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Annual Statement for the year 2016 of the  Mlidl=-Continent casualty Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@ASUNY SECUMHES. .....ouveeveerenciiaiiaeeieeiiesiieeiesisee sttt sssssssssesnesns | sesssesssssnns 300,628 | ............. 0.1 | e 300,628 |...ocvverrerierineiinene | s 300,628 | ............. 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. govErNMENt gENCIES........cvvrrrrererrernresreeesessnsesessssesesses | vevsessssesssessns 3,857 | v 0.0 | o 3,857 [ v | e 3,857 | v 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoevevies | evivennnd 6,200,342 | ............. 13 | 6,200,342 ..o | e 6,200,342 | ............. 1.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccoeueeereeeineeneineineneneens | v 8,713,948 | .o 1.9 | e 8,713,948 | ..o | e 8,713,948
1.43 Revenue and assessment obligations..............ccccceveerrieeveeeienesseeens | vevenes 128,231,656 128,231,656 128,231,656
1.44 Industrial development and similar obligations.............c.ccccocveeivervceiveiiens | covveine 12,208,638 | ......c.e...2.6 | oo 12,208,638 | ...coovevvereerereeeeiens | e 12,208,638
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1,513 AlLOtNE ..ottt sssssensns | sresssnenees 2,471,676 | ............. 0.5 | v 2471676 | .ooovererererevinnreiies | cevreereninninns 2,471,676 | ............. 0.5
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccoove | ovvvrrirninnns 433,744 | ............. (01 ST 433744 | oo | e 433744 | ............. 0.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521........ccoueunrunrenerrnnineerneiineeinseineees | veeeenens 1,813,419 | .o 04 | . 1,813,419 | [ e 1,813,419 | .o 0.4
1,523 All ONEI...vvveiieiciree sttt sssssensnns | sressnens 58,762,519 | ........... 125 | s 58,762,519 | ..coovrerererreiiniinnes | v 58,762,519 | ........... 12.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvovveerir ittt sttt sssssnsans | coesins 95,047,882 | ........... 20.3 | e 95,047,882 | ...oveunrenrineineineis | v 95,047,882 | ........... 20.3
2.2 Unaffiliated non-U.S. securities (including Canada .4,168,291 4,168,291 4,168,291
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
3.21 Affiliated 0 [ || s (I 0.0
3.22 UNAffiliated.......veeeereeeeeereiecieeire ettt entenes | eeseneenes 33,263,020 | ............. 74| s 33,263,020 | ..oeoveeereeininn | e 33,263,020 | ............. 741
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ | s [V IO 0.0
3.32 UNffili@ted........ccoverereerierieiireis i | enesnees 10,738,820 | ...ccooneen. 2.3 | 10,738,820 | .o | verererienens 10,738,820 | ...ccovuve. 2.3
3.4 Other equity securities:
341 AFFiIAEE. .. oo | e D4,155,232 1 L6 | 54,105,232 | ...vvvvrrnirniineineins | v 54,105,232 | ........... 11.5
342 Unaffilidted........c.oovveririeiiiceeisiississssssssssnssnnes | eeenesnnssnssnssnssnses | nneenneennnd0200 | it e | et 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development
Agricultural
Single family residential ProPEriES.........c.evrvrirrrerrerinieree s
Multifamily residential properties.
COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real €State I0aNS..........cvuuiueirriniineieieesee e

Real estate investments:

5.1
52

53

Property occupied bY COMPANY........ccccieieiiiiinieeissiesee e ssessssnees
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........ccoeeiiiieecc

CONrACE I0BNS.......ooceieieciceccee bbb
DETIVAHIVES. ...ttt

Receivables for securities

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

.......................................... 0.0 | e [ | 0 | 0.0
.......................................... 0.0 | i [ | 0 | 0.0
.............................. 0..0.0
.............................. 0.....0.0
.............................. 0..0.0
..................... 12,008 | ...........0.0
......... )9, SN (.0, O
.............. 52,272,541 | ... 11.2
.............................. 0.u...0.0
............ 468,748,220 | ........100.0
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Annual Statement for the year 2016 ofthe IMlidl=-Continent Casualty Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

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

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2016 of the  Mlidl=-Continent casualty Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

