerierenenesniserrnns [ eoveeen | oo | ceneen 1,2 | et IFE | i 213,387 |..... 98.970 ....215,000 213,490 72 ITTTIRTRTORIRN ISR DO 3.500 07/14/2015. | 07/01/2032.
13017H AE 6 | CALIFORNIA EARTHQUAKE AUTH REV......ccccovivmermeneinerisriineenensseinseens | eeves | oo | verivernnee | o IFE | i 202,416 |...101.178 200,000 201,188 (855) | evvvneerneeemeinees [ ereerenineiserienes [ e 2.805 10/29/2014. | 07/01/2019.
13034A KX 7 |CALIFORNIA INFRASTRUCTURE & ECONOMIC DEV... 225,400 |...104.019 200,000 224,106 (1,294) ......4.000 06/08/2016. | 02/01/2033.
150573 EU 3 |CEDAR RAPIDS IOWA.......cccoomivirririnnne 250,757 |..... 94.483 245,000 250,398 (359) | evermererrnneinens [ e [ e 3.000 05/25/2016. | 06/01/2031.
167593 KV 3 |CHICAGO ILL O HARE INTL ARPT REV.......cccovumiirminiieieiinsiesnsissessnssssinnnns | covens 2] ... 1FE 216,840 |...103.204 200,000 215,383 (1,457) | oo [ e | e 4.000 06/24/2016. | 01/01/2027.
172254 LT 9 | CINCINNATI OHIO ECONOMIC DEV REV. 2| ... 1FE 102,262 |...102.018 .102,018 ....100,000 102,068 (187) . 11/18/2015. | 11/01/2035.
18085P  HV 9 | CLARK CNTY NEV ARPT REV.....coiiiimriiiiieirneeississiiessssissessssisssssssesens | soeees 2| 1FE 113,125 |...101.848 101,848 ....100,000 102,091 (A157) [ oo | e | s 5.000 01/18/2013. | 07/01/2018.
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18571P AN 5 | CLERMONT CNTY OHIO PORT AUTH ECONOMIC DE.........ccccoevvmviviiinrinns [ s . 2| 1FE 50,978 |...107.369 | ... . . 50,753 (106) | vooovvreineiiens [ e 25,000 | 4.705 | JD....... 12/04/2013. | 12/01/2026.
18571P  AQ 8 | CLERMONT CNTY OHIO PORT AUTH ECONOMIC DE.........cocoveremivreniririnns [ e . ...108.561 50,535 (T4) [ oo | e | 2005250 | e 5.038 |JD....... R 11/26/2013. | 12/01/2028.
186387 NX 0 | CLEVELAND OHIO INCOME TAX REV......ccoomiuurrinrereerenineeserissssnessesssseesns | ceves . ..102.913 85,005 1 125 |.....4.120 |AO...... R 07/01/2009. | 10/01/2022.
194468 S4 7 |COLLEGE STATION TEX ..102.726 100,001 3 08/25/2008. | 02/15/2020.
20775B  WE 2 |CONN ST HSG FIN AUTH HSG MTG FIN PG.. ...100.501 100,843 (442) 10/15/2013. | 11/15/2018.
207758  YE 0 |CONN ST HSG FIN AUTH HSG MTG FIN PG.. ...102.061 101,657 (353) 12/04/2012. | 05/15/2021.
215093 GZ 2 |COOK CNTY ILL SCH DIST NO 149 EAST DOLTO........covvverermrermerienerennnerirens [ vveeen | oo | everiverne | eeen IFE | 100,991 | .o 90.142 100,951 (40) 07/08/2016. | 12/01/2026.
223400 AK 8 |COVINGTON KY INDPT SCH DIST FIN CORP ENE.........ccocooeummrimrivnncnniiinns [ | oo [ eovviiveine | el TFE | 101,752 | 91.074 101,681 (71) .| 07/12/2016. | 08/01/2026.
232263 GV 9 |CUYAHOGA CNTY OHIO ECONOMIC DEV REV I I e 103.864 99,778 74 12/13/2010. | 12/01/2019.
246430 AH 5 | DELAWARE TRANSN AUTH U S 301 PROJ REV......conviunirierierirneriseenseinens [ s 2|l AFE ] 101,500 98.571 101,359 (139) 12/16/2015. | 06/01/2033.
271371 XK 7 |EAST CAROLINA UNIV N C UNIV REV. e 100,000 |..... 91.721 100,000 02/23/2016. | 10/01/2033.
277210 GB 0 | EASTERN WASHINGTON UNIV WASH REV........cccooveuirinirerieeeneesseenseinens | woreees . 95,342 | ..... 88.208 95,393 51 10/26/2016. | 10/01/2029.
300060 NH 9 |EVERETT WASH WTR & SWR REV. 200,000 |..... 97.731 200,000 | ... 200,000 10/22/2015. | 12/01/2029.
3137EA CA 5 |FREDDIE MAC ...99,726 |...105.344 100,000 | .. 99,931 33 06/30/2009. | 03/27/2019.
34074G  DH 4 |FLORIDA HURRICANE CATASTROPHE FD FIN COR ..200,631 |...102.394 200,000 | ... 200,289 (78) 02/04/2014. | 07/01/2020.
34160W ZM 9 |FLORIDA ST DEPT ENVIRONMENTAL PROTN REV.. 98,661 |..... 88.565 ....100,000 | .. 98,685 24 09/22/2016. | 07/01/2028.
349316 LJ 6 |FORT WAYNE IND WTRWKS REV........ 200,200 |..... 99.940 200,000 200,173 (15) 11/19/2014. | 12/01/2028.
373511  GE 8 | GEORGIA ST HIGHER ED FACS AUTH REV I 125,000 |...100.474 125,000 06/03/2015. | 06/15/2026.
373539 C2 9 |GEORGIA ST HSG & FIN AUTH REV........ccovirririreerinisiinerieseseessesisssines | voveees | e [l IFE | s 100,000 |...102.348 100,000 11/18/2011. | 12/01/2018.
373541  4X 6 | GEORGIA MUN ELEC AUTH PWR REV......ccoovvuiiiniiiniiineireninnisnicssiseiienes v | oo | evnicvenns | el TFE | i 106,500 |...103.449 104,028 (620) 11/08/2012. | 01/01/2023.
384784 HF 4 |GRAIN VALLEY MO e 44,618 44,618 .| 12/29/2016. | 03/01/2036.
392546 DM 6 | GREELEY COLO WTR REV......ccociiiiiiiiiiinnicciiesicisssissssiesesesssissiis | s . .99,994 100,000 3 04/01/2008. | 08/01/2021.
407277 CR 1 |HAMILTON CNTY OHIO CONVENTION FACS AUTH......cccovvvemrinerirerierininins | ceveene . 49,923 49,932 5 11/25/2014. | 12/01/2030.
407287  KJ 9 |HAMILTON CNTY OHIO SALES TAX 80,941 3,407 .| 07/01/2009. | 12/01/2021.
414008 CF 7 |HARRIS CNTY TEX CULTURAL ED FACS FIN COR 81,125 (55) 06/14/2016. | 11/15/2032.
45201Y  J9 9 |ILLINOIS HSG DEV AUTH REV 200,000 | ... 201,010 (85) 10/05/2016. | 08/01/2019.
455057 PE 3 |INDIANA ST FIN AUTH REV......coviniimiriiieirerieiniins 200,000 | ... 223,303 (463) 11/30/2016. | 07/01/2020.
462590 LB 4 |IOWA STUDENT LN LIQUIDITY CORP STUDENT L 200,000 | ... 202,458 (100) 11/01/2016. | 10/01/2020.
469466 EM 4 | JACKSONVILLE FLA PORT AUTH REV......coooviiieiniieiirisrieeeseireseniseees | e 200,000 | ... 236,191 (2,409) 08/01/2016. | 11/01/2024.
469495 DM 4 | JACKSONVILLE FLA TRANSN REV......coiiimiriririeririrnriiesinssieneesessseissinns | coveene 200,000 | ... 202,767 (233) 02/23/2016. | 10/01/2032.
478497 ZH 6 |JOHNSON CNTY KANS PUB BLDG COMMN LEASE P.. ...100,000 | .. 96,410 46 10/27/2016. | 09/01/2028.
485429 7P 3 |KANSAS ST DEV FIN AUTH REV........... 2| 1FE 97,750 . 100,000 | .. 97,794 44 09/22/2016. | 11/01/2028.
499764 QR 2 |KNOXVILLE TENN GAS REV. 2| 1FE 125,000 |..... . .122,965 ....125,000 | ... 125,000 12/12/2012. | 03/01/2024.
508336  EK 6 |LAKE CNTY ILL...ciiiiiiiiiiirisiciiesicsisess s 2| 1FE 200,000 |..... 99.484 .198,968 200,000 | ... 200,000 07/06/2015. | 11/30/2027.
509433 BA 5 |LAKE CNTY OHIO CMNTY COLLEGE DIST GEN RC R 2| 1FE 50,010 |..... 98.896 ..49,448 | . . 50,007 (2) 11/25/2014. | 12/01/2029.
543098 CF 2 |LONGMONT COLO ENTERPRISE WASTEWATER REV FSSSTRINY IO . 2| 1FE 195,750 |..... 96.578 193,156 | ....... 200,000 | ... 196,047 238 09/22/2015. | 11/01/2030.
561850 KN 7 | MANATEE CNTY FLA PORT AUTH PORT REV......cccoveviiiirinrinciieninnincens [ v [P PPN IOV {15 N 107,518 |...102.426 102,426 ....100,000 | ... 102,317 (1,299) 11/15/2012. | 10/01/2018.
57429N  BK 7 | MARYLAND ST TRANSN AUTH PASSENGER FAC CH. - 2] ... .89,500 . ...100,000 | .. 91,551 846 06/27/2014. | 06/01/2025.
579847 AL 8 | MCCREARY CNTY KY SCH DIST FIN CORP ENERG.........ccccouvumrivmrriirens [ v . 2| 1FE 223,389 |....92.303 | .................207,682 | ....... 225,000 | ... 223,485 96 05/17/2016. | 05/01/2027.
584730 AA 3 |MEDINA CNTY OHIO PORT AUTH DEV REV... ...106.395 . . 21,625 (361) 06/26/2013. | 12/01/2030.
584730 AE 5 |MEDINA CNTY OHIO PORT AUTH DEV REV... ...80,004 |...106.224 84,979 ..80,000 | .. 80,006 2 01/05/2011. | 12/01/2020.
59333N  ZC 0 |MIAMI-DADE CNTY FLA SPL OBLIG 141,520 |..... 50.087 125,218 250,000 | ... 144,251 2,731 .| 07/21/2016. | 10/01/2033.
59447P M5 7 |MICHIGAN FIN AUTH REV.... ..199,300 |...100.729 .201,458 200,000 | ... 199,508 101 11/03/2014. | 10/01/2021.
59455T B2 7 |MICHIGAN MUN BD AUTH REV. ...103.523 .217,398 215,352 (3,931) 09/26/2013. | 05/01/2018.
596566 WB 1 |MIDDLESEX CNTY N J IMPT AUTH REV. ...100.903 .100,903 100,486 (336) 10/15/2013. | 06/01/2018.
60416S AL 4 [ MINNESOTA ST HSG FIN AGY.....ccviiriiririeineieisisssiesssssssesesssssessssessssses . ..101.229 141,721 141,445 (1,421) 11/30/2015. | 01/01/2018.
604366 DK 7 |MINOT N D ARPT REV. 196,000 192,156 | ....... 200,000 | ... 196,283 257 11/09/2015. | 10/01/2028.
606033 AN 8 |MISSOURIDEV FIN BRD ANNUAL APPROPRIATIO.. 124,950 .123,863 ...125,000 | ... 124,959 7 06/03/2015. | 10/01/2027.
626388 PT 3 |MUNSTER IND SCH BLDG CORP. 100,000 102,294 ....100,000 | ... 100,000 04/23/2008. | 01/05/2021.
64465P L5 5 |NEW HAMPSHIRE MUN BD BK .90,641 ...90,997 ...100,000 | .. 90,659 18 12/20/2016. | 08/15/2027.
646065 NY 4 |NEW JERSEY ST EDL FACS AUTH REV.......c.ccoovunee. .75,000 |...104.303 78,227 | oo 75,000 | .. 75,000 04/01/2008. | 07/01/2021.
64972C YW 7 |[NEW YORKN Y CITY HSG DEV CORP MULTIFAML.......ccconvvvnermmrrrneriemnnnninns | weveee oo [ eornrrenes | o TFE | i 247,500 |..... 93.850 .234,625 250,000 | ... 247,563 64 .| 10/12/2016. | 05/01/2024.
659079 BJ 5 |NORTH DAVIS UTAH SWR DIST SWR REV....... 166,440 |..... 96.976 .184,254 ...190,000 | ... 171,821 1,908 01/22/2014. | 03/01/2025.
661510 AL 1 |NORTH PENN PA HEALTH HOSP & ED AUTH SCH 101,651 |..... 92.247 ....100,000 | ... 101,561 (89) 06/29/2016. | 11/15/2027.
662907 EZ 3 |NORTH TEX MUN WTR DIST TEX WTR TRANSMISS, e 2| 1FE 200,400 |..... 98.405 200,000 | ... 200,337 (37) 12/16/2014. | 06/01/2027.
663903 CT 7 |NORTHEAST OHIO REGL SWR DIST WASTEWTR RE........cccvvvmvrrmrrrenirerenn | e . 2| 1FE 75,007 |...101.365 | .oovvvreenrrenn 76,024 | oo 75,000 | .. 75,002 (2) 07/01/2009. | 11/15/2022.
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665306 ND 4 |NORTHERN KY WTR DIST REV......costiumiimririineineiieeieesieesseiseesssissssees . 277,760 |..... 99.061 | ... 277,371 | ... 280,000 | . 278,028 137 | oo [ s [ e 3.125 . R 12/18/2014. | 02/01/2029.
677525 RE 9 |OHIO ST AIR QUALITY DEV AUTH REV .36,382 |...100.050 35,000 (1,335) [ oo | e | e 4.800 10/08/2014. | 09/01/2036.
677525 UQ 8 |OHIO ST AIR QUALITY DEV AUTH REV. 115,005 |...111.657 115,009 4 5.250 12/16/2010. | 12/01/2025.
67756C BC 1 |OHIO STHOSP REV. 132,443 |...100.047 130,073 (1,919) [ oo | e | s 3.500 10/25/2012. | 01/15/2027.
67756Q TR 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. 125,000 |..... 90.392 125,000 .3.200 .| 10/12/2016. | 09/01/2036.
67759T EU 8 |OHIO ST TRANSN PROJ REV 49,533 | ..... 98.029 49,597 32 .3.125 11/25/2014. | 11/15/2027.
683548 BD 2 | OPELIKA ALA UTILS BRD UTIL REV, 114,000 |...107.146 107,146 107,747 (2,167) .4.500 12/19/2012. | 06/01/2022.
71779Q  AD 4 |PHILADELPHIA PA AUTH FOR INDL DEV CITY A....ocvvvviernrncinrnceneirerneenns | veveeee | oo | eevvrverene [ el TFE ] i 231,800 |...109.963 219,926 | . 200,000 | ... 227,527 (4,273) ......5.000 05/11/2016. | 12/01/2020.
717893 B2 6 | PHILADELPHIA PA WTR & WASTEWTR REV 89,159 |..... 89.376 89,376 | .o 100,000 | .. 89,159 [ oo [ v | e | e | 3.000 12/29/2016. | 10/01/2034.
73358W GV 0 |[PORTAUTHNY&NJ . 114,500 |...111.488 111,488 ....100,000 | ... 110,922 (1,912) [ oo | e | e 5.000 06/11/2014. | 10/01/2025.
73674N  BM 2 | PORTLAND ORE RIV DIST URBAN RENEWAL & RE. P S 1 e 1FE| oo 102,500 |...101.502 .101,502 100,000 | ... 101,479 (242) .. 3.780 07/03/2012. | 06/15/2022.
754361 BE 2 |RAVENNA OHIO LIBR IMPT REV.......coooiiiieiiiereniseiseiserieseneessssissssensnenes | woneees . 2| 1FE 100,006 |..... 96.884 ....100,000 | ... 100,006 (V1 ORI ORISR PR 3.000 05/29/2013. | 12/01/2026.
76804A AJ 4 [RIVER CITY INC KY PKG AUTH REV et | srrens IR I 103.296 88,277 (564) | ovevererreineienns [ e [ e 3.000 06/03/2013. | 06/01/2022.
80014P CH 1 |SANDUSKY CNTY OHIO SALES TAX SUPPORTED S 20 AFE] 99,489 | ... 92.662 99,495 6 .2.000 10/26/2016. | 12/01/2028.
82525A AJ 0 [ SHOREWOOD WIS SEW SYS REV.....c.ccvvrvirvrrirvineirerseinerernsissensisenisnnes | eovenee | oo [rovrinenn | et IFE | v 114,742 | 91.005 114,754 1 .2.000 .| 07/21/2016. | 05/01/2026.
83309A EX 5 |SNOHOMISH CNTY WASH HSG AUTH REV. ..101.129 71,475 (254) .3.000 01/04/2013. | 05/01/2022.
83755N DS 8 | SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY ...104.460 62,801 (685) .4.000 07/25/2014. | 11/01/2023.
858620 Z7 5 |STEPHEN F AUSTIN ST UNIV TEX UNIV REVS..... ...104.449 225,897 (577) .....4.000 .| 09/28/2016. | 10/15/2031.
860068 BL 8 | STEUBENVILLE OHIO HOSP REV. ...100.542 95,008 (4] ESSTTRRTIN IV IO 3.250 08/18/2010. | 10/01/2017.
864881 MD 6 | SUGAR LAND TEX WTRWKS & SWR REV ...101.269 103,116 (631) | evvverereeireireens [ e [ e 3.000 10/27/2014. | 08/15/2026.
87638Q PK 9 | TARRANT CNTY TEX CULTURAL ED FACS FIN CO.. . 2| 88,754 |..... 89.751 88,754 ......3.000 .| 12/29/2016. | 11/15/2033.
889257 AB 7 |TOLEDO-LUCAS CNTY OHIO PORT AUTH LEASE R. | e [ 1FE| o 101,105 |...102.436 100,618 (105) [ 1everrerererrieerens | cerreeierssireeenines [ s 5.100 12/21/2011. | 12/01/2021.
889396 NY 9 |TOLEDO OHIO WTRWKS REV......coomiuiirimrirriieriiiieniesissiisesisssiessesesseens . 2| 1FE 68,580 |...101.375 68,680 100 | oo [ e [ s 3.125 03/05/2014. | 11/15/2027.
914023 KN 5 |UNIVERSITY AKRON OHIO GEN RCPTS 2| 1FE 97,507 |..... 99.884 97,686 114 .3.500 05/28/2015. | 01/01/2032.
914119  UT 7 |UNIVERSITY CINCINNATI OHIO GEN RCPTS 2| 1FE 105,285 |...107.381 103,889 (647) .4.000 11/05/2013. | 06/01/2026.
914378  EP 5 |UNIVERSITY KY GEN RCPTS 2| ... 1FE 103,888 |..... 99.552 103,339 (405) .3.500 03/23/2015. | 04/01/2031.
914745 AU 8 |UNIVERSITY OF ALA AT BIRMINGHAM GEN REV. 2| . 1FE 99,999 |..... 96.252 100,002 3 .3.125 12/16/2015. | 10/01/2032.
91514A DA 0 [UNIVERSITY TEX UNIV REVS e 2| .. 1FE 208,000 |..... 94.953 .189,906 | . 200,000 | ... 207,487 (513) 102500 .| 08/30/2016. | 08/15/2036.
917547  ZC 8 |UTAH ST BLDG OWNERSHIP AUTH LEASE REV. SOOI OO . 2| 1FE 305,066 |..... 93.221 278,270 | oo 300,000 | ... 304,763 (B03) [ eerrerererrcerens | eerrreierseireeenines [ s 3.000 06/01/2016. | 05/15/2031.
917567 CE 7 |UTAH TRAN AUTH SALES TAX REV IO I . 2| . 1FE 211,504 |..... 94.248 188,49 | ....... 200,000 | ... 211,128 (BTT) | cevererrrinrinens [ v [ s 3.000 08/17/2016. | 12/15/2029.
924194  PB 3 | VERMONT HSG FIN AGY MULTI FAMILY .....covvvrerrrrinrercnineeseerssnisnrnnnienes | evneen | oo | vnnrvenne | eenend TFE | i 101,886 |...101.774 101,774 ....100,000 | ... 101,072 (213) .3.050 01/08/2013. | 08/15/2021.
92812Q 2M 8 |VIRGINIA ST HSG DEV AUTH.. 110,428 |..... 97.891 .107,680 110,000 | ... 110,363 (63) .3.250 12/01/2015. | 08/01/2031.
92812V JQ 0 [VIRGINIA ST HSG DEV AUTH.. 102,641 |..... 94.494 94,494 100,000 | ... 102,476 (165) .3.000 05/05/2016. | 11/01/2031.
928172 P74 |VIRGINIA ST PUB BLDG AUTH PUB FACS REV. 124,998 |..... 90.325 112,906 125,000 | ... 124,996 (2) .3.000 10/12/2016. | 08/01/2035.
950738 DK 0 |WENTZVILLE R-IV SCH DIST MO LEASE CTFS P.. 99,723 | ..... 89.221 89,221 100,000 | .. 99,731 8 2125 08/25/2016. | 04/01/2028.
956695 B3 3 |WEST VIRGINIA ST WTR DEV AUTH WTR DEV RE.. . e [l IFE | s 126,000 |...102.887 123,464 ...120,000 | ... 123,022 (821) | ceverrererireireens [ e [ e 3.000 04/02/2013. | 07/01/2020.
97689Q DG 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O, ceevrereneennines | e . 2| 1FE 198,600 |..... 97.818 | .coevivernn. 195,636 | ... 200,000 | ... 198,606 B | e [ [ 3.150 12/08/2016. | 09/01/2030.
982354 CM 2 |WRIGHT ST UNIV OHIO GEN RCPTS s | s [ IO [PV 1 =5 100,534 |...105.009 | ..o 105,009 | ovvoiviiiriinnce 100,000 | ... 100,164 (Y41 RTINS (ORI IR 5.310 12/29/2009. | 05/01/2019.
2599999. U.S. Special Revenue & Assessment Obligations - ISSUEr OblIGatioNS.........c.cv i sseisssessesesessssssens | ssesesanes 14,561,872 XXX ] e 14,182,932 | ............ 14,525,000 | ........... 14,517,926 | oo 0] s (28,994) 0 0 XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
010047 CE 6 | AKRON OHIO CTFS PARTN......cuiiiiiiiriiinriiieisssiesessseeesssssesesssssssssnes | sevenes .25,007 |...102.721 25,002 (1] SUSTOURIN VRTINS IOV 4.000 07/01/2009. | 12/01/2020.
083600 AK 2 |BEREA OHIO CITY SCH DIST CTFS PARTN.. 50,226 |...102.809 50,051 (26) 3.625 10/19/2009. | 10/01/2018.
117534 AL 1 |BRYAN OHIO CITY SCH DIST CTFS PARTN 140,006 |...100.602 40,005 (1) 3.250 06/04/2014. | 12/15/2027.
172253 CN 4 | CINCINNATI OHIO CITY SCH DIST CTFS PARTN.. 104,082 |..... 98.143 103,686 (396) 0003375 01/06/2016. | 12/15/2028.
172724 AD 8 | CIRCLEVILLE OHIO CITY SCH DIST CTFS PART.. 103,155 |...105.940 102,058 (443) .7.000 02/03/2011. | 12/01/2026.
18925P ED 6 | CLOVERLEAF OHIO LOC SCH DIST CTFS PARTN 55,433 |...100.703 55,362 (62) .....3.500 07/31/2015. | 03/01/2030.
458934 BH 8 |INTERMEDIATE SCH DIST 287 MINN CTFS PART........ovvonerrmrierierincerenins | vveene 97,789 |..... 96.842 97,793 A | | e | e 3.000 12/20/2016. | 05/01/2028.
565225 AJ 8 |MAPLE HEIGHTS OHIO CITY SCH DIST CTFS PA.....c.ovviiirereinererineisinns | cevees 25,176 |...102.606 25,022 (23) [ oo | e | s 4.750 07/01/2009. | 11/01/2017.
578305 GG 3 |MAYFIELD OHIO CITY SCH DIST CTFS PARTN.... 2| 109,302 |..... 97.211 . 109,347 26 .....3.500 03/30/2015. | 09/01/2034.