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

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

5. Unrealized valuation increase (decrease):

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

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 425,861,412
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 77,277 453
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 1,093,821
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR 35915
4.2 Part 2, SECHON 1, COIUMN 5.ttt ettt sttt a et b sttt s st bt bes st et et se bt ensebesansnaas (248,794)
4.3 Part2, SECtON 2, COIUMN 13........ itk 3,089,742
A4 Partd, COIUMN Tttt (1,427,823) 1,449,040
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 3,422,099
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 91,062,628
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 451,718
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt 202,723
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 873,085
94 Part4, COIMN 13ttt R 1,075,808
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 416,513,671
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R 50,000
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 416,463,671
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Annual Statement for the year 2016 of the  Mlidl=-Continent casualty Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........coveevverinees | covrnevvrerirecrineninns 304,484 | ..o 303,201 | oo 304,935 | ..o 303,857
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | v 304,484 | .o 303,201 | o 304,935 | i 303,857
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.icieeeceeiiesiesieies | et 6,200,342 | .ooovieean, 6,279,644 | oo 6,968,959 | .ooveviiin 6,055,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 8,713,948 | oo 8,767,554 | oo 9,487,932 | oo 8,360,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... .140,874,037 .140,024,783 142,336,564 | ..o 139,450,002
Industrial and Miscellaneous, SVO Identified 8. United States .158,095,496 .163,166,776 .164,795,739 174,669,654
Funds and Hybrid Securities (unaffiliated) 9. Canada .999,987 .1,000,444 ....998,000 .1,000,000
10. Other Countries .3,168,304 .3,140,212 3,168,633 | ... 3,166,800
11. Totals......ccoocoe. 162,263,787 .167,307,432 .168,962,372 178,836,454
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 318,356,600 | ...coooovvecnenns 322,682,613 | ..oovvvcrrricinnns 328,060,762 | .....coocoererennns 333,005,313
PREFERRED STOCKS 14. United States..........occvevermeeee | crvvevrrerrreneinnns 33,263,020 | ..oovvvvrrriinenne 34,594,820 | ...ocvvrrrirnne 35,255,530
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS....cveiirrirscisrinnes | v, 33,263,020 | ..ooovvriirincninns 34,594,820 | ...cocovvirrriniinns 35,255,530
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocvverrennnene. 33,263,020 | ....ccocvevrrnene 34,594,820 | .....coccvuune 35,255,530
COMMON STOCKS 20. United States........c.cvevevevererenes | woveerveerinceineeinenes 9,638,820 | .ovovveiririnns 9,638,819 | oo 11,087,940
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other CoUNtHES. . .ovverrerrerris | corerresseseessesneans 1,100,000 | .oovovivvieininens 1,100,000 | ..o 1,548,170
23, TOtalS....ooreecrersrireserrissienenes | cveeesenesnnresneens 10,738,820 | ..ooovvvrreriinnes 10,738,819 | oovvverererrennes 12,636,110
Parent, Subsidiaries and Affiliates 24, Totals.....ccevieiriieiceeiiien | e 54,155,232 | .o 54,155,232 | coovovererrrna 23,450,000
25. Total Common Stocks......c.. | cccovcrenirieien: 64,894,052 | ...cccooveviinininns 64,894,051 | ..ooovivirrrinienns 36,086,110
26. Total StOCKS...cuerrmsrrsrssmmsnsnsns | covveniriiisscrieens 98,157,071 | oo 99,488,871 | ..o 71,341,640
27. Total Bonds and Stocks...... | ....ccccouevuenec 416,513,671 | oo 422,171,484 | oo 399,402,402
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Annual Statement for the year 2016 ofthe IMlid=-Continent Casualty 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 Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

......................... 6.2
......................... 0.0
......................... 0.0

44,040,096

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

4.7 TOtAIS. ..o | ernensnennee2y800,801 [ coreineinees 2,545,172 | .o, 1,264,239 | ..ovvennenn. 2,104,236 | .ovoovecieiiinne 0 [ )0 N IO 8,713,948 | .o, 24 |, 8,504,235 | ..o 24 | 8,713,948 | oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
15,811,420 |............. 37,397,139 | ..o 22,766,107 |..ccovvene 34,714,690 |............. 21,626,268 | .......... ) O.0, SO P 132,315,624 | ..o 36.5 | oo 143,513,503 | oo 410 | 132,315,624 | ..o
...4,500,828 |............... 2,699,483 | ..ovueieiereeireieieninnas | eeereeeniesinneesesinenes | sereenenniees 1,358,122 | .......... ) 0.9, RSN PO 8,558,413 | .ovoeverrrrers 24 | 9,574,987 | ..o 2.7 | 8,558,413 | oo
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
18,589,648 78,825,868 23,519,841 11,855,769 |.....cccoevnee 1,099,543 133,890,669 . 132,711,980 .37 55,299,681
..4,035,534 |.. . ...8,085,141 |.. 999,903 | .......... ....21,063,947 | ... . ....18,795,186 | ... .54 . 12,812,070 |....
3,017,177 |.. . 947,510 |.. R 4,992,194 |... ..3,235,874 |...
128,364 |.. R 316,977 |... 311,946

90IS
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (d)........85,891,428 |........... 120,619,186 |....vevvuve 47,550,186 |............. 48,674,695 |............. 22,725,812 | oo (U I 325,461,307 | oovvvvvrrrnrnnnn89.8 [ XXX i [ s Y., SRR IO 246,870,320

........... XXX [ 000000 23,370,483
..1,997,500 |..