640546 AZ 0 |NEOSHO CNTY KANS CMNTY COLLEGE CTFS PART. [SUSSTIRIRTORN DOV . 2| 1FE 200,000 |..... 91.583 | ................183,166 | ....... 200,000 | ... 200,000 | .oooverncrirerirneerenis | erreeerienieeeeens | e | e | e 2.625 06/03/2016. | 04/15/2030.
641494 CM 9 |NEVADA SYS HIGHER ED CTFS PARTN......cvviiiiriierinniernsisneensersssssienes | vevenes . 2| 1FE 196,174 | ..... 92.513 | ... 185,026 | ... 200,000 | ... 196,335 181 | oo [ [ 3.000 01/13/2016. | 07/01/2032.
697480 BH 3 |PALO VERDE CALIF CMNTY COLLEGE DIST CTFS 2| 1FE 45,577 |...101.011 45,225 (32) 4.750 07/17/2008. | 01/01/2021.
770266 AX 2 |ROBBINSDALE MINN INDPT SCH DIST NO 281 C 2| 1FE 100,000 |..... 89.589 100,000 2125 .| 07/06/2016. | 04/01/2028.
790409 EB 8 | ST JOHNS CNTY FLA SCH BRD CTFS PARTN.....ccovevurrvrerirerireenns e 2| ... 1FE 199,500 |..... 99.885 99,583 72 ISR ISR DO 3.250 01/11/2013. 07/01/2031.
79152Q BM 3 |STLOUIS CNTY MO LIBR DIST CTFS PARTN............ RN I . 2| .. 1FE .99,000 |..... 89.727 99,017 17 2.250 09/28/2016. | 04/01/2029.
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792075 MA 8 | ST LUCIE CNTY FLA SCH BRD CTFS PARTN. .....cocsiursrisrisrensirnsnsssisssnenne | coeees 2| 1FE 100,000 |...100.614 | ...ccoovvcrnnnee 100,614 100,000 | .ooveeinnesniininenes | e | e | i | o 3125 |...... 3125 | | v, 1,563 | oo 3,125 | 02/25/2013. | 07/01/2026.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. .........coviiuiviiiioieiieisiisse e 1,450,427 XXX .1,399,683 | .............1,450,000 | ............. 1,448,487 (753) 0 0 XXX XXX XXX | e 14,230 | .......... 32,875 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGatioNs............wecerrreirsisrensrsnesssssssisssissssesssssssesssssssssssessnes | ensrennes 16,012,299 XXX .15,582,614 ..15,975,000 ..15,966,413 | ..oooivcriiniinnn0 | i (29,747) 0 0 XXX XXX XXX | e 129,787 | ........ 360,984 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  BD 3 [AT&TINC....ccooviririerinrercniniseriesinesiensssesssnssssssssenssesssssnssssssssssnessessssnss | aeinee | oo [ eorneeveen | e0einFE | it 100,007 e 99.024 | ..oovriiernenn99,024 | i 100,000 100,032 (B) [ cevoeernerrnerrrerins | eeervenisseisersenes | 000:3.000 | e 2.993 07/17/2013. | 02/15/2022.
00206R  BM 3 |AT&TINC......cvviriicriniciisrisnieisnicsississisesssssisssienssssssssssssssessensisnsnes | soeens | oo [ eovnnveen | ciiFE | 0. 201,075 L 99.636 | ..o 199,272 | .. 200,000 200,218 (236) | evvoeerrrineiiens [ v [ 1400 |, 1.280 05/29/2013. | 12/01/2017.
00206R BN 1 [AT&TINC....ccooviiririrerinreceininneieniensienisnessensessssssenssessssssssssssssssensensssess | eoeeee | oo [ eorneen 1,2 c00nFE | it 100,556 | ... 95.927 100,542 (1) [ s | e | 2002625 | e 2.522 10/26/2016. | 12/01/2022.
00206R  CN 0 [ATETINC...cooiiiiriricriericiiseineiiesiesesessssisenssssssssssnssesssessssssssssensssssssesses | avvens | oo [ eorneen 12| c0tiFE | i 101,777 96.246 101,669 (108) | ovevveveireiiens [ v [ 200 3.400 | 3.166 05/18/2016. | 05/15/2025.
00287Y AL 3 [ABBVIE INC....cooivieiersrierienirenieissssensenissssensssissssssssensnsssssenssssssssessssssnes | eovene | oo [oonineern | 0 2FE | . 100,966 | ... 98.988 100,761 (TA7) [ oo | eevreniveisenerernne [ 002,900 [ 2.758 03/24/2015. | 11/06/2022.
00846U AJ 0 |AGILENT TECHNOLOGIES EUROPE BV ...103.475 101,399 (193) | cevereererireriens v [0 3.875 [, 3.625 07/31/2014. | 07/15/2023.
025816  BK 4 | AMERICAN EXPRESS CO ...100.848 . 100,795 (85) | cvveererrvererennins v | 20000 3.625 | e 3.508 12/18/2015. | 12/05/2024.
02587D  C8 9 | American Express Centurion Bank.. ...100.000 .100,000 100,000 | oooueevmrrnerrerienes e [ | e | 0000 2.350 | s 2.350 10/01/2015. | 10/07/2020.
026874 DD 6 | AMERICAN INTERNATIONAL GROUP INC ...100.349 .100,349 101,661 (97) [ eveeeeeeereees v | 2003750 | 3.517 05/25/2016. | 07/10/2025.
031162  BU 3 |AMGEN INC......cevvrrrererirrirnnriniis ...100.828 . 100,462 (194) | covvovvvrnerrens [ [0002.200 | 1.994 05/27/2014. | 05/22/2019.
031162 BY 5 |AMGEN INC....cooiviriiiicineineiseieniseissesisssisesnsesisssssesssssisssssessessssssssnsenss | eonneen | oo | eeneeen 1,2 | e 2FE | i, 98,884 | 97.031 | oo 97,031 | s 100,000 99,006 105 | oo [ [2003.125 | 3.262 10/26/2015. | 05/01/2025.
035242  AA 4 | ANHEUSER-BUSCH INBEV FINANCE INC........cccceerermrnrrnireineneirsrinnseirens | veveene | C i1 [ IFE ] iennnn..290,049 | ... 300,000 291,793 1,218 | o | e [ 000002625 | 3.125 09/16/2015. | 01/17/2023.
037833 AK 6 |APPLEINC.... . 96,747 463 [ oo | e | 2002400 | 2.967 06/12/2014. | 05/03/2023.
037833 AS 9 |APPLEINC.... 91,309 (153) | ceveoverrineiiens [ [ 203450 |, 3.226 06/10/2014. | 05/06/2024.
046353 AF 5 |ASTRAZENECAPLC............... 100,099 (34) [ e | e | 201950 | e 1.912 10/31/2013. | 09/18/2019.
05565Q CC 0 |BP CAPITAL MARKETS PLC. 100,043 (49) | oo v | 1.375 | 1.324 05/29/2013. | 11/06/2017.
05565Q CD 8 | BP CAPITAL MARKETS PLC 97,665 330 | o | v | 0022750 [ e 3.158 12/16/2014. | 05/10/2023.
05574L  TX 6 |BNP PARIBAS SA.. 100,512 (255) | ceveveererineiiens [ v [ 200.2.400 | 2.130 01/22/2014. | 12/12/2018.
06048W QR 4 |BANK OF AMERICA CORP.........cecevimrrirrirnrirernnissisnisissssssssssssssssessssssssnnses | vovenee |0 | vervneienn | eerenlFE [ . 200,000 |.....95.529 | ...............191,058 | ....... 200,000 [ .oocveerinrireininns | e e [ | 000 3.000 | 4.013 04/28/2015. | 04/30/2030.
06048W RZ 5 |BANK OF AMERICA CORP.... 100,000 | oooueevrerrerrerienes e [ | eevneenernneennennns | 0000e3.0000 | s 4.612 11/20/2015. | 11/25/2030.
06050W EP 6 | BANK OF AMERICA CORPORATION........ 100,000 | .o oo | s | e | 040000 | 3.999 02/14/2011.| 02/15/2017.
06051G  FN 4 |BANK OF AMERICA CORP.... 198,587 409 [ oo | e | 20002250 | e 2.474 12/15/2015. | 04/21/2020.
060624 7A 5 | Bank of Baroda 100,000 | .ovouieriienrirciiens e [ | e | 000 2.050 | 2.049 11/06/2013. | 11/13/2018.
06366R MS 1 |BANK OF MONTREAL 100,298 (248) | oo [ v [ 201450 | 1.196 04/30/2013. | 04/09/2018.
064159 BE 5 |BANK OF NOVA SCOTIA 99,598 A2 [ s | e |20 1375 | 1.799 08/26/2013. | 12/18/2017.
06738K DL 2 |BARCLAYS BANKPLC . 100,000 | oo e | e | e | 0029000 | 2.500 03/07/2011.| 03/15/2021.
06740K HW 0 |Barclays Bank DEIAWAIE..............cccevueremerrerieiseeserisssiesiesisseessssssssessnenes . 100,005 (D) [ e | e | 0000 2.350 | e 2.348 08/19/2014. | 08/20/2020.
075887 AT 6 |BECTON, DICKINSON AND COMPANY ...103.988 .103,988 100,189 (133) [ overerrerverveirens | cevrenvveisnneinennns [ 0004900 [ 4.747 10/18/2004. | 04/15/2018.
09710L  BQ 7 |Bofl Federal Bank..........c.cccuvvurrunnee ...100.000 .100,000 100,000 | cooouevveerrerierienes [ [ | e | 202,000 | e 2.000 07/25/2016. | 07/29/2026.
11133T AC 7 |BROADRIDGE FINANCIAL SOLUTIONS INC 101,883 (89) [ oo | e | 20,3400 | e 3.164 06/22/2016. | 06/27/2026.
134429 AV 1 |CAMPBELL SOUP CO... 100,134 (244) | oo [ [2003.050 | 2.797 07/01/2010. | 07/15/2017.
134429 AY 5 |CAMPBELL SOUP CO... 93,314 1,055 [ oovervrineineis | eeeneenneineiiennns | 0002500 | e 3.841 12/18/2013. | 08/02/2022.
14040H BG 9 |CAPITAL ONE FINANCIAL CORP. 100,360 (B7) | cvvererrvenveinnns [ | 20000 3.200 | e 3.149 02/25/2015. | 02/05/2025.
14042E 3V 0 | CAPITAL ONE NA 100,214 (185) | evereerveiseriens [ everrrveiseriieriinens [0 1,500 [ 1.310 04/30/2013. | 03/22/2018.
14042E  5U 0 |Capital One, National Association.......... 103,885 (284) [ oo | e [ 00002400 [ 2.150 10/09/2015. | 08/19/2020.
14912H RH 5 | CATERPILLAR FINANCIAL SERVICES CORP 100,000 | oooueevmrrnrerierienes e [ | eevneenennneenenns | 0000e3.2000 | s 3.200 06/30/2014. | 07/15/2024.
166764 AT 7 |CHEVRON CORP........cccocvvmiivriiniireiins 99,437 84 | oo e | 2411 [ 2.528 02/26/2016. | 03/03/2022.
17284A Q6 8 | CIT Bank, National Association 100,006 (2) [ e | e | 202,100 | e 2.097 05/22/2012. | 05/16/2019.
17284C G5 7 |CIT Bank, National Association ..100.678 | ...cceveerrer 100,678 | oo 100,000 100,358 (81) [ oo | e | 2002700 | e 2.612 08/28/2014. | 05/28/2021.
172967 KX 8 |CITIGROUP INC.... ...101.988 200,000 202,202 (BB) | vvvevererrerverenis v | 20000 2.361 | e 2.188 10/26/2016. | 09/01/2023.
1730T0 W3 9 | CITIGROUP INC....ccoooverrrireireiieriierienisseesserissssnensenssssessenssssssessesssessssssens | seveee | oo [ eorneereen | ceenFE | 99,750 | ... . 99,802 23 | eeveeeriverieeiiene | eenveerieniisseieseies | 000 1.937 [ 1.965 08/26/2014. | 08/27/2024.
1730T3  BE 2 | CITIGROUP INC......coooviviririciieninerienisninsiissiisesienissessnsssssssessessssssssnssns | soveees | oo [ eovsrieen | ceere@FE | i 100,000 | ... 100,000 | oo e [ | e | 000003.250 | s 3.250 06/02/2016. | 05/31/2036.
1730T3  BG 7 |CITIGROUP INC......coooivrrrirerieiinnrierienissessssssssenssesssssessssssssssssessssessssssns | sevinee | oo [ evseeenens | ceeenlFE | voviiiiinnnn 100,000 | .....93.148 [ oo 93,148 | i, 100,000 100,000 | coooueermernrerierienes e [ | eeneennennseenernns | 000e3.000 | s 3.000 06/20/2016. | 06/15/2027.
17401Q  AB 7 |CITIZENS BANK NA.. ...100.336 200,000 202,185 (435) | oo [ [0 2.450 | 2.052 05/25/2016. | 12/04/2019.
191219 AW 4 |COCA-COLA ENTERPRISES INC ...128.822 100,000 129,172 (2,481) [ v [ vvverensensiinnnns [0 72000 e 3.450 08/26/2014. | 10/01/2026.
200340  AQ 0 |COMERICA INC......cccomirrrirrrinrinsireenssissersssissssessssissensssssssssssssssssssansenns | wonseen | oo | cenernenne | eerend IFE | iiiiii00000.202,072 |.....97.800 | .................195,600 | ...... 200,000 201,926 (138) | cevvveereeineriens [ erveerireinerieriinens [ 20.3.800 | 3.680 03/24/2016. | 07/22/2026.
20826F AB 2 [ CONOCOPHILLIPS CO....ccovvvvvrirrieisiseirersnisseressssisseesssessssssseesssssssssensssnnns | eonens | oo [ooneee 1,2 | vt IFE | v, 98,514 | o . 99,656 356 | verieeiiiees | ceeeiesnieieienn [ 001,050 | 1414 09/24/2013. | 12/15/2017.
20826F  AJ 5 | CONOCOPHILLIPS CO......cevuvrrrerirrireererinennerieniseessssissssssessessseessssssssenes | sevvees | oo | verenene 1,2 [ st IFE | i 94,159 |, 95,252 1,093 [ v | e | 0000:2.200 | e 3.712 02/25/2016. | 05/15/2020.
22160K  AF 2 [COSTCO WHOLESALE CORP.......cccoevrvirernririrrniiseinnnnerersesensssississnsssssnsnne | eovene | oo [vvrineern 1| it IFE | v 101,619 | 102,970 102,278 236 [ .o | e | 17000 | 1.945 02/20/2014. | 12/15/2019.
22533A 3V 7 |CREDIT AGRICOLE CORPORATE & INVT BK MEDI .200,000 200,000 200,000 | .oovverrenrieeienies | cereressiesiiesiieni | cerveseiesiinsiiens | eoeseessiisssissiienns [ 2000.2.500 |, 2.488 02/26/2016. | 02/28/2021.
22533A  4M 6 | CREDIT AGRICOLE CORPORATE & INVT BK MEDI........ccccomeunerrnriinerrneinnne | eeverne | C |2 | 200,000 |..... .165,028 | ....... 200,000 200,000 | ...covveriniinrinnies | e | | [2003.000 | 3.340 08/26/2016. | 08/30/2031.
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22548Q 3E 3 |CREDIT SUISSE AG (NASSAU BRANCH) crneeenennnnn195,202 | 200,000 | ... 200,000 | ..ooovoiieririiniies e | e | e | v 5.000 s e 04/11/2016. | 04/14/2026.
24422E RT 8 |JOHN DEERE CAPITAL CORP.......covvurrimrerinerinnrienienissessesiensssnensenssnenns | cenves | oo | verovernnee | e TFE | v 113,743 [10..99.722 | i 111,689 | e 112,000 | ... 113,557 (186) | veveveveeierieens [ erveererierirseiiienns [ e 2.800 03/09/2016. | 01/27/2023.
24424C BT 7 |JOHN DEERE CAPITAL CORP.......cccostrumrremrernerneeiseiserississsssensssessssssssnnne | sevinee | oo [ evseeinnens | cone TFE | riiiiie..200,000 |.....99.379 | ................. 198,758 | ....... 200,000 | ... 200,000 [ .eoovvvnrirerirneerenis | erreeerienieeeeens | e | e | cee 2.750 10/26/2015. | 10/15/2022.
254672 XQ 6 |Discover Bank ....100,000 | ... 100,489 (46) .2.400 02/22/2016. | 02/10/2026.
25468P CN 4 |WALT DISNEY CO. 125,000 | ... 126,988 (402) .2.750 01/13/2012. | 08/16/2021.
263534 CK 3 |EIDUPONT DE NEMOURS AND CO 100,000 | ... 101,121 (122) .....2.800 03/30/2016. | 02/15/2023.
26441C AR 6 |DUKE ENERGY CORP 100,000 | ... 100,987 [(G1S) ) TSRSTRTON INSIRIRIRIR IOV 1.800 .| 08/30/2016. | 09/01/2021.
26483E AF 7 |DUN & BRADSTREET CORP 100,000 | ... 100,808 (865) 3.250 03/04/2014. | 12/01/2017.
278642 AE 3 |EBAYINC ....100,000 | .. 97,668 382 | v | e | s 2.600 03/30/2015. | 07/15/2022.
278642 AK 9 |EBAYINC ....100,000 | ... 100,314 (65) 2.875 02/23/2015. | 08/01/2021.
278642 AL 7 |EBAYINC . ....100,000 | .. 99,286 83 o 3.450 03/17/2015. | 08/01/2024.
29379V AF 0 |ENTERPRISE PRODUCTS OPERATING LLC........ccoovvenerirerimenrerirseerssninsnnnns | vveeee | oo | veviveeennsd | e 2FE | .. 212,060 |[...108.203 | ...............216,406 | ....... 200,000 | ... 209,313 (2,747 [ oo | e | s 5.250 01/05/2016. | 01/31/2020.
29379V BE 2 |ENTERPRISE PRODUCTS OPERATING LLC ....100,000 | .. 98,935 13 3.750 09/28/2015. | 02/15/2025.
29379V BH 5 |ENTERPRISE PRODUCTS OPERATING LLC ....96,385 100,000 | .. 96,714 295 .3.700 11/16/2015. | 02/15/2026.
29667R  JP 9 |ESSABANK & TrUSt.......c.cocouiiiiiiriiiiniecssessseseas 100,000 . .100,025 ...100,000 | ... 100,000 .1.200 07/26/2013. | 07/31/2017.
345397 WF 6 |FORD MOTOR CREDIT CO LLC... 103.029 .206,058 200,000 | ... 208,972 (128) 4.250 11/23/2016. | 09/20/2022.
36157P  HK 8 |Synchrony Bank ...100.367 .100,367 ....100,000 | ... 100,000 .2.000 06/29/2012. | 07/06/2018.
361598 5B 3 |Synchrony Bank ..101.186 101,186 | . ....100,000 | ... 100,820 (169) .r..2.900 06/28/2012. | 11/16/2021.
36962G W7 5 | GENERAL ELECTRIC CAPITAL CORP........cccrvvererrrrinrrnernenieneseessenssssnnns [ eoneeen | oo | cevernnennd | et TFE | 0. 152,800 | ..o 96.752 193,504 | ....... 200,000 | ... 167,720 3464 | oo [ s [ 1.261 12/14/2011. | 05/05/2026.
36966R 7M 2 | GENERAL ELECTRIC CAPITAL CORPORATION.... 106.401 106,401 ...100,000 | ... 100,000 4.250 09/07/2010. | 09/15/2022.
36966T ER 9 | GENERAL ELECTRIC CAPITAL CORPORATION ..102.610 .102,610 100,000 | ... 100,000 103250 02/21/2012. | 02/15/2021.
36966T HX 3 | GENERAL ELECTRIC CAPITAL CORP ...101.548 101,548 ....100,000 | ... 100,000 | cvooveerererierrennires [ v | e | | v 1.680 04/01/2013. | 04/15/2020.
370334 BV 5 | GENERAL MILLS INC ...100.243 100,243 ....100,000 | ... 100,498 (170) 2.200 10/24/2014. | 10/21/2019.
38141E H2 8 | GOLDMAN SACHS GROUP INC ...102.820 .102,820 100,000 | ... 100,439 (109) .3.500 09/20/2012. | 09/15/2020.
38141E M2 2 | GOLDMAN SACHS GROUP INC ...100.188 .100,188 100,000 | ... 100,000 .3.500 02/28/2012. | 02/15/2017.
38141E P4 5 | GOLDMAN SACHS GROUP INC ...106.731 .106,731 100,000 | ... 100,000 ......5.000 04/30/2012. | 05/15/2022.
38143A TN 5 |Goldman Sachs Bank USA. ...100.580 .100,580 100,000 | ... 100,000 2.250 05/22/2012. | 05/30/2019.
38147  TX 0 | Goldman Sachs Bank USA. ...100.023 .100,023 100,000 | ... 100,000 | ovouveerrrerierienes [ e | e | e | e 1.900 02/11/2014. | 02/19/2019.
38147Q  BS 4 | GOLDMAN SACHS GROUP INC......c.cccvvririreririernrniieenniseesnissnensssirensnenees | veveees | oo | evnrenenned [ e 2FE | ii0..99,000 | ... 98.627 ...98,627 ..100,000 | .. 99,309 99 | i [ s [ e 2.493 10/15/2013. | 06/17/2023.
38148T MY 2 | GOLDMAN SACHS GROUP INC........ccccvmrimrriririirinrinsrinsrienienisnessssnnsnenes | convee | oo | veriverenni2 | e IFE | 2,100,000 | ... 95.986 ....100,000 | ... 100,000 3.000 05/31/2016. | 06/15/2025.
40414L  AG 4 |HCPINC ...99,538 | ..... 99.037 100,000 | .. 99,633 61 .3.150 05/28/2015. | 08/01/2022.
40414L  AM 1 |HCPINC ..99,124 | ... 95.753 99,267 79 .3.400 02/18/2015. | 02/01/2025.
40431G K4 0 |Hsbc Bank USA 248,276 |...101.425 247,022 (963) .2.500 02/03/2015. | 02/09/2024.
406216 BD 2 ...100.961 .100,961 100,487 (65) .3.500 12/18/2015. | 08/01/2023.
428236 BF 9 ...103.426 .103,426 100,822 (191) 1003750 06/19/2012. | 12/01/2020.
44266R  AC 1 |HOWARD HUGHES MEDICAL INSTITUTE ..104.272 104,272 100,000 | veouevrererierieees [ e [ e | e | s 3.500 01/07/2014. | 09/01/2023.
458140 AL 4 |INTEL CORP. ...100.161 100,161 | covveeveine 100,000 | ... 100,352 (366) 1.350 04/24/2013. | 12/15/2017.
459200 HG 9 |INTERNATIONAL BUSINESS MACHINES CORP.........cccoevemermmrinerneriinennnnens | eevees | ev | eervverenncd [ it IFE | 2,199,185 | ... 95.941 191,237 |. 200,000 | ... 200,032 144 ... 1.875 08/25/2016. | 08/01/2022.
46625H  JJ 0 |JPMORGAN CHASE & CO.....coovvrirrirriiernniseieninsissensiensssssssensssssssssssssssnnns | sovenns | oo | vvsvinenns | eoen2FE | o0 200,123 |00 99.742 199,484 | ....... 200,000 | ... 200,111 (1<) 1 [STSTORRUORRIO IPSPORIROOPPRPORN DRPORE 3.375 06/01/2015. | 05/01/2023.
46625H RW 2 | JPMORGAN CHASE & CO......... 101.997 203,994 | ...... 200,000 | ... 201,240 (40) 2.112 10/18/2016. | 10/24/2023.
494550 BL 9 |KINDER MORGAN ENERGY PARTNERS LP 102.671 102,671 ...100,000 | ... 101,747 (284) .3.950 08/01/2014. | 09/01/2022.
500255 AU 8 |KOHLS CORP. 100.565 .100,565 ....100,000 | .. 99,228 75 4.250 08/18/2015. | 07/17/2025.
534187 BE 8 |LINCOLN NATIONAL CORP...... 199,538 |..... 98.936 197,872 200,000 | ... 199,574 36 .3.350 04/28/2016. | 03/09/2025.
5394E8 AB 5 [LLOYDS TSB BANK PLC 100,000 |...103.664 .103,664 ....100,000 | ... 100,000 .5.000 07/25/2011. | 07/28/2026.
540424  AQ 1 |LOEWS CORP......ccosvrrmrrmerrcrirrirennns ..95,795 |..... 96.818 96,818 100,000 | .. 96,705 463 02625 12/29/2014. | 05/15/2023.
565849 AL 0 | MARATHON OIL CORP.......oetumrricrrirerirerierinniisniseiivenisnessesississsiessnnsnenss. | vovenen | oo | cennee 1,2 | i 2FE | i 91,475 | 97.191 ..97,191 ....100,000 | .. 92,274 T28 [ v | v [ v 3.850 11/25/2015. | 06/01/2025.
571748  AX 0 |MARSH & MCLENNAN COMPANIES INC.........cccoiremirmerinerierienireesseesnsneens 100.551 .100,551 ....100,000 | ... 100,512 (55) 3.500 09/11/2014. | 03/10/2025.
57772K  AB 7 | MAXIM INTEGRATED PRODUCTS INC 101,000 | ... 101,465 (69) 0003375 02/19/2015. | 03/15/2023.
58013M EU 4 |MCDONALD'S CORP. . ....100,000 | ... 100,861 (89) [ coveverrerreerieris | vevrerirneiierineeins | s 3.375 10/21/2015. | 05/26/2025.
585055 AZ 9 |MEDTRONIC INC.....cocovvimiirrrineierinrineiinneiseisenissesensnssssesssssssssessssssssesss | eonnees | Gl oo 1,2 i IFE | ciiiiin..98,881 | .o 99.332 ...99,332 ...100,000 | .. 99,149 126 2.750 10/17/2014. | 04/01/2023.
590188 JF 6 | BANK OF AMERICA CORP.... 106.608 .106,608 100,000 | ... 101,653 (1,003) .6.500 08/17/2004. | 07/15/2018.
59156R  BH 0 |METLIFE INC......cccoovmvrerririrririrnnines 102.314 102,314 100,000 | ... 101,576 (185) ......3.600 04/30/2014. | 04/10/2024.
59156R  BM 9 | METLIFE INC......coooviririiriirirniinsisnieerenissessnsissnisesenissssessisssssessiensnnnss. | eoveees | oo [eovsreeen | et TFE | 02,100,850 | ... 98.005 ....100,000 | ... 100,789 (B1) [ oo | e | s 3.000 04/05/2016. | 03/01/2025.
594918 AW 4 |MICROSOFT C 105.324 . 200,000 | ... 200,000 3.625 12/05/2013. | 12/15/2023.
61166W AT 8 |[MONSANTO CO......ccooviririiinriiniisniresiiesissisnsisssisesiesisssssessissssssssisssssni | soveens | oo | oo | il IFE ] 00.100,074 ] L 99.703 | oo 99,703 | i 100,000 | ... 100,060 (12) [ o | e | 2.750 11/09/2015. | 07/15/2021.
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61166W AU 5 [ MONSANTO CO....oriurirniiniireisesiseisesisesissessssissssssssessssssssssssssssssssssesssas | sevaees IO I 12| 1FE| oo 102,228 |..... 99.755 | .... ...100,000 | ... 102,039 (189) | eveveereevreirens [ ereereeineiseiienes [ e 3.375 s v 1,688 | 03/16/2016. | 07/15/2024.
61745E  5R 8 | MORGAN STANLEY DEAN WITTER & CO s [ s . 9| 1FE 100,000 |...100.750 ....100,000 | ... 100,000 | ovouveerrreerierienes [ [ e | e | e 3.464 . revernennn2,804 | 03/16/2011. | 03/15/2021.
61745E  G6 2 |MORGAN STANLEY DEAN WITTER & CO B 9| . 1FE| oo 100,000 |...101.250 ....100,000 | ... 100,000 | coeoueverrererierenees [ eerneereneinereniens | e | e | s 3.464 04/15/2011. | 04/25/2023.
61745E M9 9 |MORGAN STANLEY DEAN WITTER & CO 9| . 1FE 100,000 |...100.611 ....100,000 | ... 100,000 | .ovouvvrnirerierienes [ e [ | v | e 3.500 09/09/2011. | 09/30/2017.
61746B EC 6 | MORGAN STANLEY.. 2| 1FE 202,262 |...101.111 200,000 | ... 202,245 (17) 2.282 .| 12/13/2016. | 10/24/2023.
61760Q HB 3 | MORGAN STANLEY.. 5] 2FE 100,000 |..... 92.972 100,000 | ... 100,000 ......3.000 08/13/2015. | 08/28/2025.
636180 BL 4 |NATIONAL FUEL GAS CO. ..99,728 | ..... 97.513 100,000 | .. 99,800 28 .3.750 05/13/2014. | 03/01/2023.
63743F  UJ 3 |NATIONAL RURAL UTILITIES COOPERATIVE FIN......cccocviivinninnicniinniinnns | coviee | o | eevivernene [ e IFE ] 002,100,000 | ... 98.980 100,000 | ... 100,000 oer.3.150 09/02/2014. | 09/15/2024.
63743F VB 9 |NATIONAL RURAL UTILITIES COOPERATIVE FIN......ccoveverieirinrireriennrnenes | cervee | oo | vevivernnee | e TFE | 0,100,291 | 99.917 ....100,000 | ... 100,248 (21) [ o | e | s 3.500 11/25/2014. | 11/15/2026.
63743F ZW 9 |NATIONAL RURAL UTILITIES COOPERATIVE FIN......ccoveveneererrneinerivnnennnns | veveees | oo | eerivernnee | e IFE | 2,100,000 | ... 92.635 ....100,000 | ... 100,000 3.000 06/20/2016. | 12/15/2028.
65539A BA 7 |NOMURA AMERICA FINANCE LLC.........ccoovvrrivmririirerirninns | Cl 2] 2FE | ... 100,000 99.538 100,000 | ... 100,000 ......3.000 01/24/2014. | 01/29/2022.
67021C  AG 2 [NSTAR ELECTRIC CO....cvvorrirririmerieriesiseessssssessessesssessssissssssesssessssssas | sevenes e 12l AFE ] 92,630 97.740 ..97,740 ....100,000 | .. 94,918 789 [ v | e [ e 2.375 12/23/2013. | 10/15/2022.
68389X AN 5 | ORACLE CORP ...99,225 |...100.000 100,000 ....100,000 | .. 99,846 194 | i v s 1.200 09/24/2013. | 10/15/2017.
68389X BA 2 |ORACLE CORP ..100,884 |...101.575 .101,575 100,000 | ... 100,607 (125) | ceververerireirens [ v [ e 2.800 09/24/2014. | 07/08/2021.
69349L  AA 6 |PNC BANKNA.... ...100.129 .100,129 100,000 | ... 100,010 (269) 5.250 01/10/2005. | 01/15/2017.
713448 BR 8 | PEPSICO INC. ...103.207 .103,207 100,000 | ... 102,259 (554) .3.125 02/07/2014. | 11/01/2020.
713448 BW 7 |PEPSICO INC. ...102.447 102,447 100,000 | ... 101,132 (225) .3.000 02/20/2014. | 08/25/2021.
717081 AQ 6 |PFIZER INC e ...103.704 100,000 | .. 99,999 1 oo 4,650 10/18/2004. | 03/01/2018.
718172 AL 3 | PHILIP MORRIS INTERNATIONAL INC.......coovvermriirmerierieereeissisesssesiseeens | eoveees [P IO IOV . ...100.952 ....100,000 | .. 99,761 AT | e | e | e 2.900 02/12/2014. | 11/15/2021.
718172 AT 6 |PHILIP MORRIS INTERNATIONAL INC......ovvivriiireriiirinsinersnissiensssicienins | vevees - ....100,000 | .. 95,162 767 2.500 12/23/2013. | 08/22/2022.
718172 BT 5 | PHILIP MORRIS INTERNATIONAL INC. e 100,000 | ... 100,882 (74) 10 2.750 02/23/2016. | 02/25/2026.
740189  AG 0 | PRECISION CASTPARTS CORP.......cooiririreirneissieseiieesiseississsssssssessssnsns | seeees o] ...100,000 | .. 94,526 802 [ .o | e [ e 2.500 08/21/2013. | 01/15/2023.
741503 AW 6 | PRICELINE GROUP INC.......cccovvimiriirirriiiiniissiiesieseesessssisssiesienesessssssnns | soenes ....100,000 | ... 101,124 (120) 3.650 03/11/2015. | 03/15/2025.
741503 AZ 9 | PRICELINE GROUP INC... 150,000 | ... 152,190 (119) .3.600 05/24/2016. | 06/01/2026.
74348Y NZ 0 [PROSPECT CAPITAL CORP.... 100,000 | ... 100,000 .4.500 04/28/2014. | 05/15/2019.
760296 FH 1 |Republic Bank & Trust Company. . 100,000 | ... 100,000 ......1.800 10/14/2014. | 10/22/2018.
778296  AA 1 |ROSS STORES INC.....oouoiiimiiiieiiniiieeiieeie st ssssens . 100,000 | ... 101,137 (130) | cevvvererreineireens [ ereeerreeineiseiinies [ e 3.375 10/30/2014. | 09/15/2024.
780100 DV 6 |ROYAL BANK OF CANADA e 2|l AFE | s 100,000 . . , . 100,000 | ... 100,000 2.250 02/21/2014. | 02/28/2022.
780100 WD 5 |ROYAL BANK OF CANADA.........ocouiireirniinsiicsiesesseissssissisessessssssssissssns | seinees | 2| AFE e 100,000 . ....100,000 | ... 100,000 2.250 07/17/2014. | 07/22/2022.
78012K  FM 4 |ROYAL BANK OF CANADAL.........covvrerrmrinrnnninsrerieresensssississessinsssennnnis | convee | oo | veriverenni | o IFE | iii00000...200,000 | ... 95.913 200,000 | ... 200,000 2.400 10/27/2015. | 10/30/2025.
78012K  JA 6 |ROYAL BANK OF CANADAL........ccoovvrrimrineersniserserieseseessssissssssssssssssensnssins | nevees | oo | wevvvernnee | cone IFE | i, 101,609 | 99.526 ....100,000 | ... 101,327 (282) .2.350 02/22/2016. | 10/30/2020.
78486Q AD 3 | SVB FINANCIAL GROUP........cocovvvieririirinrinerienierinssiessinenienienesssssensinns | eonenen | oo | connenees 1| et IFE | 099,716 | oo 95.773 100,000 | .. 99,763 27 .3.500 03/04/2015. | 01/29/2025.
790849  AJ 2 | ST.JUDE MEDICAL INC......oocemirimrrerirerineerenissrnerierissessessssssssessensessssennns [ eonseen | oo | ceneen 1,2 | e IFE | riiii000.100,252 | ..o 98.596 100,000 | ... 100,213 (28) .3.250 08/07/2015. | 04/15/2023.
80281L  AD 7 | SANTANDER UK GROUP HOLDINGS PLC.........ccoccevrrnirvmrivcirenienicnnivenienes [ eovees | G vviiiveiins | et 2FE | 101,312 | 99.644 100,000 | ... 101,175 (137) .3.125 06/28/2016. | 01/08/2021.
822582 AM 4 | SHELL INTERNATIONAL FINANCE BV 106.730 100,000 | ... 101,816 (520) o 8.375 07/01/2010. | 03/25/2020.
822582 AS 1 | SHELL INTERNATIONAL FINANCE BV.......cccooomrirmrimnermernnirnninerinseessenseenns | eoveees | G o1t IFE | 98,729 | o 97.590 ...97,590 ...100,000 | .. 98,876 4T | e [ [ o 2.375 03/09/2016. | 08/21/2022.
822582 BA 9 | SHELL INTERNATIONAL FINANCE BV ..100.717 100,717 ....100,000 | ... 100,434 (192) 2.000 02/22/2016. | 11/15/2018.
832696 AB 4 |JM SMUCKER CO [P0 SO f IOV . . ...103.952 103,952 |. ....100,000 | ... 101,599 (303) .....3.500 03/14/2012. | 10/15/2021.
83369E  GK 0 |SOCIETE GENERALE SA.......coooiiiimiiiniineiiesiesisneissiseiiesiesssssssssissesiens | eveens C 2| 1FE 200,000 |..... 95.414 190,828 | ...... 200,000 | ... 200,000 | oo | e | e | e | 3.000 03/28/2016. | 03/31/2023.
842587 CL 9 |SOUTHERN CO ..201,058 |...100.012 199,727 | ....... 200,000 | ... 200,884 (183) | everrerrierrens [ erveereniseeseriienns [ e 2.150 05/24/2016. | 09/01/2019.
856284 2T 0 | State Bank of India ..100,000 {...101.531 .101,531 ...100,000 | ... 100,000 3.250 10/06/2014. | 10/17/2024.
857477 AL 7 | STATE STREET CORP 98,810 |..... 99.768 ...99,768 ....100,000 | .. 99,121 125 3.100 05/22/2014. | 05/15/2023.
863667 AF 8 | STRYKER CORP ..200,000 |...100.592 201,184 200,000 | ... 200,000 .3.375 04/29/2014. | 05/15/2024.
863667 AH 4 | STRYKER CORP........cccovrmirriririnreiniineieninsensesssnissnisesiessssensssisssssessnnes | oveeen | oo | ceneen 1,2 | e 2FE | 100,952 | ..o 98.941 |. . 100,000 | ... 100,874 (78) 0003375 01/19/2016. | 11/01/2025.
86787G  AJ 1 |SUNTRUST BANK.. e 2| e 2FE | 203,386 | ... . . . 200,000 | ... 203,238 (148) | cevvveereriseinens [ e [ e 3.300 06/23/2016. | 05/15/2026.
88166H AD 9 | TEVA PHARMACEUTICAL FINANCE IV LLC......oovviiririvinrieinnreiersnsssinenis | evere (o] I 1 100,000 | .. 99,757 74 2.250 08/28/2014. | 03/18/2020.
882508 AU 8 | TEXAS INSTRUMENTS INC......cvourivmrirrireereisnsrseniesieesssessssssessesssssssensns. | weeees [P I 1 ....100,000 | .. 99,296 263 | oo | e | e 1.650 02/20/2014. | 08/03/2019.
89233P 6P 6 |TOYOTA MOTOR CREDIT CORPORATION........ e |C 2 100,000 | .. 98,485 142 2.250 11/25/2014. | 09/19/2027.
89233P 6R 2 |TOYOTA MOTOR CREDIT CORPORATION........vverrrmrimeririrerienesseisseniens | ceveens C 2 ....100,000 | .. 94,205 803 [ oo [ e [ e 3.000 07/22/2014. | 10/25/2032.
89233P 6W 1 |TOYOTA MOTOR CREDIT CORPORATION........iverireineriiererirenessesssesees | cevenns C 2 ...100,000 | ... 100,363 (390) 2.250 02/06/2013. | 12/07/2027.
89236T BF 1 [TOYOTA MOTOR CREDIT CORP. 100,000 | ... 100,000 2.250 02/25/2014. | 03/20/2024.
89236T CE 3 |[TOYOTAMOTOR CREDIT CORP. . . ...100,000 | ... 100,000 3.000 03/13/2015. | 03/20/2030.
904311 AA 5 |UNDER ARMOUR INC... ..204,000 |..... . .188,886 200,000 | ... 203,910 (90) .3.250 09/23/2016. | 06/15/2026.
92343V CN 2 [VERIZON COMMUNICATIONS INC........oocvorirmerirerrierirenes 99,523 |...100.824 .100,824 ....100,000 | .. 99,595 79 .3.000 07/21/2015. | 11/01/2021.
92343V CR 3 |VERIZON COMMUNICATIONS INC........ccccovvvrmirinriniiians I L2FE| 100,417 ] 99.522 99,522 | . ...100,000 | ... 100,379 (39) .....3.500 12/18/2015. | 11/01/2024.
92857TW  AZ 3 |VODAFONE GROUP PLC........cccovvrmerirmreriernrrinsrnerirerinsessenissesessessssssensnene | eevneee | C v 1| s 2FE| .....c.......... 185,948 | ... 95.290 .190,580 | ....... 200,000 | ... 189,767 1,596 | oo | e | e 2.500 05/26/2015. | 09/26/2022.
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Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of | Paid Accrued During Year | Acquired Date
92857W  BC 3 | VODAFONE GROUP PLC........coocceiiiririiniiniisiiiesininississiesiesssssisnians | sovins Cluoenn | v 2FE]| ... .97,075 |..... 96.876 | ... 97,858 M2 | e | s | e 2.950 |...... 3.339 05/27/2014. | 02/19/2023.
949746 SA 0 |WELLS FARGO & CO......ovverrireicrinirienierinsnissinenienissesesssssissssessessnenss. | voneeen | oo | cennrenenne | eeen IFE | 101,024 ] 97.308 100,967 (74 [N INSRRTIRIN IOV 2.100 |...... 1.878 09/14/2016. | 07/26/2021.
94974B  GA 2 |WELLS FARGO & CO....covevrmrvrirrerierineernseissisessesisssessssssssssssssssssssssssssnsess | seeses | oo | wevvvernnee | eone IFE | 99,276 | 98.327 99,421 B85 | evererereeereninens [ e [ e 3.300 |...... 3.386 09/24/2014. | 09/09/2024.
94974B  GL 8 |WELLS FARGO & CO , ...102.857 214,362 (580) | vvveeverineiiens [ e [ 4300 | 3.481 06/20/2016. | 07/22/2027.
94986R R8 6 |WELLS FARGO & CO.... 100,000 |..... 90.929 . 100,000 0002000 ... 2.000 07/26/2016. | 07/29/2026.
96121B BQ 9 | WESTPAC BANKING CORP.......cccovvrrirvrnririrnnisnisnneiisnseensssssessnssssssssnnens | eoneee | C [ vvvveinens | v TFE | v 100,000 |...100.280 | .... .100, ...100, 100,000 | .ovouvverrirerierienes [ e e | v | e 2.000 |...... 2.000 07/02/2012. | 07/15/2017.
99000N  ZP 9 | COMENITY BANK......ootrerierimissinssrisnessesssnsssesssssssssssssenessessssssssssnsenenssens | svneee | oo | covnnneennee | eeonsnonene | | oovensninnsinns 100,000 |...100.000 100,000 100,000 | .oveenrrnnrnnrernnes v | | v | oo 2.300 |...... 2.300 09/22/2015. | 09/30/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 20,043,429 XXX cineee. 19,909,062 ..20,029,000 | ........... 20,039,523 | oo 0 (1,071) 0 0 XXX XXX | XXX | ........145,282 | ....... 499,095 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)......... ..ot 20,043,429 XXX | s 19,909,062 | ............ 20,029,000 | ........... 20,039,523 | ...oovvvviiiniiins 0 (1,071) 0 0 XXX XXX | XXX | ... 145,282 | ........ 499,095 XXX XXX
Hybrid Securities - Issuer Obligations
404280 AU 3 [HSBC HOLDINGS PLC [T 201,196 |...100.643 | .................201,286 | ....... 200,000 | ... 201,131 (SIS 1 OO [VOPRNOROPORS IPVOON 4.250 |...... 4171 |FA...... 04/18/2016. | 08/18/2025.
4299999. Hybrid Securities - Issuer Obligations.... 201,196 XXX | 201,286 | oo 200,000 | ...coocrernee. 201,131 | i 0 (65) 0 0 XXX XXX XXX XXX XXX
4899999.  Total - HYDI SECUMHES. ......vvuieurieiisetiisiissiissi sttt snntennens | snisssssssssan 201,196 XXX | 201,286 | oo, 200,000 | ..coovvrirnce. 201,131 [ v, 0 (65) 0 0 XXX XXX XXX XXX XXX
Totals
7799999.  Total - ISSUET OBlIGAHONS. ..voureurersrrseressesersesesseesssressses sttt snesnsnne | eosnsaned 45,418,189 XXX | s 44,546,385 | ...........45,394,000 | ..........45,341,755 | ..ccoonviiiiiinn0 | o (42,136) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. 67,896 XXX ...69,829 (75) 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. . 1,450,427 XXX ,399,683 (753) 0 0 XXX XXX XXX XXX XXX
8399999, Grand Total - BONGS. ........vuuiieiiiiieiiiiiiiisiis it | s 46,936,512 XXX | s 46,015,897 | ..........46,913526 | ..........46,858132 | ..o | i (42,964) 0 0 XXX XXX XXX XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's
F Rate per Unrealized Other-Than- Total Foreign
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC
ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date
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)
446150 40 1 |HUNTINGTON BANCSHARES INC.........coevimurirerimrinrrisninerinnenninninns | eveenne | vee | everennen80.000 | eecs 1,000.00 |..1,414.974 .1,414.974 ..40,853 | ............ 1,063 | oo 4,250 | oo | e | e | .0 ...P3LFE | 06/16/2008.
456837 30 1 |ING GRP NV...cooootisircrieeincinneneisenissinensssissenssesssssssssssssssssssssonses | evvenees | G | 00000:2,000.000 | ooevece 25.00 | ... 25.580 | .. 48,682 | ... 25.580 48,682 . 3,800 | v [ e [ e .0 ...P3LFE | 03/14/2008.
902973 81 7 [U.S.BANCORP......cccotvisiiiiiiisiiisiicsiistisiissi st | oovieens 25.00 ..50,420 | ...... 25.210 51,600 | oo, 750 | oo 3,000 [ | s (1,180) | .o [ (1,180) | ... ...P2LFE | 04/23/2015.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........coccovrvnceencs [ . 139,955 XXX | s 172,329 | oo 141,135 | oo, 1,813 | s 10,850 | ..oveviriniienad 0 [ e (1,180) 0 0 i (1,180) 0] XXX XXX
8999999. Total - Prefermred SIOCKS. ...........ovuuiiriiiriiniiieiieiisseiisseissis s esseenins | nsesssssnsisnns 139,955 XXX | s 172,329 | oo 141,135 | oo 1813 | s 10,850 | ..oooovriiinand (V)] [ (1,180) 0 0. (1,180) 0] XXX XXX
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Annual statement for the year 2016 o e VWVAYNE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 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)