............. 10,642,832 |..............8,085,141 | ..o 4,358,025 | 031,622,360
1,027,507 | ... 947,510 | .. . ..4,992,194
................. 128,364
.0
.0
56,711,201

..21,083,837

Line 10.7asa % of Col. 7.........

1. Total Bonds Prior Year

............. 70,247,916 |..........120,056,712 |.............55,929,783 ceernn. 21,973,199 316,262,682 criennn 232,842,958
1,747,169 | .... 17,801,926 |. 6,466,458 | ..o 4,354,621 |.... ..30,370,174 ...19,267,593 |..
44,888 3,190,987 | ..o s s ..1,999,365 |..

12,656 | ... 0,738

..210,352 | ...

32,638,172 |....

141,062,281 |..... 62,416,978 |..

L0IS

11.8 Line 11.7 as a % of Col. 9. | 20.6 ....40.3 AT i 12.0 | 9.3 ...
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeeeeeneees 77,309,328 |............. 71,836,727 |..coveennee 34,194,272 | ............. 41,679,771 | ..oveenee. 21,850,222 | ..o | e 246,870,320 | ..oovoevecieinnes 68.1 | .o 232,842,958 | ..o 66.5 | ...ceonv. 246,870,320
6,501,475 |.....ccoenee. 6,770,842 |...ccvvurnn 5,740,147 | oo | evereeieis 4,358,025 | ..o [ e 23,370,483 | ..o 84 | 19,267,593 | .o DD | 23,370,483

..1,997,500 | .. 6. 1,999,365 .1,997,500 |..

12.7 TOtAIS ..ot | cresinaesenns 85,808,303 |............. 78,607,569 |............. 39,934,413 |............. 41,679,771 | ..o 26,208,247
12.8 Line 12.7 as a % of Col. 7..... . ..28.9 | ... . e 9.6
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovevvees | covvvvrrrrrrenn 237 | oo 297 | oo 110 | e 115 | e 7.2

13. Total Privately Placed Bonds
............. 78,590,987 | oo 17 | 83,419,724 | 00238 | e XXX [ e 78,590,987

............... 8,251,877 cerereenenn 11,102,581 v 8,261,877
..2,994,69%4 | .. . 1,236,509 .04 . XXX .2,994,694
................. 316,977 . . cerrrerenennn 316,977

............... 8,582,100 |............48,782,459 |.............13,355,914
............... 2,034,887 |...............3,871,990 |...............2,345,000
1,019,677 |.... 1,027,507 | .... .947,510 |..
................. 188,613 | .................128,364

90,154,535

..... 16,776,788 |.. 6,994,924 ...875,590

13.8 Line 13.7 as a % of Col. 7..... ..18.6 el B | 1.0 | 0.0 | e 100.0

13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10..........cccocerevees | covvrrrveieiiininiinenn 3.2 | v 149 | i L 19 | e 02| . o000 | 249

(@) Includes $.....90,154,536 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....44,036,239; NAIC 2§.......... 0; NAIC3S......... 0; NAIC4S........ 0; NAIC5S.......... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 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 ..44,036,239 |.
1.2 Residential Mortgage-Backed SECUNHIES...........cccvvveueiirrnierseeeins e .
1.3 Commercial Mortgage-Backed Securities.....
1.4 Other Loan-Backed and Structured Securities..

44,336,866 |.

44,336,866 21,754,444

............ 44,340,723

............ 44,040,096

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 Totals

........................... 0 [ XXX

80IS

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

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

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. . e XXX 0. 0 .. . ..
4.5 Totals ...2,800,301 2,545,172 2,104,236 | o0 b XXX [ 8,713,948 | oo 24 | 8,504,235 | oo, 24 | 8,713,948 | oo, 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
............ 13,524,629 |............12,124,383 | .............3,999,996 |.....ccccervrrrrrmrrrieers | crrirnnnnn. 1,358,122 rereereenn31,007,130 | o868 [ 44,756,831 | 12,8 31,007,130 |

.178,021 265,722 | oo [ | e | e XK s [ I I O 433,744 I I IO 433,743

.......... 109,433,164 | .....................30.2 | ..........107,897,915 | .....................30.8 | ..........109,433,164

..6,609,598 |............ 27,716,497 |....ccc.... 18,766,111 [ ............ 34,714,690 |............ 21,626,268
............ 20,312,248 |...........40,096,602 |...........22,766,107 |............34,714,690 | ............22,984,390 v 140,874,037 | o389 | ... 153,088,490 | ... 43.7 | ... 140,874,037
. Industrial and Miscellaneous (unaffiliated)
B.1 ISSUET OBlGALIONS. ......veveiecerisieiierie e estenes | ceneeninens 10,171,635 | ............ 13,594,752 | ..ooovuenn 6,958,381 | ..o | errenienieean 999,902 | .......... ) 0.9, SO DR 31,724,670 | oo 8.8 | 30,921,631 | coveeveeeerreieies 88 | 21,666,316 |............ 10,058,354
6.2 Residential Mortgage-Backed SECUMtIES..........ocvrvevereerenienrinereincnnes [ v 11,524,972 | ............ 30,895,344 | ............ 12,000,674 |.............. 6,657,600 |...ccorvnnn 1,099,544 | ..o XXX o [ 82,178,134 | 172 | e 52,757,570 | coovererrrrrieenne 151 [ 48,442,936 | ............ 13,735,198
6.3 Commercial Mortgage-Backed Securities..... 282,813 |. ....562,559 | .. ...24109 |. e 5,629,887 | e 1B [, ....869,481
3,662,939 |. 42,932,702 |... 13,697,692 |. 65,745,898 | .... .18.8 |... . 65,491,502
............ 5,642,359 |............87,985,357 |............32,680,855 |...........11,855,769 |..............2,099,446 v 155,054,986 | o443 70,109,252 .............90,154,535

.............. 2,000,000

.............. 2,000,000

.............. 2,000,000

2,000,000

2,000,000

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
o

1
Year
r 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
Column7 asa
% 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. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
10. Total Bonds Current Year
10.1 ISSUET OblIgatioNS.......ccevveveirireiireieiereisieseisseieiesssssessssssesessnsenns | cenennenn (9,182,767 | ..., 30,115,314 | ............ 12,222,615 | .............. 2,104,236
10.2 Residential Mortgage-Backed Securities...........ccccovvrererirniverercniinens e 11,702,993 | ............ 31,151,066 | ............12,000,674 |.............. 6,657,600
10.3 Commercial Mortgage-Backed SECUMtIES.........covevrrereurirreerneiriniereinns | covereereineenens 282,813 | oo 562,559 | .ovveirrininnn. 24,109 | oo 0
10.4 Other Loan-Backed and Structured SECUNtIES...........eeurrrrreererinienns v 10,276,3% |............ 70,649,199 | ............ 32,463,803 |............ 39,912,859
10.5 SVO Identified FUNDS........crveerereeireineireiseieeeseireeeeeseeeesssseseseesennns | seeseennes 0.0 ST P .0 S P D0 S I XXX oo
10.6 TOAIS......ocveiveeeictce ettt | eraesieaas 97,444,967 |.......... 132,478,138 |............ 56,711,201 |............ 48,674,695 |............ 27,083,837
10.7 Ling 10.6 858 % Of COL 7....ovveivieeieicicete st sienians | cveviesissssienssanes 26.9 | oo 36.6 | oo 156 | oo 134 | v 7.5
1. Total Bonds Prior Year
11,1 1SSUET OblIgAtiONS........vvvveiricieireieiesie e | ensenseeas 47,850,911 | ............ 52,433,229 | ............ 10,899,780 | ..ccovvvnnee 2,161,683 |..covrrennn 4,354,622
11.2 Residential Mortgage-Backed SECUMLIES..........co.coveivrieieinieieiiesiens | ereiriinnnes 9,608,544 |......... 24,401,919 | ............ 11,346,717 | covvvrnn 6,144,167 |..ccovrrnnne 1,689,967
11.3 Commercial Mortgage-Backed SECUNtIES..........crvvvveieeeerisierisrniees | erreriinnnns 3,865,917 |..coovvrnne. 1,483,196 |...ccccovvveenne 272,936 | ..oooorerene. 7,839 |
11.4 Other Loan-Backed and Structured SECUtES.........c.vvvvrrrrrerrerieiienns | v 10,717,098 | ............ 62,743,937 | .....co..... 39,897,545 | ............ 33,807,086 |............ 26,493,584
11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes D0, SO ., S .0 S I 0.0 S PR XXX.oven
118 TOAIS...v ettt sttt nes | eeeennies 72,042,470 |.......... 141,062,281 |............ 62,416,978 | ............ 42,120,775 | ............ 32,538,172
11.7 Line 11.6 @58 % Of COL 9...ovveivieeicee e | creviesisieniesesiaes 206 | oo 403 | o 178 | oo 12.0 | oo 9.3
12. Total Publicly Traded Bonds
12.1 1SSUET OblIgAtioNS........c.cvveveiiiveiieicieie et | enaenieias 70,107,946 25,632,832 |............ 11,721,563 | .coovvenn 2,104,236 |....ocvuvn 4,358,025
12.2 Residential Mortgage-Backed Securities... 9,086,902 |. 25,258,240 | ... 9,446,739 |. 4,860,845 |... ..223,954
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities 21,626,268
12.5 SVO Identified Funds XXX..oovven .
12.6 Totals 85,808,30 39,934,413 | ......... 41,679,771 |............ 26,208,247
12.7 Line 12.6 as@ % 0f COl. 7...oveevrrrerreereiecireireins ..315 AT 153 | oo 9.6
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 ..23.7 L0 ] 115 | i 7.2
13. Total Privately Placed Bonds