001055 10 2 | AFLAC ORD.....oiuiieiiiiiieiieriieeisesissssse s esssssss st ssssssssssessssesssenes | cvinenes . 900.000 62,640 69.600 1494 | s [ e 8,730 8,730 L | 03/13/2012.
00206R 10 2 |AT&T ORD......cccooone. B [ 1,300.000 2,496 L | 04/23/2015.
00773T 10 1 |ADVANSIX ORD 40.000 L | 08/13/2007.
015351 10 9 |ALEXION PHARMACEUTICALS ORD 400.000 L | 11/09/2016.
01741R 10 2 |ALLEGHENY TECHNOLOGIES ORD 960 L | 12/14/2015.
037833 10 0 |APPLE ORD . 3,903 L | 02/11/2008.
053807 10 3 |AVNET ORD.....oootrvrirrirerieireiserieeisesseeieenns 884 L | 02/04/2014.
055622 10 4 |BP ADR EACH REPSTNG SIX ORD . 2,380 L | 08/31/2015.
071813 10 9 |BAXTER INTERNATIONAL ORD. 750.000 368 L | 03/17/2014.
075887 10 9 |BECTON DICKINSON ORD B IR 1,038.000 2,813 11,895 L | 03/17/2015.
09062X 10 3 [BIOGEN ORD......cccornvrrnece 175.000 (3,985) L | 08/24/2015.
09253U 10 8 |BLACKSTONE GROUP UNT.... .1,600.000 2,656 (3,536) L | 11/19/2015.
097023 10 5 |BOEING ORD.........cocoornecn. 380.000 1,857 | e | e 214 | s | s 4,214 L | 08/24/2015.
100557 10 7 |BOSTON BEER CL A ORD (9,618) L | 12/14/2015.
128030 20 2 |CAL MAINE FOODS ORD. 1,430 (2,598) L | 12/14/2015.
14149Y 10 8 |CARDINAL HEALTH ORD. . 1,672 (17,300) L | 02/12/2009.
156700 10 6 [CENTURYLINK ORD 2,000.000 47,560 23.780 4,320 L | 01/29/2016.
166764 10 0 | CHEVRON ORD.......ccnieimimrireiieeseniseeseesssssensesesseesesssssssens 500.000 2,145 L | 07/31/2015.
17275R 10 2 |CISCO SYSTEMS ORD 4,257 L | 08/24/2015.
172967 42 4 |CITIGROUP ORD.. 420 L | 03/20/2014.
189754 10 4 |COACH ORD 1,519 L | 08/31/2015.
191216 10 0 |COCA-COLA ORD . , 1,680 L | 07/17/2001.
224100 10 6 |CRACKER BARREL OLD COUNTRY STORE ORD 500.000 X 3,875 L | 12/14/2015.
231021 10 6 |CUMMINS ORD 400.000 54,668 | ... 136.670 1,600 L | 08/24/2015.
25179M 10 3 |DEVON ENERGY ORD.. B [ 1,000.000 45670 420 L | 04/29/2003.
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD 900.000 .72.090 1,044 L | 08/24/2015.
260543 10 3 |DOW CHEMICAL ORD 2,000.000 57.220 3,680 L | 09/24/2015.
278265 10 3 |EATON VANCE COM NON VTG ORD .1,600.000 41.880 1,720 L | 12/14/2015.
291011 10 4 |EMERSON ELECTRIC ORD 900.000 55.750 1,715 L | 02/26/2007.
309627 10 7 |FARMERS NATIONAL BANC ORD... B [ 7,995.000 14.200 1,279 L | 06/29/2015.
31337# 10 5 |FEDERAL HOME LOAN BANK OF CINCINNATI. 786.000 78,600 | ....... 100.000 3,064 A | 04/04/2016.
316773 10 0 |FIFTH THIRD BANCORP ORD..... 2,700.000 72,819 26.970 1,404 L | 10/25/2013.
35671D 85 7 | FREEPORT MCMORAN ORD.......ccoeovrniirerniirieninersnnrirernniseeessssnsseessssnessnssnens | sevenes | e | eeverennnn,000.000 | o 52,760 | e 13.190 L | 07/27/2015.
369604 10 3 |GENERAL ELECTRIC ORD .31.600 1,472 L | 10/14/1997.
371559 10 5 |GENESEE & WYOMING CL A ORD.. .69.410 L | 12/14/2015.
375558 10 3 | GILEAD SCIENCES ORD..... .71.610 306 X L | 11/09/2016.
410345 10 2 |HANESBRANDS ORD........ccovvumrimcrinrineenennneessenssssnsssenssssessessssssssssessssssessanss | svonenen | aee | seerneeennsnn00.000 | viviiiiiiirnnnn 10,785 | i, 21.570 220 (3,930) | cooveerererrerireierinniees | e (3,930 L | 09/11/2006.
436106 10 8 |HOLLYFRONTIER ORD 32.760 1,584 (8,556) | .vovvurererrereerrenines | ever (8,556) L | 01/20/2015.
438516 10 6 |HONEYWELL INTERNATIONAL ORD......c.csvverinerrerenerrneninnesseesssssnnsnessssesenss | evineeen | eee | eevenerenn1,000.000 | i 115,850 | oo 115.850 665 I . L | 08/13/2007.
444717 10 2 |HUGOTON ROYALTY UNT 2.150 3 L | 05/12/2006.
446150 10 4 |HUNTINGTON BANCSHARES ORD.......ccocmiurmrimremrimerienireseseessssssesisesssesssenens | cvinenes I [ 11,312.000 | ..coovvvvvneen 149,545 | .. 13.220 | e 149,545 | i 11,703 | 792 L | 04/07/1987.
458140 10 0 |INTELORD.............. 2,000.000 2,080 L | 09/29/2000.
45845P 10 8 |INTERCEPT PHARMACEUTICALS ORD 500.000 L | 11/09/2016.
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD..........coocorermeimereneniereneesssinseeins | ceeeees 800.000 4,400 L | 09/17/2004.
466313 10 3 | JABIL CIRCUIT ORD......ocvirririreireierisieiesie s ssssssssesssssens | aveenes o 3,000.000 960 L | 02/04/2014.
478160 10 4 | JOHNSON & JOHNSON ORD B [ 1,500.000 4,725 L | 09/25/2003.
55616P 10 4 |MACYS ORD 622.000 917 L | 09/01/2005.
565849 10 6 |MARATHON OIL ORD B [ 1,000.000 200 L | 11/08/2004.
56585A 10 2 |MARATHON PETROLEUM ORD.. 2,450.000 123,357 | oo 3,332 L | 10/25/2013.
580135 10 1 |MCDONALD'S ORD.. 400.000 48,688 1,444 L | 08/14/2012.
58155Q 10 3 |MCKESSON ORD..... 350.000 49,157 L | 11/09/2016.
58502B 10 6 |MEDNAX ORD....cooiiiiiiiiiiiisiisiiiciisisississiiess s sssssssssins | connions 800.000 53,328 | .......66.660 | .....ccccccoeee.53,328 | oiiiiiinienn 55,688 | i L | 12/14/2015.
58933Y 10 5 |MERCK & CO ORD....covivumrirrirereiseriesiessseessessssssessesssesssssssssssssessssesssensns | reeenns 1,840 L | 02/11/2008.
59156R 10 8 |METLIFE ORD . 2,032 L | 08/24/2015.
594918 10 4 |MICROSOFT ORD 900.000 1,323 L | 12/24/2012.
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 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
62989* 10 5 |NAMIC INSURANCE COMPANY INC......ccostiumirimiierieiineineessssisssseesssesisseessssins | oneenns . 200.000 57,437 ...B7,437 e . A | 04/07/1987.
704326 10 7 |PAYCHEX ORD.....coorierieiiiieriesiecisesissssse s ssessesssesssssssssssssssnns | cvsnenes 2,025.000 123,282 3,564 L | 12/02/1996.
717081 10 3 | PFIZER ORD....couieuiiirireiseesseisessessesiseesssisse s ess s ssessssssssssns | svsnenes 2,000.000 64,960 2,400 L | 07/17/2014.
718546 10 4 |PHILLIPS 66 ORD. 800.000 69,128 1,960 L | 10/25/2013.
74834L 10 0 |QUEST DIAGNOSTICS ORD. 500.000 45,950 790 L | 12/04/2007.
74837R 10 4 | QUICKSILVER RESOURCES ORD 2,000.000 8 U | 01/13/2009.
751212 10 1 |RALPH LAUREN CL A ORD - 350.000 31,612 700 L | 08/31/2015.
771195 10 4 |ROCHE HLDG ADR REP 0.125 ORD ] C 1,100.000 31,383 921 U | 02/24/2015.
844741 10 8 | SOUTHWEST AIRLINES ORD. e 3,000.000 149,520 1,050 L | 07/22/1997.
85771P 10 2 |STATOIL ADR REP 1 ORD... .|C .1,011.127 721 L | 03/02/2016.
867224 10 7 | SUNCOR ENERGY ORD N ..1,000.000 745 L | 05/27/2005.
876568 50 2 | TATAMOTORS ADR REPSG 5 ORD......ccvvumirimrireenneinrinersesiesesesssseesssssssiens | cvseees C ..4,800.000 58 L | 08/24/2015.
881624 20 9 | TEVA PHARMA IND ADR REP 1 ORD....coiiiiiriiiiiierneierenssiensessssesessssssssssenes | aveenes Cl o 1,300.000 376 L | 11/09/2016.
89151E 10 9 |TOTAL ADR REP 1 ORD .|C 500.000 950 L | 08/14/2012.
91324P 10 2 |UNITEDHEALTH GRP ORD....... 700.000 1,663 L | 10/11/2006.
91913y 10 0 |VALERO ENERGY ORD ..1,500.000 3,600 L | 09/30/2013.
94419L 10 1 |WAYFAIRCLA ORD.... ..1,000.000 L | 09/24/2015.
94624Q 10 1 |WAYNE SAVINGS BANCSHARES ORD.. ..9,556.000 | ..o 157,674 3,440 L | 01/24/2003.
95082P 10 5 |WESCO INTL ORD....coourirreremmriaerserieseseessessssssesssesssessssssssssessesssssssssssssssnns | neenas 600.000 39,930 L | 05/27/2015.
958102 10 5 |WESTERN DIGITAL ORD.......ocovviiiiiiiiiiiriisiisiiesissississsiisssessssissssssios | coienes 600.000 40,770 1,200 L | 08/24/2015.
962166 10 4 |WEYERHAEUSER REIT ..1,351.000 40,652 1,675 L | 12/07/2005.
969457 10 0 |WILLIAMS ORD......coiimmiiieierieeisecsseeissssessesssseesssssssssssssesssssssssssssssssssssnees | svsneees .1,500.000 | .cooovverrirenne 46,710 2,520 L | 11/21/1996.
98212B 10 3 |WPXENERGY ORD......coocosiiiirirrimieinirieiieriesessseisssie e sssessssssssssesssnsssenes. | oneeons 500.000 7,285 L | 01/06/2012.
G0084W 10 1 |ADIENT ORD......... .|D 83.000 4,864 L | 10/31/2016.
G3157S 10 6 |ENSCO CL A ORD .|C 2,300.000 22,356 92 . L | 07/31/2015.
G50871 10 5 |JAZZ PHARMACEUTICALS ORD. .|C 500.000 54,515 c(2,156) | oo | (2,156) L | 11/09/2016.
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD.......ccocevvrrrenecn .|D 835.000 34,394 3,890 ...(3,758) L | 09/06/2016.
G5960L 10 3 |MEDTRONIC ORD .|C L | 11/06/2001.
G65431 10 1 |NOBLE ORD b | craninas C s 4,000.000 23,680 80 | o | e (P21 O [ (22,663) L | 04/28/2016.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........coooveviereiiiiiisiiiiciies e 5,331,132 117,543 .639,296 639,296 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
94605# 10 8 |WAYNE INSURANCE AGENCY, INC [ [.] 100.000 500 5.000 500 | .o 500 | e | e | s | o | s | e 0 U | 06/20/1972.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates............coouveoiiniissisiieisiiesiiniiies ovisiines 500 XXX s 500 | .o 500 | .o, 0 0 (O FOTROROOROOR ) I IR OO RO (O O 0 XXX XXX
Common Stocks - Mutual Funds
18383M 50 6 | GUGGENHEIM MULTI ASSET INCOME ETF........coorieririirierieseiseriesessesseniens | veeene ..4,000.000 3,630 L | 08/19/2011.
19248M 10 3 |COHEN & STEERS GLOBAL INC BUILDER CF.. ..4,700.000 4,329 L | 02/29/2012.
30300D 35 2 |FT6135SMID CTL SGT SRS 30 UIT. ..7,609.000 253 V | 09/13/2016.
30302A 30 7 |FT6408 ELECTION SRS 2016 UIT ..9,808.000 V | 12/121/2016.
33734H 10 6 |FIRST TRUST VALUE DIVIDEND INDEX ETF 3,100.000 1,770 L | 08/09/2011.
33738D 10 1 |FIRST TRUST NORTH AMERICAN ENERG ETF . 3,300.000 3,013 L | 10/30/2015.
354723 62 9 |FRANKLIN OHIO INSURED TX FR CL C MF......coooiiiiiineinerierineeinneiseiisssienennes | s | eee | cenei 11,172.991 | oo 141,785 3,808 L | 12/01/2016.
38145C 66 1 | GOLDMAN SACHS STRINM CL AMF ......ovviiririierinirnerienieeesenssessensenssesesnee | avenees | oe | cvereeens 50,474.805 486,577 10,467 L | 12/30/2016.
416646 19 8 |HARTFORD SHORT DUR CL A MF..... 20,052.785 197,319 3,391 L | 12/15/2014.
416648 55 8 |HARTFORD FLOATING RATE CL A MF....coiiiirieiersnicesisessieisisesssienssins | aveeens 69,891.723 605,961 16,033 L | 12/29/2016.
464287 23 4 |ISHARES MSCI EMERGING MARKETS ETF.........cccomtuiirmeiererieereniseisesieseiens | cveeees 2,200.000 77,022 872 L | 12/15/2016.
464287 49 9 |ISHARES RUSSELL MID CAP ETF ....cviiiiiriiniiineiieeississeisssssessiesiseisssssssisns 690.000 123,413 1,767 L | 08/29/2016.
464288 50 5 |ISHARES MORNINGSTAR SMALL CAP ETF 600.000 93,732 1,484 L | 09/22/2011.
464288 86 9 |ISHARES MICRO CAP ETF.. ..1,570.000 134,769 ..134,769 1,275 L | 08/29/2016.
78463X 77 2 |SPDR S&P INTERNATIONAL ..1,150.000 41,469 X ...41,469 2,179 L | 08/31/2015.
81369Y 60 5 |SELECT STR FINANCIAL SELECT SPDR ETF......ccconvuririneirniinnas ..5,000.000 116,250 23.250 ..116,250 534 L | 05/27/2016.
81369Y 80 3 | TECHNOLOGY SELECT SECTOR SPDR ETF......cccovvoveriierriisirsisirsissisersnsseens | snvenes .1,750.000 | .....ccoevee.......84,630 | ... 1,476 L | 03/21/2012.
81369Y 86 0 |SEL SECTORIRL EST SPDR......coiivuriuiiierineimeesesiinsssensseeisesssssssssssenssesssssnsas | neenns 695.000 383 V | 05/27/2016.
922042 71 8 |VGRD FTSE ALL WRLD EX US SML CAP ETF 650.000 1,788 L | 09/22/2011.
922042 74 2 |VANGUARD TOTAL WORLD STOCK ETF.......cccovierrririrerieriseesseesssssessenisnens | evvneeen | aee | cevevernnns 1,250.000 1,820 L | 07/17/2012.
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922042 77 5 |VANGUARD FTSE ALL WORLD EX US ETF [V I 1,300.000 | .cooovrercerrenne 57,434 | ... 44180 | oo 57,434 ...51,328 . 1,700 L | 05/22/2012.
922042 85 8 |VANGUARD FTSE EMERGING MARKETS ETF. 2,600.000 93,028 35.780 2,340 L | 01/19/2016.
92204A 10 8 |VANGUARD CONSUMER DISCRETIONARY ETF.......ccoomieririmermmrinerseneseesnsnis | rveenns 600.000 77,202 | ....... 128.670 1,232 L | 04/04/2013.
92204A 20 7 |VANGUARD CONSUMER STAPLES ETF 500.000 66,995 .133.990 1,605 L | 04/04/2013.
92204A 30 6 |VANGUARD ENERGY ETF...... 750.000 78,510 ..104.680 1,304 L | 04/28/2016.
92204A 40 5 |VANGUARD FINANCIALS ETF 59.350 1,308 L | 04/04/2013.
92204A 60 3 |VANGUARD INDUSTRIALS ETF.. ..119.260 1,405 L | 04/04/2013.
92204A 70 2 |VANGUARD INFORMATION TECHNOLOGY ETF.. ..121.500 1,115 L | 04/04/2013.
92204A 80 1 |VANGUARD MATERIALS ETF..... .112.440 1,127 L | 04/04/2013.