131
132
133
13.4
135
13.6
13.7
138

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SECUMtIES. ........ccvveveriverreiisrieieirins
Other Loan-Backed and Structured Securities
SVO Identified Funds
TOtAIS....cvvce et
Line 13.6 as@ % 0f COl. 7....couvvvrrrrerercecenes
Line 13.6 as a % of Line 10.6, Col. 7, Section 10

................. 875,590

................. 282,813 | .iiiienn862,559 | 24100 | s
.............. 3,662,939 |............42,932,701 | ........... 13,697,692 |.............5,198,169 |.....cccecovvrirrirrinrn.
.......... D, 9,9, ST [T, 0,9, CRRRTIT RN, 00, RN [NVRIND, 0,0, SRR INTRIOND 0,0, SRR
............ 11,636,664 | ............53,870,569 |............16,776,788 |.............6,994924 | ...............875,590
129 59.8 188 | T8 | s 1.0

...... 32 | i 149 B | 19 02
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 0f Prior YEa.........cccveieieiiisieieseeiesssesessssieessssesessssenss | sesssssssensessssensessssssessesssnnensen 2 HAD3ADT | ot 21,453,451
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 108,345,653 | ..o T08,345,653 | ... e e e et e et ettt e e tetenes | eteteteie e ettt ettt ettt ettt tetetetetetetetetetatas | eseseseaeseseseaeaeseaeseseaeses et es et et et eseseteteteaeretetetas
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurueiiueueiiieieiiieisieieieisse s sesssesessssesssens | stesessssessssssesesssssessssssesessnsesasans 85,762,865 | ..oovveeereeeeeee e 85,782,885 | .o.evceeeeeceeectceeecieieteieteieteieieteeteteeteseteaeetens | eereessssssss s s s s sasseaeasasseasseaesstesesnaees | sesesesesates et et et et et es et et et en s s s s s s en s ennnnnana
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cccvrriuriiiiinirininrinins | e 44,036,239 | .o 44,036,239 | ..oooerieeee e 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iuiiiieriiiiieiisssnssissiesessssssssssssssansesss | oersssessessssessessessssassessssassessessneasd 44,036,239 | .ooovoeeeeeeeeeeeeee e 44,036,239 | ..o (O O [0 P 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

ol

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
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 BJ/AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 L4 0 | U.S. TREASURY NOTES 1.00 09/15/2018........ccccvvremmmvmrrmmeninns [ vnrins | oo [eonvnnninne | eerinnncend | i 301,078 |..... 99.781 299,344 (365) | ooverreririirinns [ [ 1.000 |...... 0.876 |MS...... 10/06/2015. | 09/15/2018.
0199999. U.S. Government - Issuer Obligations 301,078 XXX 299,344 (365) 0 0] XXX XXX XXX XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
83162C  HH 9 | SBAP 1997-20C 1 7.15 03/01/2017 c..oooosccosscesrsssessr [ [ ] [ 1 e 3,857 |..100.000 | .... 3,857 Y74 I R P . 7.150 |....7.150 [MS..... | .. 03104/1997. | 03/01/2017.
0499999. U.S. Government - Other Loan-Backed and Structured Securities .. 3,857 XXX [ 3,857 |.. ...3,857 | ... ..3,857 . 0 0 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEMNMENL......vouiveriieirinriiirienisssessriessreeneenes 304,935 XXX ] s 303,201 | oo 303,857 | oo 304,484 |.......... 0 (365) 0 0] XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
010410 4T 2 [ALABAMA ST SER A 5.00 08/01/2017......ccovvervvrernrrreererineirniinns | cereees [ [FOSRRIE I 1FE| e 2,329,118 |...102.243 | ............... 2,060,196 | .....ccoouc.. 2,015,000 | ...cccconune 2,040,569 | ...coovvreirinrerens | errerenen(42,918) [ s [ [ 5.000 790 | FAL.| e 41979 ) L 100,750 | 08/31/2009. | 08/01/2017.
419791 VT 2 |HAWAII ST SER DT 5.00 11/01/2017......verevrriernerinerreeerneenennes | eveeen | oo | vevereeene | veeene 1FE ...1,066,580 |...103.333 ..1,033,330 .1,000,000 1,035,137 [ oo [ e (B3TA43) [ s [ | e 5.000 ....50,000 | 03/31/2016. | 11/01/2017.
57582N  H2 4 |MASTREF C 5.50 12/01/2017.......ccccvvvunriinrianns e ,811,825 |...103.906 ..1,600,152 11,540,000 574,257 5500 .. . . 84,700 | 10/30/2009. | 12/01/2017.
917542 QQ 8 |UT SER C 5.00 07/01/2018......cccvumrernierimisninsirissnisenessesssnssssinns | avveans e ...105.731 ..1,585,965 1,500,000 [ .o 1,550,379 [ | oo (32478) | v [ [ 5.000 . [ v 15,000 | 12/16/2009. | 07/01/2018.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.cccoevenneas XXX ..6,279,644 .6,055,000 XXX 94,871 | 310,450 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX ..6,279,644 .6,055,000 XXX 310,450 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
075549 CE 3 |BEAVERTON OR SCH 5.00 06/15/2017 ...101.879 ..1,018,790 1,000,000 | .o 1,019,528 [ oo | reeeeeene(32,012) | i [ e [ 5.000 . o2y 222 | 50,000 |03/31/2016. | 06/15/2017.
235308 QG 1 |DALLAS TXISD 5.50 02/15/2018... ...104.871 ..2,076,446 .1,980,000 ......5.500 ..108,900 | 12/17/2010. | 02/15/2018.
414004 8S 3 |HARRIS CNTY TX C 5.75 10/01/2028 ...107.525 ..2,150,500 2,000,000 | .oooeeeei2,104,236 [ oo | e (BTAAT) | e [ [ 5.750 03/16/2010. | 10/01/2028.
421722 R6 8 |HAZELWOOD SD-A-PREREF-MO 5 20 3/1/20 ...100.733 176,283 | .o 175,000 | oo 176,262 | o | eviereeenen(8,670) | o | e [ 5.000 03/31/2016. | 03/01/2020.
421722 S2 6 |HAZELWOOD MO SCH DIST UNREF 5.00 3/1/20 ...100.646 .327,100 ......5.000 03/31/2016. | 03/01/2020.
702333  4U 6 |PASADENA TX 5.00 02/15/2022 ...109.651 1,239,056 | oo 1,130,000 | e 1,264,239 | s | eerreennn(31,555) [ [ | e 5.000 03/31/2016. | 02/15/2022.
799017 KR 8 | SAN MATEO HSD-B 1.523 09/01/2017. ...100.800 756,000 revirerenennnns [ e | s | 1.523 03/31/2016. | 09/01/2017.
864813 WB 2 |SUFFOLK VA SER A 5.0008/01/17 [T S T 1FE]| ... ,057,010 |...102.338 ..1,023,380 s 1,025,008 e eereend(32,004) [ i [ [ 5.000 03/31/2016. | 08/01/2017.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........covevririnrierinrinns | cernrnninnns 9,487,932 XXX | s 8,767,554 | ..............8,360,000 | ............ 8,713,948 | .......... 0 (222,688) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions . 9,487,932 XXX | e 8,767,554 | ..............8,360,000 | ............. 8,713,948 | ....coovvuen 0 ... (222,688) | ...coovvevrrnnnn (L] [ 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01728A W9 3 |ALLEGHENY CNTY PA A 5.00 05/15/2017.......couevermrerreririeernernens | v [P0 SRR I TFE| v 1,499,726 |..101.540 | ..............1,396,175 | ..cooorirnnne 1,375,000 | .ooovrrnnee 1,382,284 | ..o | e (19,147) | vveeeceveiees e [ e 5.000 |......3.551 | MN...... 02/19/2010. | 05/15/2017.