922908 55 3 |VANGUARD REIT ETF............. 82.530 2,386 L | 07/28/2011.
922908 61 1 |VANGUARD SMALL CAP VALUE ETF. 1,253 L | 08/29/2016.
922908 75 1 |VANGUARD SMALL CAP ETF 1,592 L | 10/26/2011.
92912P 10 8 |VOYA EMERGING MKTS HI INC DVD EQY CF.......ceovviriimririiriierinersniciensseirenens | v 7,935 L | 01/29/2016.
92912T 10 0 |VOYA GLOBAL EQUITY DVD PRM OPPORT CF 9,948 L | 01/29/2016.
92912X 10 1 |VOYAINFRASTRUC INDSTRLS MATRALS CF 4,928 L | 01/19/2016.
97717W 10 9 [WISDOMTREE TOTAL DIVIDEND ETF... 2,158 L | 08/19/2011.
97717W 30 7 |WISDOMTREE LARGECAP DIVIDEND ETF ..1,000.000 2,110 L | 08/09/2011.
97717W 31 5 |WISDOMTREE EMRG MRKT HG DIV ETF 2,000.000 2,713 L | 04/28/2016.
97717W 57 0 |WISDOMTREE MIDCAP EARNINGS ETF.......coooviriirineriericererinsssesiesssnenssnins | veenns 950.000 1,514 L | 01/29/2016.
97717W 60 4 |WISDOMTREE SMALLCAP DIVIDEND ETF.....cocviiiieirieireieieieieeeieieissessseinees | cvenens 650.000 82.720 1,092 L | 04/29/2016.
97717W 77 8 |WISDOMTREE INTL MIDCAP DIVIDEND ETF 55.370 2,769 L | 08/19/2011.
97717W__ 87 7 |WISDOMTREE GLOBAL HIGH DIVI ETF.......cccosiriinieinnineninssinssnsssenssnnssenssessnsnnne [ enseenne | eoe | cvnrennnnen 1,500.000 | vocvencinnnnnen85,190 | ovene 43.460 2,232 L | 12/22/2014.
9299999. Total - Common Stocks - MUtual FUNGS..........ccueieieiiisiissiei i eonsnienes 4,432,300 XXX 116,040 0 .321,542 321,542 0 XXX XXX
Common Stocks - Money Market Mutual Funds
061871 90 1 [BANK DEPOSIT PROGRAM.........cccoooeerervrsrsssisreres [ [ 269,179.480 | .....oocoovvnee 269179 | .o 1.000 | .o, 269179 | .o, 269,179 | v 6 [ o | | s | o 0 V | 12/30/2016.
9399999. Total - Common Stocks - Money Market Mutual Funds 269,179 XXX 269,179 269,179 | .o 0 6 0 0 [0 [l (O 0 XXX XXX
9799999. Total - COMMON SLOCK. .......reuuieurieirirsirississrisreesir s 10,033,112 XXX 10,033,112 | .... ...7,609,827 14,488 233,589 0 .960,838 960,838 0 XXX XXX
9899999. Total Common and Preferred StOCK. ...t eoinines 10,173,067 XXX e 10,205,441 | oo 7,750,962 16,301 244,439 0 .959,658 959,658 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. States, Territories and P:
207720 4P 4 | CONNECTICUT ST..cvuiiiiiririiiirisieisssieiessssiessesssessssssssssssessesssenes ‘ 10/31/2016.. 99,433
677522  NA 8 |OHIOST.....cccooovsirirnnrane 11/09/2016.. 281,325
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........c.ririreereireirsieisessssssesssssssssssssssessssssssssessssae 380,758
Bonds - U.S. Political Subdivisions of States
03667P  EH 1 |ANTELOPE VALLEY CALIF CMNTY COLLEGE DIST. 03/18/2016. FIRST EMPIRE. ..ot 164,581
041447  C8 4 |ARLINGTON HEIGHTS ILL.. 04/20/2016.. FirSt EMPIe SECUMHIES........cvvuvirrirceririiiieri ittt 201,500
043519 VW 4 | ASCENSION PARISH LA PARISHWIDE SCH DIST. 10/18/2016.. Wells Fargo........cccveverneenee 98,697
080680 GR 6 |BELOIT WIS SCH DIST 02/23/2016.. Morgan Stanley............c.ocuiiinrinriiniise s 100,000
087365 WA 6 |BETHLEHEM PA AREA SCH DIST. 08/22/2016. Wells Fargo.......c.coevvveeenne 100,210
101565  F6 1 |BOULDER LARIMER & WELD CNTYS COLO ST VRA.....cctiiiriniieiietieiesieissiesesiseienisnenes 02/23/2016. MOrgan StaNIEY..........cvuiureeriiiieies e 100,000
112097  XQ 8 |BROKEN ARROW OKLA.......coeviiiiiiiineineieissieiesis e 11/22/2016.. Wells Fargo 101,822
169196 LQ 3 |CHILLICOTHE OHIO CITY SCH DIST.. 12/22/2016.. FIRST EMPIRE. 289,575
199492  QZ 5 |COLUMBUS OHIO. 08/10/2016.. Morgan Stanley 103,400
199492 RV 3 |COLUMBUS OHIO..... 12/01/2016.. Wells Fargo... 104,250
227615 KU 4 |CROSSETT ARK SCH DIST NO 052 09/28/2016.. Wells Fargo... 99,250
242811 W7 8 |DECATURALA........ccoocvvviinen. 05/05/2016........ Morgan Stanley ..o 159,650
253291 JN 9 | DICKINSON N D PUB SCH DIST NO 001 02/11/2016........ First EMPre SECUMHES........cvurviveieeieieiiece ettt nnn 203,730
296804 XP 7 |ESSEXCNTY N J.. 10/27/2016.. Wells Fargo... 95,900
30747N DA 9 |FARGOND........... . 08/22/2016........ Wells Fargo... . 125,463
41421F  GN 5 |HARRIS CNTY TEX MUN UTIL DIST NO 401.....coooivoririrrinnrirerines 10/26/2016........ Wells Fargo.........coeeviennnee 100,694
427542 LG 8 |[HERMISTON ORE............ 09/14/2016.. FIRST EMPIRE SECURITIES INC.......cvoevirevnririeeirereienirereiinsenes 250,000
434326 BW 3 |HODGKINS ILL......oveivevrecieieeeeeietceeeie e 08/24/2016.. FirSt EMPre SEOUMEES. .........cvevveceiiieecieiceieeee ettt sttt sttt s et nenees 203,548
454519  BH 1 |INDIAN TRAILS PUB LIBR DIST ILL 07/25/2016.. Wells Fargo 100,189
508354 WA 1 |LAKE CNTY ILL FST PRESV DIST 07/15/2016.. Wells Fargo 99,810
511648 LJ 4 |LAKELAND CENT SCH DIST N'Y SHRUB OAK 08/30/2016.. Wells Fargo 100,872
537292  LH 5 |LITTLE MIAMI OHIO LOC SCH DIST 06/30/2016........ Wells Fargo... . 102,175 .
69750R  FN 2 | PALOMA LAKE MUN UTIL DIST NO 1 TEX....ovrvvrvervirrirnns 06/13/2016........ Wells Fargo..........cceveeuninne 72,713 ....70,000 664
797646  J5 6 | SAN FRANCISCO CALIF CITY & CNTY... 01/22/2016.. First EMPre SECUMHIES........vueeeeeierereerieecei ettt eneen 200,000 ..200,000
806347  MS 6 | SCHAUMBURG ILL......covvvmiirriiiieiicineieeiscesssieesnienes 07/06/2016........ FIRST EMPIRE SECURITIES INC......ovvvviriviineiieieieiesiereiiseines 147,600
817207 RX 3 |SENECA VY PA SCHDIST 11/29/2016........ Wells Fargo 101,199
869410 EC 0 |SUTTER CALIF UN HIGH SCH DIST 05/10/2016.. FIRST EMPIRE. 234,641
903613 BV 8 |UINTAH CNTY UTAH 02/04/2016.. First EMPre SECUMLIES...........vvririieireicieisc s 250,000
952530  2F 9 | WEST DES MOINES IOWA 11/29/2016.. Wells Fargo... 98,438
2499999. Total - Bonds - U.S. PolitiCal SUDGIVISIONS Of SEALES. ... .c.ivieitiiieitisiitetitesestssesissstetesesssssseeesesssesesssssesssases | ossesessasssssssesesesasssssesssesesessssssesesesetessssesssansesetessesesssesesetsssesetessesesesssnsetansnssssssnss 4,109,907
Bonds - U.S. Special R e and Special A
010056  JE 0 | AKRON OHIO INCOME TAX REV......coovuirriiirniieieriseireninsines 11/28/2016........ Wells Fargo........covevvrneenee 135,000
011839 JR 9 | ALASKA ST HSG FIN CORP......covieiritiieiiieiiee st 07/15/2016.. FIRST EMPIRE SECURITIES INC.......ccovviivnrrieiiireienirereiiseines 227,250
02765U  LC 6 | AMERICAN MUN PWR OHIO INC REV........ccovvurirminiierireicirnrinnne 07/18/2016.. Wells Fargo........ccvevvreneenee 99,490
13034A KX 7 | CALIFORNIA INFRASTRUCTURE & ECONOMIC DEV........coovvvirrerriiniinerierinsiseeisssisesinsneens 06/08/2016.. First EMPIe SECUMLIES. ........vvurvererrieisesieieissiee st ssen 225,400
150573 EU 3 |CEDAR RAPIDS IOWA.......cccovvmiriirireee 05/25/2016.. First EMPre SECUMHIES.........c.uuvvurerieeieiieieisice st 250,758
167593 KV 3 | CHICAGO ILL O HARE INTL ARPT REV.....covvuiiiiiiieiiieinsiesssissessssssssssssesssssssssessssssssssssens. | onssseeessnes 06/24/2016.. FirSt EMPre SEOUMEES. .........cvevieieiiieeeieteceeeiee ettt es st s st anenaes 216,840
172253  CN 4 | CINCINNATI OHIO CITY SCH DIST CTFS PARTN 01/06/2016........ Wells Fargo........cccveverneenee 104,082
215093  GZ 2 |COOK CNTY ILL SCH DIST NO 149 EAST DOLTO.....c.cccruvvrrienee 07/08/2016........ Wells Fargo... 100,991
223400 AK 8 |COVINGTON KY INDPT SCH DIST FIN CORP ENE.........cccoooviirirmiririreinissiesseesseeiesseneenes 07/12/2016.. Wells Fargo... 101,752
271371 XK 7 |EAST CAROLINA UNIV N C UNIV REV 02/23/2016........ MOrgan StaNIEY..........c.vueuiiiiiriicrceeeere e 100,000
277210  GB 0 |EASTERN WASHINGTON UNIV WASH REV........ccovtiimriimieririntiiesinssieniesisssesssisssiesienens | sevesssessssen 10/26/2016........ Wells Fargo... 95,342
34160W ZM 9 | FLORIDA ST DEPT ENVIRONMENTAL PROTN REV. 09/22/2016.. Wells Fargo... . 98,661
384784  HF 4 | GRAIN VALLEY MO......oviriiiierineinnisiensssienines 12/29/2016.. WELLS FARGO ADVISORS LLC.....covvriieiriieirerisiesisieisssiesssinsens 44,618
414008 CF 7 |HARRIS CNTY TEX CULTURAL ED FACS FIN COR.. 06/14/2016.. Wells Fargo... . 81,180
45201Y  J9 9 |ILLINOIS HSG DEV AUTH REV 10/05/2016.. FIRST EMPIRI IESINC... 201,096
455057  PE 3 |INDIANA ST FIN AUTH REV. 11/30/2016.. FIRST EMPIRE SECURITIES INC... 223,766
458934  BH 8 |INTERMEDIATE SCH DIST 287 MINN CTFS PART 12/20/2016 WELLS FARGO ADVISORS LLC 97,789
462590 LB 4 [IOWA STUDENT LN LIQUIDITY CORP STUDENT Lu.....courieiriniririerirreisieseiiesiesesenisesisssiens 11/01/2016. FIRST EMPIRE SECURITIES INC... 202,558
469466 EM 4 | JACKSONVILLE FLA PORT AUTH REV. 08/01/2016.. FIRST EMPIRE SECURITIES INC 238,600
469495 DM 4 | JACKSONVILLE FLA TRANSN REV..... 02/23/2016.. FIRST EMPIRE SECURITIES INC... 203,000
478497  ZH 6 | JOHNSON CNTY KANS PUB BLDG COMMN LEASE P........ooriririiieineieeierineiseeeienseieniesnees 10/27/2016.. Wells Fargo 96,364
485429 7P 3 |KANSAS ST DEV FIN AUTH REV.......... 09/22/2016.. Wells Fargo... 97,750
579847 AL 8 |MCCREARY CNTY KY SCH DIST FIN CORP ENERG 05/17/2016. FIRST EMPIRE. 223,389
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59333N  ZC 0 |MIAMI-DADE CNTY FLA SPL OBLIG . 07/21/2016. FIRST EMPIRE SECURITIES INC.... . 141,520
640546  AZ 0 |NEOSHO CNTY KANS CMNTY COLLEGE CTFS PART.....ccrvviirriiirerinnieersieesnenenes 06/03/2016. First EMPIe SECUMHIES.........vvurveiriireiseieieriicei e 200,000
641494 CM 9 |NEVADA SYS HIGHER ED CTFS PARTN......ccovurivernrierinnnes 01/13/2016. First EMPre SECUMHIES........cvureeeeierereireeecei et neen 196,174
64465P L5 5 |NEW HAMPSHIRE MUN BD BK 12/20/2016 WELLS FARGO ADVISORS LLC.......vvuiiiriireiineicrriseiesievcsisienes 90,641
64972C YW 7 |NEW YORKN'Y CITY HSG DEV CORP MULTIFAMLI.... 10/12/2016 First EMPre SECUMHIES........cvureeiieeerciseiecet e nen 247,500
661510 AL 1 |NORTH PENN PA HEALTH HOSP & ED AUTH SCH 06/29/2016. WELLS FARGO ADVISORS LLC 101,651
67756Q TR 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV....... . 10/12/2016. Morgan Stanley 125,000
697480 BH 3 |PALO VERDE CALIF CMNTY COLLEGE DIST CTFS......oiiiirereiinriererineiresiessssesesssseesensenens | seseseersenenes 04/21/2016. First EMPre SECUMLIES.........c..vvureriieieieieieice e 45257 | oo
71779Q  AD 4 |PHILADELPHIA PA AUTH FOR INDL DEV CITY A... . 05/11/2016. FIRST EMPIRE. 231,800
717893 B2 6 |PHILADELPHIA PAWTR & WASTEWTR REV. 12/29/2016 WELLS FARGO OSSOSO POTOTOROION 89,159
770266  AX 2 |ROBBINSDALE MINN INDPT SCH DIST NO 281 C, WELLS FARGO ADVISORS LLC.. 100,000
79152Q  BM 3 | ST LOUIS CNTY MO LIBR DIST CTFS PARTN............. WELLS FARGO ADVISORS LLC.. 99,000
80014P  CH 1 | SANDUSKY CNTY OHIO SALES TAX SUPPORTED S . . WELLS FARGO ADVISORS LLC.. 99,489
82525A  AJ 0 | SHOREWOOD WIS SEW SYS REV......cviiiiriiiieiniiiierissssiss s sssssessesssssssssssssssssessnes WELLS FARGO ADVISORS LLC.. 114,742
858620  Z7 5 | STEPHEN F AUSTIN ST UNIV TEX UNIV REVS FIRST EMPIRE SECURITIES INC 226,474
87638Q PK 9 | TARRANT CNTY TEX CULTURAL ED FACS FIN CO BTN WELLS FARGO ADVISORS LLC.. 88,754
91514A DA 0 [UNIVERSITY TEX UNIV REVS.. FIRST EMPIRE SECURITIES INC 208,000
917547  ZC 8 |UTAH ST BLDG OWNERSHIP AUTH LEASE REV.......ccocoveviminvnirernircenrnineirensenssnnsnsenssenens | evvseereninnnene | 00/01/2018.ccee [ VARIOUS ..ottt 305,066
917567  CE 7 |UTAH TRAN AUTH SALES TAX REV.......cccoviiinieiniresiseeeeeseiesienes 211,504
92812V JQ 0 |VIRGINIA ST HSG DEV AUTH.............. Morgan Stanley. 102,641
928172  P7 4 |VIRGINIA ST PUB BLDG AUTH PUB FACS REV.. 10/12/2016........ Morgan Stanley. 124,998
95073B DK 0 [ WENTZVILLE R-IV SCH DIST MO LEASE CTFS P.....cvviiirriirirrsriesinersiesiserssssseerssisseennns. | vesiseeresinnns 08/25/2016........ WELLS FARGO ADVISORS LLC.. 99,723
97689Q DG 8 | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O . 12/08/2016........ FIRST EMPIRE 198,600
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 6,913,368
Bonds - Industrial and Miscellaneous

00206R BN 1 |AT&TINC 10/26/2016........ WELLS FARGO ADVISORS LLC.. 100,556
00206R  CN 0 |AT&TINC 05/18/2016. WELLS FARGO ADVISORS LLC.. 101,777
026874 DD 6 | AMERICAN INTERNATIONAL GROUP INC......ocvuiiiririririiieisneieiesiseiessssssisessssssssssesssssssssenss | sosessessnssns 05/25/2016........ WELLS FARGO ADVISORS LLC.. 101,758
09710L  BQ 7 |Bofi Federal Bank 07/25/2016........ FIRST EMPIRE 100,000
11133T  AC 7 |BROADRIDGE FINANCIAL SOLUTIONS INC 06/22/2016. WELLS FARGO ADVISORS LLC.. 101,972
166764 AT 7 |CHEVRON CORP.. 02/26/2016. WELLS FARGO ADVISORS LLC.. 99,353
172967 KX 8 |CITIGROUP INC.... 10/26/2016........ FIRST EMPIRE 202,268
1730T3  BE 2 |CITIGROUP INC.... 06/02/2016........ FIRST EMPIRE 100,000
173073  BG 7 |CITIGROUP INC.... 06/20/2016. WELLS FARGO ADVISORS LLC.......coriiimriireiineierniineiesinerceisserenes 100,000
17401Q  AB 7 |CITIZENS BANK NA.. 05/25/2016. FIRST EMPIRE..........coevvmrrrns 202,620
200340  AQ 0 | COMERICA INC.....coovuirrririirieiieieeiseresiesisessesisseesiesssesessesees 12/01/2016........ WELLS FARGO ADVISORS LLC.. 101,098
20826F  AJ 5 | CONOCOPHILLIPS CO....ccovvvverrrrrerrrrirines 02/25/2016........ WELLS FARGO ADVISORS LLC.. 94,159
22533A 3V 7 |CREDIT AGRICOLE CORPORATE & INVT BK MEDI... 02/26/2016. FIRST EMPIRE 200,000
22533A  4M 6 | CREDIT AGRICOLE CORPORATE & INVT BK MED 08/26/2016. First EMPre SECUMLES........cvurvivieiieieieeie ettt nns 200,000
22548Q  3E 3 |CREDIT SUISSE AG LONDON BRH MEDIUM TERM... 04/11/2016........ FIRST EMPIRE.........cotieiiriieriritiiesiessiesienesseans 200,000
24422E  RT 8 |JOHN DEERE CAPITAL CORP... 03/09/2016........ WELLS FARGO ADVISORS LLC.. 113,743
254672 XQ 6 | DiscOver Bank..........ccomrvrerierereioniiiniiens 02/22/2016. WELLS FARGO ADVISORS LLC.. 100,535
263534 CK 3 |E|DUPONT DE NEMOURS AND CO 03/30/2016. WELLS FARGO ADVISORS LLC.. 101,243
26441C AR 6 | DUKE ENERGY CORP........cocomiiiiimiiieriniiessiseississsssssie s ensssenes 08/30/2016........ WELLS FARGO ADVISORS LLC.. 101,056
29379V AF 0 |ENTERPRISE PRODUCTS OPERATING LLC.........ooiiiiieiniieineinisee s 01/05/2016........ First EMPre SECUMLIES...........vvririieireieieisc s 212,060
345397  WF 6 |FORD MOTOR CREDIT CO LLC..........cc.... 11/23/2016 First EMPre SECUMIES............cvuiiiiiiriiiciiieni s 209,100
381487 MY 2 |GOLDMAN SACHS GROUP INC MEDIUM TERM NTS 05/31/2016. WELLS FARGO ADVISORS LLC.. 100,000
459200 HG 9 |INTERNATIONAL BUSINESS MACHINES CORP 08/25/2016........ WELLS FARGO ADVISORS LLC.. 101,435
46625H RW 2 | JPMORGAN CHASE & CO.......... 10/18/2016........ FirSt EMPIe SECUMHIES........cvvuvirrirceririiiieri et 201,280
534187  BE 8 |LINCOLN NATIONAL CORP.. 04/28/2016. WELLS FARGO ADVISORS LLC.. 199,538
59156R  BM 9 |METLIFE INC 04/05/2016. WELLS FARGO ADVISORS LLC.. 100,850
61166W AU 5 |MONSANTO CO.... 03/16/2016........ WELLS FARGO ADVISORS LLC.. 102,228
61746B  EC 6 [ MORGAN STANLEY. .....cocoiimiiiiiriiiniiniireensiscieniessssssie s 12/13/2016........ FIRST EMPIRE 202,262
63743F  ZW 9 |NATIONAL RURAL UTILITIES COOPERATIVE FIN...... . 06/20/2016. WELLS FARGO ADVISORS LLC.. 100,000
718172 BT 5 |PHILIP MORRIS INTERNATIONAL INC.. 02/23/2016. WELLS FARGO ADVISORS LLC.. 100,956
741503  AZ 9 |PRICELINE GROUP INC........cccoorvurrnec 05/24/2016........ WELLS FARGO ADVISORS LLC.. 152,309
78012K  JA 6 |ROYAL BANK OF CANADA 02/22/2016........ WELLS FARGO ADVISORS LLC.. 101,609
80281L  AD 7 | SANTANDER UK GROUP HOLDINGS PLC [ 06/28/2016. WELLS FARGO ADVISORS LLC.. 101,312
822582  AS 1 |SHELL INTERNATIONAL FINANCE BV.......ccocovvrvvrviirerniniines [ 03/09/2016........ WELLS FARGO ADVISORS LLC.. 98,729
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
822582  BA 9 | SHELL INTERNATIONAL FINANCE BV........cccovivvvinririrerneins [ 02/22/2016. WELLS FARGO ADVISORS LLC. 100,626 556
83369E GK 0 |SOCIETE GENERALE SA..... [ 03/28/2016.. FIRST EMPIRE..... 200,000
842587  CL 9 | SOUTHERN CO......coovviirririerinrireeeineresieneenississesesisenenes 05/24/2016.. FIRST EMPIRE..... 101,204 514
863667 AH 4 | STRYKER CORP 01/19/2016.. WELLS FARGO ADVISORS LLC.......vvuiiiriireiineicrriseiesievcsisienes 100,952 778
86787G  AJ 1 |SUNTRUST BANK. 12/01/2016........ WELLS FARGO ADVISORS LLC 203,386 770
904311 AA 5 |UNDER ARMOUR INC.. 09/23/2016........ FIRST EMPIRE SECURITIES INC... 204,000 1,896
949746 SA 0 |WELLS FARGO & CO 09/14/2016.. WELLS FARGO ADVISORS LLC 101,024 315
94974B  GL 8 |WELLS FARGO & CO 06/20/2016.. First EMPre SECUMHES........cvureieeiereeieiieceie ettt neen 214,942 3,607
94986R  R8 6 |WELLS FARGO & CO .. 07/26/2016. FIRST EMPIRE SECURITIES INC 100,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 5,831,939 29,391
Bonds - Hybrid Securities
404280 AU 3 [HSBC HOLDINGS PLC.. [c [ 09/01/2016. 201,196 ..
4899999. Total - Bonds - Hybrid Securities.. 201,196 . ..200,000
8399997, TOtal - BONAS = P ...ttt bbb bt s 0 b1 L4 eh oL b h oL beE e E oL b€ E bbb E bbb 17,437,168 | ..o 17,467,000
8399998. Total - Bonds - Summary Item from Part 5. 1,047,299 ...1,055,000
8399999. Total - Bonds. 18,484,467 .18,522,000
Common Stocks - Industrial and Miscell
00773T 10 1 [ADVANSIX ORD.....ccvuiiiiriiiiieiericieesieierisi et | seesisesensnes 10/01/2016 Unknown 40.000 325 XXX
015351 10 9 | ALEXION PHARMACEUTICALS ORD.. 11/09/2016.. WELLS FARGO ADVISORS LLC 400.000 51,652 XXX
156700 10 6 | CENTURYLINK ORD 01/29/2016.. WELLS FARGO ADVISORS LLC 2,000.000 50,248 XXX
31337# 10 5 |Federal Home Loan Bank of CINCINNGL............c..cccvevevieruiieiceeieiescie ettt seesnenes 04/04/2016.. Direct.......ccvvevnnee. 40.000 4,000 XXX
375558 10 3 | GILEAD SCIENCES ORD........ocriuiririeiiiieieiereisseiesiesiseesessesssseneenes 11/09/2016 WELLS FARGO ADVISORS LLC 650.000 51,402 XXX
438516 10 6 [HONEYWELL INTERNATIONAL ORD......oooiiiriiiriiiiiiieeinsieinsiesssssssessessssssessssssssesssesssssssens. | soessssenessnes 10/01/2016 Morgan Stanley. 1,000.000 56,781 XXX
446150 10 4 |HUNTINGTON BANCSHARES ORD.... 12/01/2016.. WELLS FARGO ADVISORS LLC 11,312.440 11,704 XXX
45845P 10 8 | INTERCEPT PHARMACEUTICALS ORD.......cccsiuiruimiiireiiiireiiiintiesissiessesiesisssssesessessssesesssssssss | nevenessssnsens 11/09/2016.. WELLS FARGO ADVISORS LLC. 500.000 56,612 XXX
58155Q 10 3 |MCKESSON ORD 11/09/2016.. WELLS FARGO ADVISORS LLC. 350.000 49,930 XXX
85771P 10 2 |STATOIL ADR REP 1 ORD [ 03/02/2016.. WELLS FARGO ADVISORS LLC. 0.133 | oo 2 XXX
881624 20 9 | TEVA PHARMA IND ADR REP 1 ORD. 11/09/2016.. WELLS FARGO ADVISORS LLC. 1,300.000 52,253 XXX
G0084W 10 1 [ADIENT ORD.....cccovvrirrrreirernririenes 12/01/2016........ WELLS FARGO ADVISORS LLC 83.500 3,890 XXX
G50871 10 5 |JAZZ PHARMACEUTICALS ORD 11/09/2016........ WELLS FARGO ADVISORS LLC 500.000 56,671 XXX
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD 12/01/2016.. WELLS FARGO ADVISORS LLC. 835.700 38,183 XXX
G65431 10 1 [NOBLE ORD......cccoourimiiniriririrniinienes C 04/28/2016........ WELLS FARGO ADVISORS LLC 4,000.000 46,343 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 529,996 XXX e 0
Common Stocks - Mutual Funds
303000 35 2 |FT6135SMID CTL SGT SRS 30 UIT............. 09/13/2016........ WELLS FARGO ADVISORS LLC 7,609.000 73,285 XXX
30302A 30 7 |FT 6408 ELECTION SRS 2016 UIT, 12/21/2016........ WELLS FARGO ADVISORS LLC 9,808.000 100,003 XXX
354723 62 9 | FRANKLIN OHIO INSURED TX FR CL C MF... 12/01/2016.. VARIOUS ..ottt 290.962 3,808 XXX
38145C 66 1 | GOLDMAN SACHS STRINM CL A MF ..o sssisseesissssssesssesnsssnsens | evsssnesnnens 12/30/2016........ Morgan Stanley. 1,103.242 10,467 XXX
416648 55 8 |HARTFORD FLOATING RATE CL AMF......coiiiiiniieiinriereiintieeissieiesiesssissiessssisseessssssssssiens | sesisesessnes 12/29/2016........ WELLS FARGO ADVISORS LLC 18,881.220 163,700 XXX
464287 23 4 |ISHARES MSCI EMERGING MARKETS ETF... 12/15/2016.. WELLS FARGO ADVISORS LLC. 2,200.000 78,009 XXX
464287 49 9 |ISHARES RUSSELL MID CAP ETF ..ot sissesesssssssesssesssssssssensesinss | soessnsenessnes 08/29/2016.. WELLS FARGO ADVISORS LLC. 240.000 42,256 XXX
464288 86 9 |ISHARES MICRO CAP ETF 08/29/2016.. WELLS FARGO ADVISORS LLC. 570.000 43,634 XXX
81369Y 60 5 |SELECT STR FINANCIAL SELECT SPDR ETF 09/19/2016.. WELLS FARGO ADVISORS LLC. 5,000.000 99,997 XXX
81369Y 86 0 [SEL SECTORIRL EST SPDR.......ccviiiiiiiiiieiiiiiiiiistiesisiseesssiesessssis s sisessssssssesssessssssssensens | sesssesessnes 09/19/2016.. WELLS FARGO ADVISORS LLC. 695.730 18,992 XXX
922042 85 8 |VANGUARD FTSE EMERGING MARKETS ETF ..o 01/19/2016........ WELLS FARGO ADVISORS LLC 2,600.000 76,557 XXX
92204A 30 6 | VANGUARD ENERGY ETF 04/28/2016........ WELLS FARGO ADVISORS LLC 750.000 72,152 XXX
922908 61 1 |VANGUARD SMALL CAP VALUE ETF. 08/29/2016.. WELLS FARGO ADVISORS LLC. 775.000 83,478 XXX
92912P 10 8 |VOYA EMERGING MKTS HI INC DVD EQY CF 01/29/2016........ WELLS FARGO ADVISORS LLC 11,500.000 77,505 XXX
92912T 10 0 | VOYA GLOBAL EQUITY DVD PRM OPPORT CF......coovvrrvirriirerinnisirenierssiesenisens 01/29/2016........ WELLS FARGO ADVISORS LLC 11,900.000 78,020 XXX
92912X 10 1 |VOYAINFRASTRUC INDSTRLS MATRALS CF.......ovviiiiiieieieineiesiserresesisesissisessessseesesseneenis 01/19/2016.. WELLS FARGO ADVISORS LLC. 4,500.000 50,199 XXX
97717TW 31 5 | WISDOMTREE EMRG MRKT HG DIV ETF, 04/28/2016.. WELLS FARGO ADVISORS LLC. 2,000.000 72,751 XXX
97717W 57 0 | WISDOMTREE MIDCAP EARNINGS ETF 01/29/2016.. WELLS FARGO ADVISORS LLC. 950.000 76,655 XXX
97717W 60 4 |WISDOMTREE SMALLCAP DIVIDEND ETF.......ccccvcviviinrenee 04/29/2016. WELLS FARGO ADVISORS LLC. 650.000 45479 XXX
9299999. Total - Common Stocks - Mutual Funds 1,266,946 XXX 0
Common Stocks - Money Market Mutual Funds
000000 00 O |PERSHING.......cccooovvrrerrrinns 01/01/2016........ RECIASSHICAtION. .....vvoveriir s 14,436 XXX
000000 00 O |Internal Sweep 02/29/2016.. VARIOUS ..ot 726.010 497,333 XXX
061871 90 1 |BANK DEPOSIT PROGRAM 12/30/2016 Direct ...271,097.150 ..271,097 XXX
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9399999. Total - Common StoCKS - MONEY MArKEt MUIUAI FUNAS........c.o.iiiitiiit ettt ettt ettt etttk etesteteteassies  oetetetasstsesossssesesasscseseesesetesasseseeoesetetesesetes et etetesaeseseeoes et s essehedeseAee s e set et enses et s e tete s e ALt etes e heted e s eh et eeebeteseh et et e sebetesansetanntetetans  bebanas 782,867 XXX
9799997. Total - COMMON SOCKS = PAIT ... bt eebt et oLttt 2,579,809 XXX
9799998. Total - CommOon StocksS = SUMMANY IHEM FTOM PA 5........c.o ittt ettt ettt ekttt et st et et sscaesstie  oetetesassesesssesesesesesesoeseses et eeseses et et et s e se s o8 et et et eaeses o8 d et et e Ae s e s s seAes s et eh e s e Aes s et e hed e s e s et e At LA s et ee e b b s st as e et et asansenansnbetenans  sebanas 1,195,640 XXX
9799999, TOtal = COMMON SHOCKS.......vteititetieetetet ittt ettt ttetet et etetesseseteseetetessseseeesstetessseseseesesesessssesesaesesetessssesanas | oesekesasssssssssssesssssssesossesesesssesosoesesesesssesesoesesesosaesesesesetes s sesesesseAetesoeseheteesesee s etetes e s ee et et ehetetcseheseeehetesseset et et etetesacsetanntetetans  tebnas 3,775,449 XXX
9899999. Total - Preferred and COMMON STOCKS. ...ttt ettt s ee1eseeeeehe et seE e h o0 h oot E o000t eninseniii 3,775,449 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS.............ciicueiiiieieiictctei ittt e ettt ettt st e s e e aetebesastass estetebassesessssssetesseseeeesssaetes s sssee s etet s seeses e s et et s asssses e s et s s eseesesseee et s sese b s e e et b sse s e b s s ee et s eaebebsest et s et et es s ses et s sesebesassetansnsesesans  aevenas 22,259,916 XXX
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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
36179N__M9 6 |RMBS - G2 MA1284 .. [ 12/01/2016.] VARIOUS [ ...12,435 ..12,144 1 1 09/20/2043.
0599999. Total - Bonds - U.S. Government.... .. 12,435 | 12,144 | 12,156 | e, 0 1 0 1 0 XXX
Bonds - U.S. States, Territories and P ions
207720 N8 1 JCONNECTICUT ST [..]12/01/2016. ] WELLS FARGO ADVISORS LLC 5SS O (vvvvvvvvvvvvvvvvvvvvvvs Ovvvvvvvvvvvvvvvvvvvvvvvvov Y (1) (1) 11/15/2029.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS........ccooiiiiciiiiiies oreviceiiiissiereneeas 0 .0 {0 RN (L [P (U I (1) 0 (1) 0 XXX
Bonds - U.S. Political Subdivisions of States
440673 YG 0 |HORRY CNTY S C SCH DIST .| 09/01/2016. | Morgan Stanley.................. (2,838) . 03/01/2025.
537292 LH 5 |LITTLE MIAMI OHIO LOC SCH DIST.. . [ 12/29/2016. | WELLS FARGO ADVISORS LLC (44) (6,727) | . 12/01/2034.
78916B Y5 7 |ST CLOUD MINN.....ovvvvrvririrrrians .| 06/08/2016. | First Empre Securities.......... 272 .10,358 02/01/2025.
865015 JU 6 | SUGARCREEK OHIO LOC SCH DIST. . [ 12/01/2016. | WELLS FARGO ADVISORS LLC. (1,119) 12/01/2031.
906412 LE 9 [UNION CNTY OHIO......ccconvvrerniirirnrinees 06/17/2016. | WELLS FARGO ADVISORS LLC 50,000 2 12/01/2019.
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of SEALES........cciiiiiiciiiiiiiiis ittt er s ea e es s s b ssssses s s sbebsnssenensnesenenans | esesesas 473,817 0 (3,730) 0 XXX
Bonds - U.S. Special Revenue and Special A t
186352 JB 7 |CLEVELAND OHIO ARPT SYS REV... .| 01/04/2016. | WELLS FARGO ADVISORS LLC 50,000 50,000 | .oooovrierirerines [ v 0 01/01/2016.
313379 JP 5 | FEDERAL HOME LOAN BANKS .. | 05/16/2016. | WELLS FARGO ADVISORS LLC......ccooves | covrrererererneersveinins | vevereens 100,000 | ..ocveveee 99,975 |....... 2 2 06/11/2027.
313379 RN 1 |FEDERAL HOME LOAN BANKS .. | 05/25/2016. | Morgan Stanley............cc.ccuvveievinrinniins | covvveriverinniiniinnns | cevieeens 100,000 | ...c....e. 100,000 97,909 |....... 81 81 12/27/2024.
313380 C4 7 |FEDERAL HOME LOAN BANKS. .. | 02/22/2016. | Morgan Stanley. . ...100,000 ..100,000 99,932 |....... 1 1 08/22/2022.
313381 3F 0 |FEDERAL HOME LOAN BANKS .1 07/29/2016. | WELLS FARGO ADVISORS LLC.......coco | onvrvmmrrnerirerireeirnes | v 100,000 | ..ccveeeee 100,000 93,947 |....... 294 294 10/29/2027.
FEDERAL FARM CREDIT BANKS FUNDING
3133EC  HT 4 |CORP . 102/16/2016. | WELLS FARGO ADVISORS LLC.......cocoe. [ v | v 100,000 | ..cvveeee 100,000 97,805 |....... 65 65 03/11/2020.
FEDERAL NATIONAL MORTGAGE
3136G0  JK 8 |ASSOCIATION .| 03/07/2016. | WELLS FARGO ADVISORS LLC 100,000 | ..cveveee 100,000 99,017 |....... 16 16 12/05/2025.
359900 7G 6 |FULTON CNTY GA DEV AUTH REV.. .| 02/26/2016. | FIRST EMPIRE SECURITIES INC 207,600 200,000 203,398 (104) (104) 03/15/2021.
45470R BB 1 |INDIANA FIN AUTH HWY REV... .. | 12/01/2016. | FIRST EMPIRE SECURITIES INC... 100,000 . , (6,712) 12/01/2024.
45506D EH 4 |INDIANA ST FIN AUTH REV....... ..| 07/28/2016. | Morgan Stanley.................. 84,147 0 10/01/2025.
584730 AE 5 |MEDINA CNTY OHIO PORT AUTH DEV REV. .| 12/01/2016. | WELLS FARGO ADVISORS LLC.......ccoc. | covrererirererneesrennens | crernnnn10,000 | .........10,000 | ............10,001 | ................10,001 |....... 0 12/01/2020.
60416S AL 4 |MINNESOTA ST HSG FIN AGY.......... ..| 11/01/2016. | FIRST EMPIRE SECURITIES INC (67) (67) 01/01/2018.
64983R  3J 4 |NEW YORK ST DORM AUTH REVS... . [ 11/21/2016. | FIRST EMPIRE SECURITIES INC... 100,000 | ..........100,000 | .......... 107,473 | oo 106,282 [ oo [ v (6,282) (6,282) 07/01/2024.
OUACHITA PARISH LA WEST OUACHITA
689870 JZ 7 |PARISH .1 07/05/2016. | FIRST EMPIRE SECURITIES INC........co. [ ovvrvrernerirerirneenes | eoverine 215,440 | ......... 200,000 | .......... 201,800 201,759 |....... (75) (75) 09/01/2028.
PALO VERDE CALIF CMNTY COLLEGE DIST
697480 AK 7 |CTFS .| 04/21/2016. | WELLS FARGO ADVISORS LLC 100,573 100,000 | .......... 101,282 ...100,604 | ....... (31) (31) 01/01/2021.
793578 AJ 4 | ST TAMMANY PARISH LA UTILS REV.. .| 07/05/2016. | FIRST EMPIRE SECURITIES INC... ...110,260 ..100,000 .109,400 ..107,554 | ....... (813) (813) 08/01/2022.
798059 GX 3 |SANJACINTO TEXRIV AUTH WTR REV.. . | 10/03/2016. | FIRST EMPIRE SECURITIES INC... 217,747 205,000 | .......... 207,050 206,89 |....... (141) (141) 10/01/2026.
SOUTH DAKOTA HSG DEV AUTH SINGLE
83755N DS 8 [FAMILY .. 1 12/01/2016. | FIRST EMPIRE SECURITIES INC.......cco. | ceorerrvrrrrireriveriviinns | corrvvirenns 65,000 | ..cocovne. 65,000 | ..oovvrnet 69,366 68,776 |....... (435) (435) 11/01/2023.
88278P VG 6 |TEXAS ST UNIVSYS FINGREV.......cccovvvrerirnc. .| 10/25/2016. | FIRST EMPIRE SECURITIES INC 209,500 200,000 | .......... 204,000 203,756 |....... (291) (291) 03/15/2026.
914845 MK 5 |UNIVERSITY SOUTH ALAUNIVREVS............... .. 112/09/2016. [ FIRST EMPIRE SECURITIES INC.......co. | coovnrnnrisnnirciiniinns | covnnines 100,000 | ..occeeee 100,000 | .......... 110,350 2109143 | | (9,143) (9,143) 12/01/2025.
3199999. Total - Bonds - U.S. Special Revenue and Special A MENES...cvviiiis ettt snssesneene | nneoas 2,180,266 | ........ 2,125,000 | ....... 2,165,305 2,158,670 | oo | e (23,635) [ ......cc... (V)] I (23,635) | .......... 0 XXX
Bonds - Industrial and Miscellaneous
00206R AZ 5 |AT&TINC .| 08/15/2016. | WELLS FARGO ADVISORS LLC.......cocoe. [ wovrrvrrrverirerirerernes | e 120,165 112,000 | .ovvvenee 113,657 | oo 113,250 | ....... (125) 08/15/2021.
008117 AP 8 |AETNAINC .. | 06/08/2016. | WELLS FARGO ADVISORS LLC 99,495 100,000 , 96,515 |....... 208 11/15/2022.
018490 AQ 5 |ALLERGAN INC C| 02/29/2016. | WELLS FARGO ADVISORS LLC 100,000 91,078 |....... 186 03/15/2023.
023135 AJ 5 |AMAZON.COM INC .| 06/08/2016. | WELLS FARGO ADVISORS LLC. ..100,000 96,357 |....... 217 11/29/2022.
05568P 2W 6 |BMW Bank of North America C| 03/08/2016. | WELLS FARGO ADVISORS LLC. 100,000 (36) 03/08/2016.
05573 2D 5 |BMO Harris Bank National Association .| 06/27/2016. | FIRST EMPIRE SECURITIES INC 200,000 200,000 .200,000 0 06/26/2020.
06050W DS 1 |BANK OF AMERICA CORPORATION .| 09/15/2016. | WELLS FARGO ADVISORS LLC. . .100,000 0 09/15/2016.
06051G EG 0 |BANK OF AMERICA CORP .| 03/17/2016. | WELLS FARGO ADVISORS LLC. .100,387 (18) 03/17/2016.