074876  GZ 0 |BEAVER CNTY PAINDL DEV 4.75 8/20 (DQE)........cccomveemmrermerns | wvvnee [ o [ eovmrinens [ s 1FE ...1,000,000 |...103.021 .1,000,000 21,000,000 [ oo [ [ | | s 4.750 |....4.750 |MN...... R 01/20/2011. | 08/01/2020.
123563 BK 3 |BUTLER CNTY ON TRANSN 5.00 12/01/2020.. e | 2] 2FE| .............1,385,834 |...103.553 . . .1,345,000 | .............1,349,771 . (4,988) | ..ooovvrnrerineien | e | e 5.000 |...... 4.600 |JD....... 5,604 06/13/2008. | 12/01/2020.
130536 QR 9 |CAPOLL CTRL FIN A1 3.375 7/01/25(WM)......cooereerrrerirecerieninns | reeens [0 PO I AFE| oo 2,000,000 |...102.414 | .............. 2,048,280 | ...oovevneen 2,000,000 | ..eooverneen 2,000,000 | cveorernerirenirnenrnnes [ e [ e | e | s 3.375 | ...... 3.375 | s | i 33,750 06/19/2015. | 07/01/2025.
199112 HQ 9 |COLUMBUS GA BLDG A 4.00 01/01/2018.... ..102.737 .1,232,844 .1,200,000 QT R£:) ) [ NN PO 4.000 |...... 2.760 |JJ....... ceereeen24,000 48,000 |02/05/2010.|01/01/2018.
346668 DK 9 [FORSYTH MT POLL 2.00 08/01/2023 NWE. v [ | e | e AFE T iinet.2,000,000 ... 94.097 ..1,881,940 | .. .2,000,000 ()] [T ISR P 2.000 |...... 2.000 |FA....... veeeener. 15,556 08/05/2016. | 08/01/2023.
455254  FC 1 |INDIANAPOLIS ARPT-RF 5.10 01/17 (FDX).....coovvvrerereerneirnniinnne | s . 2100116 | 4,505,220 | ..o 4,500,000 (21,040) | ..vovvereerrrines [ [ 5.100 |...... 4617 [ | v 105,825 05/25/2010. | 01/15/2017.
458840 6A 8 |INTERMTN PWR UTAH 0.00 7/1/2017 ETM .2,715,000 66,173 | .ooovveerriinnees [ e | coveeenneeens | eeeens 3.441 | U....... . 08/05/2009. | 07/01/2017.
48542K P9 4 |KS ST DEV 4.00 11/01/19 I I ...105.544 . . .1,000,000 | ..coovvreneee . (20,481) | ..vvvvererrirines [ e [ v 4.000 |...... 1.161 [MN...... 03/31/2016. | 11/01/2019.
54675P AS 4 |LOU & JEFF CNTY KY 5.00 09/01/2017......ccvvvrvvmrrererrnrernnrernnis | rneene . 102,420 | .o 2,048,400 | ......co.c.... 2,000,000 | ..o 2,022,207 | oo | e (32,460) [ ..o | erveeereriseiisnreniiens [ e 5.000 |...... 3.300 [MS...... 04/06/2009. | 09/01/2017.
64577B  JH 8 |NJ ECON DEV-PREREF 5 17 12/15/2017. ...103.663 .1,910,000 1,938,346 (28,711) | evvreererrveines [ e [ e 5.000 |...... 3.408 | JD....... 09/22/2015. | 12/15/2017.
645778 JJ 4 |NJECON DEV-UNREF 5 17 12/15/2017... e [ e | e 1FE| ... ....93,285 |...103.711 . ...91,336 .- (1,353) [ oo [ e | e 5.000 |...... 3408 |JD....... 07/17/2015. | 12/15/2017.
684545 WW 2 [ORNG CNTY FL TOURIST 5.00 10/01/2019.......cocmvvrmvenrrirerrnens | ceve [ 2| TFE| oo 3,286,880 |...102.959 | .............. 3,088,770 | c.ovvvrrees 3,000,000 | ..ooovverees 3,057,450 | ooocverericerrriennns | e (65,081) | .ovverevernerrneennes [ e [ e 5.000 |...... 2405 |AO...... 03/31/2016. | 10/01/2019.
717817  MQ 0 |PHILADELPHIA ARPT REV 5.00 06/15/2018.........coovvrevermeernmeirnne | evvnee [ oo [ eevmrinen [ veees 1FE 542,325 |...105.225 ....500,000 (14,274) | oo [ e [ 5.000 |...... 1.104 |JD....... ....25,000 | 03/31/2016. | 06/15/2018.
71883M  FD 1 |PHOENIX AZ SER C 5.00 07/01/2021.......ccvvvivvrneirermnierirsnneninns [ wovvne [ [reiieean2 | vvir 1FE ...104.424 .1,500,000 (13,721) | o | v | e 5.000 |...... 4.000 |JJ....... ....75,000 | 12/22/2009. | 07/01/2021.
721781  AC 6 [PIMACNTY AZ IND DEV 4.95 10/20 (UNS)......ccrsverrrermerrrerirmnenes | wvvnee [ oo [ evvmernens [ e 2FE ...106.953 . .1,375,000 5,926 | ..ovorcrernrineniinns [ e [ e 4.950 |...... 5.500 |AO...... ....68,063 | 02/04/2011. | 10/01/2020.
79020F AM 8 | ST JOHN BAPT MARATHON 5.125 6/37 (MRO).......cccovvvvemmrverians | cvvreee | oo | crviireenn2 | v 2FE ..1,339,905 |...100.000 ..1,500,000 .1,500,000 .1,358,122 3,506 | oo [ [ 5125 |..... 5.930 |JD....... ....76,875 | 01/20/2011. | 06/01/2037.