064159 CQ 7 |BANK OF NOVA SCOTIA.... .| 07/15/2016. | WELLS FARGO ADVISORS LLC. .112,506 (322) 07/15/2016.
071813 BL 2 |BAXTER INTERNATIONAL INC.. .| 09/14/2016. | WELLS FARGO ADVISORS LLC. .100,992 (74) 06/15/2023.
09247X AL 5 |BLACKROCKINC .| 05/17/2016. | WELLS FARGO ADVISORS LLC. .100,638 (19) 03/18/2024.
136385 AT 8 | CANADIAN NATURAL RESOURCES LTD............ ..103/23/2016. | WELLS FARGO ADVISORS LLC 88,620 101,514 (33) 04/15/2024.
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136385 AV 3 | CANADIAN NATURAL RESOURCES LTD.. .| 01/19/2016. | WELLS FARGO ADVISORS LLC. 100,000 | ...ooeeee 100,658 | ... ...100,607 2) 21,008) | . 02/01/2025.
17284A  3M 8 | CIT Bank, National Association... .. 10/11/2016. | WELLS FARGO ADVISORS LLC. 100,000 | . .100,000 ...100,000 0 X 10/11/2019.
19416Q DY 3 |COLGATE-PALMOLIVE COMPAN ..| 06/13/2016. | WELLS FARGO ADVISORS LLC. 99,262 55 11/15/2021.
25271C  AM 4 |DIAMOND OFFSHORE DRILLING IN .| 02/11/2016. | WELLS FARGO ADVISORS LLC. ...196,172 57 11/01/2023.
254671 KK 5 |Discover Bank. .. | 02/22/2016. | WELLS FARGO ADVISORS LLC. ...100,000 0 02/22/2016.
278642 AL 7 |EBAYINC .| 10/25/2016. | WELLS FARGO ADVISORS LLC. 102,217 98,477 128 08/01/2024.
29250N AH 8 |ENBRIDGE INC .| 03/23/2016. | WELLS FARGO ADVISORS LLC 89,607 99,633 10 06/10/2024.
29358Q AE 9 |ENSCO PLC.....ccoiericrirerierieeieeiesiseniesienes C| 02/11/2016. | WELLS FARGO ADVISORS LLC. 100,715 (3) 03/15/2025.
29379V BH 5 |ENTERPRISE PRODUCTS OPERATINGLLC...... .| 06/08/2016. | WELLS FARGO ADVISORS LLC. 97,877 81 02/15/2026.
36962G 6F 6 |GENERAL ELECTRIC CAPITAL CORPORATION |.. | 06/13/2016. | WELLS FARGO ADVISORS LLC. (65) 09/07/2022.
36966T JG 8 |GENERAL ELECTRIC CAPITAL CORP.. .| 08/15/2016. | WELLS FARGO ADVISORS LLC. . (47) 07/15/2029.
375558 BF 9 | GILEAD SCIENCES INC..........cce.u. .. | 06/08/2016. | WELLS FARGO ADVISORS LLC. 100,000 (40) 03/01/2026.
381430 SC 6 | GOLDMAN SACHS GROUP INC .| 02/07/2016. | Morgan Stanley.................. 200,000 200,000 (80) 02/07/2016.
38147J DZ 2 |Goldman Sachs Bank USA...... .. | 05/02/2016. | WELLS FARGO ADVISORS LLC. . .100,000 0 05/02/2016.
40414L  AG 4 |HCPINC .| 05/17/2016. | WELLS FARGO ADVISORS LLC .100,313 . (14) 08/01/2022.
458140 AM 2 |INTEL CORP .|..| 06/15/2016. | WELLS FARGO ADVISORS LLC. 94,850 303 12/15/2022.
46625H JZ 4 | JPMORGAN CHASE & CO.....ovvrvvereriireirvrinnirinins ..112/01/2016. | WELLS FARGO ADVISORS LLC.......cocoes | vvrverrvnrverersnicvrens | v 108,347 | .........101,000 | .......... 102,436 | ...coovvvne 102,408 (85) 12/15/2026.
500255 AS 3 |KOHL'S CORP. .. | 04/22/2016. | WELLS FARGO ADVISORS LLC 99,274 31 02/01/2023.
540424 AQ 1 |LOEWS CORP .| 10/25/2016. | WELLS FARGO ADVISORS LLC 96,377 366 05/15/2023.
58013M EU 4 |MCDONALD'S CORP.. .| 06/08/2016. | WELLS FARGO ADVISORS LLC. ...124,607 18 05/26/2025.
58013M EY 6 |MCDONALD'S CORP.. .| 06/08/2016. | WELLS FARGO ADVISORS LLC. . .101,668 101,668 (59) 01/30/2026.
619165 FA 6 |Morton Community Bank..... . | 05/04/2016. | WELLS FARGO ADVISORS LLC. 100,000 | ..........100,000 | .......... 100,008 ...100,008 (8) 05/04/2016.
NATIONAL RURAL UTILITI
63743F PY 6 |CO ..| 06/15/2016. | WELLS FARGO ADVISORS LLC 50,000 | ............50,000 | ............50,864 | ...............50,752 | ....... (752) (752) 04/15/2031.
64110D AE 4 [NETAPPINC .. | 12/20/2016. | WELLS FARGO ADVISORS LLC 99,746 | ..........100,000 | .........100,182 | ..............100,167 | ....... (27) 27) 06/15/2021.
681919 BA 3 |OMNICOM GROUP INC........oovverirrreirerieiirnriiens .. | 08/15/2016. | WELLS FARGO ADVISORS LLC......ccoves | corrrerirererneernveinins | vevereens 105,138 ..101,442 | ....... (89) (89) 11/01/2024.
70212F  AA 1 |PARTNERRE FINANCE ALLC......cccovvrvmmrrmrrinns C|[11/01/2016. | FIRST EMPIRE SECURITIES INC.......oco. | coverreirerniineirninens | e 100,000 | ...cooeue. 100,000 | ..cooueee 122,760 | oo 110,826 | ..o | v (3,673) (3,673) 06/01/2018.
POTASH CORPORATION OF SASKATCHEWAN
73755L AL 1 |INC .| 11/10/2016. | WELLS FARGO ADVISORS LLC 203,841 200,000 | .......... 200,683 200,579 (53) (53) 03/15/2024.
74254P AC 6 |PRINCIPAL LIFE INCOME FUNDING TRUSTS.... | .. | 04/15/2016. | WELLS FARGO ADVISORS LLC......cccve. | corvrerrererneernsninnnns | veverneens 100,000 100,000 .100,000 100,000 | ovevueerrieeris [ e 0 04/15/2016.
747525 AF 0 |QUALCOMM INC .. | 10/06/2016. | VARIOUS 315,178 304,017 |....... (274) (274) 05/20/2025.
755111  BX 8 |RAYTHEON CO . | 10/25/2016. | WELLS FARGO ADVISORS LLC. .101,970 94,590 |...... 579 579 12/15/2022.
76720A AM 8 |RIO TINTO FINANCE (USA) PLC... 04/27/2016. | WELLS FARGO ADVISORS LLC. .100,511 ...100,285 (32) (32) 12/14/2018.
78011R AU 7 |ROYAL BANK OF SCOTLAND GROUP PLC.. 02/19/2016. | WELLS FARGO ADVISORS LLC. ...100,000 100,000 | .o [ s 0 02/15/2016.
857477 AL 7 |STATE STREET CORP... .. | 10/25/2016. | WELLS FARGO ADVISORS LLC. ..102,317 ..100, 97,181 282 282 05/15/2023.
87165H BE 9 |Synchrony Bank .| 08/15/2016. | WELLS FARGO ADVISORS LLC. 105,750 100,000 | ..........100,000 | ...ccconvee. 100,000 | .o [ e 0 06/20/2024.
TEVA PHARMACEUTICAL FINANCE COMPANY
88165F AF 9 |BV C| 08/15/2016. | WELLS FARGO ADVISORS LLC.....cocovver | corrrerenrnninerienin | ceveveenne 105,287 | ..ccvoeeee 100,000 | .........100,260 | ....cconeec. 100,198 | ...... (16) (16) 11/10/2021.
TEVA PHARMACEUTICAL FINANCE COMPANY
88165F AG 7 |BV C|02/11/2016. | WELLS FARGO ADVISORS LLC. 96,403 ..100,000 94,412 | ....... 91 91 12/18/2022.
92343V CN 2 |VERIZON COMMUNICATIONS INC... .| 10/25/2016. | WELLS FARGO ADVISORS LLC. 102,465 ..100,000 99,252 100 100 11/01/2021.
92343V CR 3 |VERIZON COMMUNICATIONS INC .| 08/15/2016. | WELLS FARGO ADVISORS LLC. 06,274 ..100,000 (46) 11/01/2024.
931142 DC 4 |WAL-MART STORES INC....... .. | 04/15/2016. | Morgan Stanley. .75,000 75,000 (81) 04/15/2016.
949746 JE 2 |WELLS FARGO & COMPANY. . | 09/15/2016. | Morgan Stanley. ..100,000 ..100,000 (264) 09/15/2016.
99000N LC 3 |COMENITY BANK 04/04/2016. | WELLS FARGO 100,000 ..100,000 | . .100,000 0 04/04/2016.
3899999. Total - Bonds - Industrial and MisCEllanBOUS...........ccviueriieeiiiieciiiiiies coeieiissieiescieeenenaa 5,821,728 | ....... 5,874,000 | ....... 5,872,468 .(3, 0 (3,623) 0 . | XXX
8399997. TOAl = BONAS = PAIM 4.ttt bbbttt | nsena 8,488,247 | ....... 8,486,435 | ....... 8,524,476 | ..........8,450,649 | ......coccoounnc 0] e (30,989) | ..oooovevnvns (V) I (30,989) | ...ooovriuinncd [V I 8,470,749 | ..o 0. 17,498 | ......... 17,498 | ..... 218,362 XXX
8399998. Total - Bonds - Summary Item from Part 5.. 993,637 | ....... 1,055,000 | ....... 1,047,299 [ ..o | o | v 1,196 L O [P 1,048,495 I (54,858)| ........ (54,858) | ....... 18,534 XXX
8399999. TOHAI = BONMAS. ..ttt ettt s bttt is febiieebsees s et ees st es bttt s bttt snsssssnssensennes | crians 9,481,884 | ....... 9,541,435 | ... 9,571,775 (29,792) 0 (29,792) [V I 9,519,244 0 | (37,360) | ........ (37,360) | ...... 236,896 XXX
Common Stocks - Industrial and Miscellaneous
001055 10 2 |AFLAC ORD . [ 12/01/2016. | WELLS FARGO ADVISORS LLC......cccoo. | veverne. 1,100.000 | .ooovvvenee 76,083 XXX XXX
00206R 10 2 |AT&T ORD 03/30/2016. | WELLS FARGO ADVISORS LLC 600.000 23,378 XXX XXX
022098 10 3 |ALTRIA GROUP ORD. . | 11/09/2016. | WELLS FARGO ADVISORS LLC 600.000 38,277 XXX XXX
07177M 10 3 |BAXALTAORD 04/01/2016. | WELLS FARGO ADVISORS LLC 750.000 30,277 XXX XXX
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20825C 10 4 | CONOCOPHILLIPS ORD.......ccooimivrmirirrererierienns .| 03/28/2016. | WELLS FARGO ADVISORS LLC. . R XXX R ....46,690 368 " . - XXX
278715 20 6 |EBIXORD .| 11/09/2016. | WELLS FARGO ADVISORS LLC. XXX 59,022 .(41,010) XXX
337915 10 2 |The Huntington National Bank. .| 12/01/2016. | WELLS FARGO ADVISORS LLC. XXX .122,661 (110,958) | . I (110,958) | ... XXX
345370 86 0 |FORD MOTOR ORD .| 03/28/2016. | WELLS FARGO ADVISORS LLC. XXX ..4,062 4,062 XXX
369604 10 3 |GENERAL ELECTRIC ORD .| 05/27/2016. | WELLS FARGO ADVISORS LLC. . - XXX XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD... .| 10/01/2016. | Morgan Stanley............cc.vvverrerererernennns . XXX XXX
446150 10 4 |HUNTINGTON BANCSHARES ORD.. .| 12/01/2016. | WELLS FARGO ADVISORS LLC XXX XXX
478366 10 7 |JOHNSON CONTROLS, INC ... |.. [ 12/01/2016. | WELLS FARGO ADVISORS LLC XXX XXX
580135 10 1 |MCDONALD'S ORD.......cccoovurmrrmrimrirerenneineerenes .| 03/30/2016. | WELLS FARGO ADVISORS LLC XXX XXX
59001K 10 0 |MERITOR ORD .| 12/21/2016. | Morgan Stanley.................... 750.000 XXX XXX
713448 10 8 |PEPSICO ORD .. | 11/09/2016. | WELLS FARGO ADVISORS LLC 500.000 XXX XXX
724479 10 0 |PITNEY BOWES ORD. .| 12/21/2016. | Morgan Stanley..... ..1,000.000 XXX XXX
882508 10 4 |TEXAS INSTRUMENTS .| 11/21/2016. | WELLS FARGO AD . . ..1,000.000 | ........... XXX XXX
97382A 20 0 |WINDSTREAM HOLDINGS ORD .| 01/15/2016. | VARIOUS XXX XXX
G0084W 10 1 |ADIENT ORD . |D| 12/01/2016. | WELLS FARGO ADVISORS LLC 0.500 22 XXX XXX
G51502 10 5 |JOHNSON CONTROLS INTERNATIONAL ORD D| 12/01/2016. | WELLS FARGO ADVISORS LLC 0.700 33 XXX XXX
G5960L 10 3 |MEDTRONIC ORD.. .| C| 12/21/2016. | Morgan Stanley............coecevrvemriveriverirns | woverinane 2,000.000 | .......... 141,976 XXX ..153,840 | .....(102,376) | . I (102,376) XXX
G65431 10 1 |NOBLE ORD C|03/28/2016. | WELLS FARGO ADVISORS LLC 2,000.000 20,929 XXX 21,100 | ........ 11,213 . 11,213 XXX
9099999. Total - Common Stocks - Industrial and Miscellangous............ccccvuvviiiies oo, 855,507 XXX 582,659 | e 930,711 | ..... (348,108) | ...ocvvevenene. [0 0 i (348,108) XXX
Common Stocks - Mutual Funds
30284W 29 3 |FT 5044 SMID CAP STRENGTH SRS 22 UIT....... .. 1 09/15/2016. | VARIOUS.........coooerreerrserenriieeriesseseeisnns | cveeeiaas 7,397.000 | ..ocvvnnes 75,921 XXX 1,086 XXX
33734H 10 6 |FIRST TRUST VALUE DIVIDEND INDEX ETF......|.. | 03/31/2016. | WELLS FARGO ADVISORS LLC 2,200.000 56,576 XXX XXX
416646 15 6 |HARTFD:INFLATION +A.... .. | 12/29/2016. | WELLS FARGO ADVISORS LLC. B 15,049.411 | ..ccooeee XXX XXX
81369Y 80 3 |TECHNOLOGY SELECT SE .| 09/01/2016. | WELLS FARGO ADVISORS LLC 650.000 28,858 XXX XXX
81369Y 86 0 |SEL SECTOR:RL EST SPDR .| 09/22/2016. | WELLS FARGO ADVISORS LLC 0.730 24 XXX XXX
921908 84 4 | VANGUARD DIVIDEND APPRECIATION ETF...... .. | 08/29/2016. | WELLS FARGO ADVISORS LLC.......cccc. | vovrvreae 1,000.000 | .....cco..eu 85,350 XXX XXX
921946 40 6 | VANGUARD HIGH DIVIDEND YIELD ETF. .| 11/09/2016. | WELLS FARGO ADVISORS LLC. XXX XXX
92204A 30 6 |VANGUARD ENERGY ETF.......ccccoomvuunnee .| 03/28/2016. | WELLS FARGO ADVISORS LLC. . . RO XXX XXX
922908 65 2 | VANGUARD EXTENDED MARKET ETF .. | 11/09/2016. | WELLS FARGO ADVISORS LLC 900.000 80,642 XXX XXX
92912P 10 8 |VOYAEMERGING MKTS HI INC DVD EQY CF....|.. | 01/15/2016. | WELLS FARGO ADVISORS LLC XXX XXX
97717W__ 31 5 [WISDOMTREE EMRG MRKT HG DIV ETF........... .. | 03/28/2016. | WELLS FARGO ADVISORS LLC 2,000.000 67,933 XXX XXX
9299999. Total - Common Stocks - Mutual Funds s . XXX ..594,519 ..667,233 XXX
Common Stocks - Money Market Mutual Funds
000000 00 O |PERSHING.. 1 [ 01/01/2016. | DIFECE........veeeveeriererecerenieieeriesiieeeiens | s 14,436.380 XXX ...14,436 0 XXX
000000 00 O |Internal Swee| ..|10/01/2016. | VARIOUS XXX 0 XXX
061871 90 1 |BANK DEPOSIT PROGRAM........ccovvvniiiniinirinnns .. | 10/31/2016. | Direct XXX 0 XXX
9399999. Total - Common Stocks - Money Market Mutual Funds. XXX 0 0 XXX
9799997. Total - Common Stocks - Part 4 . XXX . 690 865 | ........1,597,944 | ..... (420,842) | ..ooovoerrinnen (] 0 [ (420,842) XXX
9799998 Total - Common Stocks - Summary ltem from Part 5.........ccoooiiiiiiiiiiis i XXX [ 1,195,640 | .o | e 0 [ | oo 1,195,640 | [ 39,203 | ......... 39,203 | ......... 4,574 XXX
9799999. Total - Common Stocks............... XXX | 2,886,505 | ..........1,597,944 | .... (420,842) | .oooovvvnciennc0 | o0 [ (420,842) | ... .2,886,505 ..... 424,387 | ....... 424,387 | ....... 31,459 XXX
9899999. Total - Preferred and Common Stocks . XXX | 2,886,505 | ..........1,597,944 | .... (420,842) | .oooovcveieenn0 | vviiciiienn0 [ (420,842)| ... 0] 2,886,505 [ oo [ e 424,387 | ....... 424,387 | ....... 31,459 XXX
9999999. Total - Bonds, Preferred and Common Stocks e i XX | 12,458,279 | .........10,048,593 | ... (420,842) | .......(29,792) | .ovovrinnn 0 [ (450,635) | ...ocvverinnn 0 [ e 12,405,749 | ... 0. 387,027 | ....... 387,027 |..... 268,355 XXX
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CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Political Subdivisions of States
669543 LW 8 |NORWIN PA SCHDIST......cccrvvummrirrrinns .. | 01/07/2016 | FIRST EMPIRE...........ccovvverirerirerinininiis 05/17/2016 [ FIRST EMPIRE..........coovverimrinerireniinins | ceveeriens 200,000 | ....cco.oe.. 205,992 | ............ 210,000 205,600 (1<1:74 ) ORI IR (392) | covvvrerrines | e | s 4,400 | ....... 4,400 | ... 2217 |
SEWANHAKA CENT HIGH SCH DIST N
818359 EL 1 [YELMONT 09/14/2016 | WELLS FARGO ADVISORS LLC............. 12/15/2016 | WELLS FARGO ADVISORS LLC......cocee. | ovverneene 100,000 | cooovvernecens 96,709 80,981 96,769 60 60 N (15,788) | ..... (15,788) | .......... 861 | ......... 356
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of STALES. ......ccurruiis  crriieiririees st sie sttt bbb | cnniissisas 300,000 | ..cccovnee 302,701 290,981 302,369 0 (332) 0 | v (K1) [ (V] [P 0] ... (11,388) | ..... (11,388) | ....... 3,078 | ........ 356
Bonds - U.S. Special Revenue and Special A t
MILTON UN OHIO EXMP VLG SCH DIST
602151 BQ 4 |SPLLTD 10/17/2016 | WELLS FARGO ADVISORS LLC... 12/29/2016 | WELLS FARGO ADVISORS LLC.... 100,000 | cooovvvenenne 89,607 | ..ocovvnee. 100,000 (V1 PRI DUVRIRIOR IOV (10,393) | ..... (10,393) | ....cvn 567
67756C DA 3 |OHIO ST HOSP REV... 03/10/2016 | WELLS FARGO ADVISORS LLC... 12/29/2016 | WELLS FARGO ADVISORS LLC.... ..99,982 87,565 99,972 (10) [([0) ) USSR IR IO (12,407)] ..... (12407)| ....... 2,283
PALO VERDE CALIF C
697480 AY 7 |DIST CTFS 04/08/2016 | WELLS FARGO ADVISORS LLC............. 07/01/2016 | WELLS FARGO ADVISORS LLC............. .55,000 55,316 56,100 56,100 784 T84 | oo | e | vevrneenerinnnen | cervreinnid 0] e 1,306 | ......... 704
SOUTH CAROLINA TRANSN
837152 _UB 1 |INFRASTRUCTURE BK 07/29/2016 | WELLS FARGO ADVISORS LLC... 12/15/2016 | WELLS FARGO ADVISORS LLC.... ..100,000 ..99,395 83,587 99,413 18 18 e (15,826) | ..... (15,826)
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS .......ccoovieiiersieriiciennnas 354,693 [ ...oocvaes 316,859 355,485 0 792 0 792 | oo (L 0]... (38,626) | ..... (38,626)
Bonds - Industrial and Miscellaneous
25152R  2Y 8 |DEUTSCHE BANK AG .|C| 05/10/2016 | WELLS FARGO ADVISORS LLC... 09/16/2016 | WELLS FARGO ADVISORS LLC............. | +ev.....e.. 200,000 | ............202,654 | ............ 197,208 202,578 (76) (1) TSR NN IR (5,370) | oo (5,370) | ....... 5,649 | ... 2,563
268648 AQ 5 |EMC CORP 02/24/2016 | WELLS FARGO ADVISORS LLC... 06/14/2016 | WELLS FARGO ADVISORS LLC.... 93,202 91,863 559 559 | cooereerinens | erveereniens | e 1,339 | s 1,339 | ... 1,443 | ... 648
POTASH CORPORATION OF
73755  AM 9 | SASKATCHEWAN INC 03/16/2016 | WELLS FARGO ADVISORS LLC............. 11/10/2016 | WELLS FARGO ADVISORS LLC............. | ............100,000 | .............. 95,947 95,387 96,201 254 254 | | e | s R — (814)] ....... 3375 | ... 1,417
3899999. Total - Bonds - Industrial and MISCEIIANEOUS............uueiiieiiiinns ot eressessssessssesssessessssssessisssssssesenssnessssssssessssssnssessessseese | conneenneec400,000 [ s 389,905 385,797 390,642 0 737 0 737 | o0 | vvieen0 | e (4,845)] ....... (4,845) ] ...... 10,467 | ...... 4,627
8399998. TOHAI = BOMAS. etttk ekttt snssnsensssnsssessnssnsesssnnnsns | conseene: 1,090,000 | v 1,047,299 | .cocovennes 993,637 | ........ 1,048,495 | ..coovvieinnenad [ 1,196 | oo [ 1,196 | o0 |0 | (54,858) | ..... (54,858) | ...... 18,534 | ...... 5,759
Common Stocks - Industrial and Miscellaneous
63938C 10 8 [NAVIENT ORD....ooooooocccccccreemcessssssnee [..] 01/29/2016 ] WELLS FARGO ADVISORS LLC............. [ 12/16/2016 [ WELLS FARGO ADVISORS LLC............. I ..49,825 89,026 49,825 (V] [T IOl [ 39,202 | ...... 39,202
9099999. Total - Common Stocks - Industrial and Miscellaneous.. ..49,825 89,026 49,825 0 0 0 0] |0 | 39,202 | ...... 39,202
Common Stocks - Mutual Funds
416646 15 6 |HARTFD:NFLATION +A ..o .. | 12/29/2016 | WELLS FARGO ADVISORS LLC............. 12/29/2016 | WELLS FARGO ADVISORS LLC....c.ovvver | wvvernenne 178513 | oo 1,917 1,919 1,917 (V1 VOO IVPIRPORPOURRN IO 2 | s Y25 IR IV
SELECT STR FINANCIAL SELECT
81369Y 60 5 |SPDRETF 05/27/2016 | WELLS FARGO ADVISORS LLC............. 09/26/2016 | WELLS FARGO ADVISORS LLC......ccove. | ovvuvee 5,000.000 | ............ 118,989 | .cococenee 118,989 | ..o 118,989 0 e | 0 [ . 177 |
9299999. Total - COMMON SEOCKS = MUBUBI FUNDS.......reeresiesereasisstesist ertesssese s8££ttt | nninsssians 120,906 | ..oocveneee 120,908 | ..coovvneee 120,906 0 0 0 (V)] [P (V] [P (V] [P 2 | s 2 | e 77 | 0
Common Stocks - Money Market Mutual Funds
000000 00 O |Internal Sweep .. | 02/23/2016 | Direct 10/01/2016 | VARIOUS. 686,363 ....686,363
061871 90 1 |BANK DEPOSIT PROGRAM.........oocveenec [ . 09/30/2016 | Direct 10/27/2016 | Direct........ ..338,547 338,547
9399999. Total - Common Stocks - Money Market Mutual Funds.. ,024,910 1,024,910 0 .0
9799998. Total - Common Stocks........... ..1,234,843 | ........1,195,640 0 e |0 | i | | 0| e 39,203
9899999. Total - Preferred and COMMON SOCKS. ... ..uuiriuiiiisiiesieieisieriis cosoessiesssismssessssss s s essseeesees st s st ess st s bt ess st s st ens s ssnsnssnssssssenstnsnssnsssnssssssnnsensnsssnsssnssessssenssnnnees | arseennes 1,195,640 | coevvens 1,234,843 | ......... 1,195,640 0 o0 a0 [0 [0 0| 39,203 | ...... 39,203
9999999. Total - Bonds, Preferred and Common Stocks 2,228,480 2,244,136 0 oo 1,196 | e | 1196 | 0| 0| (15,655) | ..... (15,655)




Annual statement for the year 2016 o e VWVAYNE MUTUAL INSURANCE COMPANY

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
Common Stocks - Other Affiliates
94605# 10 8 JWAYNE INSURANCE AGENCY ... [ | | | 2ciB2 | NO 500 [ ovoeeeeeeeeesessessessseeeeeees 500 100.000

1799999. Total - Common Stocks - Other Affiliates..........cociiiciiicsiiieiieiiiisici e 0 500 | v 500 XXX XXX

1899999, Total - COMMON SHOCKS. ....e.eureeieeiisireiiesiestesere sttt e 0 500 | v 500 XXX XXX

1999999. Total - Preferred @nd COMMON SEOCK.............vuu vttt b bRt ee bbb et e b ens | etbaeesee bt b ee bbb oLt s bR b e bbb e bbbt en bbb 0 10 [ 500 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.

2. Total amount of intangible assets nonadmitted §.......... 0.
m
-
(=2}

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




el Sitementfor e year 20160t WAYNE MUTUAL INSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Code 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./A.C.V. Par Value Actual Cost Not in Default | Accrued Rate of | Rateof | Paid | During Year Interest

Exempt Money Market Mutual Funds as Identified by the SVO

[12/30/2016. [ Direct.. 7,052 3 I e N/A.....] ..

949921 29 0 |WELLSFARGO:100%TR MM;SW.

8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO. 7,052 8

3

9199999. Total - Short-Term Investments 7,052 8




Annual Statement for the year 2016 of the WAYN E M UTUAL I N S U RAN C E COM PANY

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



Annual Statement for the year 2016 of the WAYN E M UTUAL I N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
PNC BANK 2,718,873 | XXX
FEDERAL HOME LOAN BANK 4,472 | XXX
FIRST EMPIRE SECURITIES 39,703 | XXX
WELLS FARGO ADVISORS R 84,979 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 2,848,027 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 2,848,027 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX [ 200 | XXX
0599999. Total Cash XXX XXX 0 0 2,848,227 | XXX

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

1. January. 3,673,530
2. February. 3,577,675
3. March 3,519,399

4. April 3,684,541
5. May. 4,322,363
6. June 3,590,888

7. July. 3,504,810
8. August. 4,471,280
9. September. 3,587,069

10. October.

4,421,911

11. November.

12. December.

4,912,254
2,848,227

E26




Annual Statement for the year 2016 of the WAYN E M UTUAL I N S U RAN C E COM PANY

Sch. E - Pt. 2
NONE

Sch. E -Pt. 3
NONE

E27, E28
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