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837147 7A 9 |SC PUB SVC SER E 5.00 01/01/2017....cocvvmverrireirerinerienirncens | cevee [OOSR I AFE| oo 1,114,260 |...100.000 | ...cocoovvenee 1,000,000 | ..coovvennce 1,000,000 | ..cooovvennee 1,000,000 | ..ovoreeerrieeirienin | e (17,582) | .vevvereerneines [ e [ e 5.000 |...... 3.200 | JJeoors | i 25,000 | .......... 50,000 | 10/23/2009. | 01/01/2017.
837152 KV 8 | SC TRANSN SER A 5.25 10/01/2018.......cocvivinirnirinniinniirnnininins | cvveans [0 ORI [ TFE| oo 1,111,240 |...106.832 1,068,320 1,000,000 ...1,024,310 ...(13,198) 5.250 |...... 3.800 [AO...... | covrees 13,125 | oo 52,500 | 07/29/2009. | 10/01/2018.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations et ernan 31,594,387 XXX 31,574,882 | .. 1,010,000 | ... 31,007,130 | .cooveverererecieeen0 | e (190,593) | vvviieel0 [ 0 XXX XXX XXX | e 383,626 | ..... 1,265,938 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31392  4F 3 |FNGT 2003-T3 2A5 SEQ STP 7/25/33......ccccmmivimimniririnissesssrinninnns ‘ ....... | . | ............ | ........... | 433,740 |...102.400 . . LABBT44 | | | [ | 4.861 |...... 4.910 | MON... 1,757 ....21,931 | 02/20/2003. | 07/25/2033.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . s 433,740 XXX . ..433744 | ... ..433,744 . 0 0 0 0 XXX XXX XXX 1,757 ....21,931 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
01170R  AX 0 | ALASKA HSG FIN 4.00 08/01/2027........ccomveereremerrerierernenisnenenes | eveene | oo | weernereeni2 | o 1FE ...4,981,250 |...101.006 .5,000,000 ...4,986,744 1,008 [ .oovvveerrerieeene [ e | e 4.000 |...... 4.031 |JD....... 16,667 | ........ 200,000 | 10/06/2010. | 06/01/2027.
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/2043 e [ |2 | 1FE]| .............1,064,680 |..... 98.649 . . .1,064,680 | .............1,064,680 wo | e e [ [ 3.100 |...... 3.120 [MON... | coce0eeerni,750 | ooovoea 33,005 | 06/12/2013. | 07/01/2043.
047856 ET 2 | ATLANTA SFM A GA 5.25 12/01/2039 (SOOI BT [ 2| 1FE| oo 3,217,239 |...103.016 | ...cccconvee. 3,177,328 | oo 3,084,305 | ....ccoonee. 3,159,134 | oo | i (12,067) 5.250 |..... 4.781 |[MON... | oo 13,494 | ... 161,926 | 08/31/2011. | 12/01/2039.
130333 CA 3 |CAHSGFINAGY A 2.90 02/01/2042...........ccocvverevcvmninnicnninens [ vvres | oo | cereeeeni2 |l IFE | 101,359,329 | 97.333 349,745 100359,329 | 1iiiii359,329 | s [ e | e | s | 2.900 |...... 2.918 |MON... ....10,421 | 04/19/2013. | 02/01/2042.
130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042. e [ e . ...521,618 (LS SOOI IRPORRTORIRN PO 2.900 |...... 2.954 |MON... | .... v 15,127 | 05/01/2013. | 02/01/2042.
130575  Z7 1 |CA RURAL HOME MTG 5.30 02/01/49........ccoomereerirerernenrneeserienes | e . 203147 | 591,548 | ..o 573,500 [QI07LC) ) SR IR DO 5.300 |...... 5.061 |FA...co.| oo 12,665 | oo 32,434 1 01/21/2010. | 02/01/2049.
19647P  BA 0 [CO ST HSG FIN AUTH MF 1 3.20 02/01/2044............coocovvemrrcemnes | cvvare [ [ evmrrivens [ v 1FE ...1,637,152 . ...1,537,152 3.200 3.221 |MON... ....49,189 | 06/20/2013. | 02/01/2044.
246395 WY 9 |DE HSG AUTH-SFM-A- A-1 4.90 07/01/2029.... i e | 2] 1FE]| ... 483,414 |..104.847 . ....465,000 | ... 474,632 NE [QIR) ) TR IR PO 4.900 |...... 4394 |JJ....... ceenn 23,496 | 09/29/2011. | 07/01/2029.
296122 US 1 |[ESCAMBIA CNTY FL SFM B 3.125 08/01/2044............coovvomerrsvirns | ceres [ 2| . AFE| oo 2,416,214 |...100.829 | .............. 2,436,244 | .............. 2,416,214 | c.cccovenee. 2,416,214 | oo [ [ | | 3125 |...... 3.145 |MON... | .ccccee....8,292 | oo 75,507 | 08/20/2014. | 08/01/2044.
31350A BR 8 | FHLMC VAR M034 CL A 4.15 04/15/2025. ...102.221 ..1,011,988 ....990,000 (6,808) | cvvvoverrrerereeies | revereersninerieninn | s 4.150 |...... 3.385 |MON... | .o 1,826 | ..o 41,102 | 09/11/2015. | 04/15/2025.
31397P PP 9 | FHM M012 A1A3 2.65 08/15/2051 e | | e ceerener:4,000,000 |..... 98.404 ..3,936,160 | .. .4,000,000 i | e e [ [ 2.650 |...... 2.665 |MON... | ...........8,833 | ........ 106,000 | 11/06/2014. | 08/15/2051.
31397P PV 6 | FHM MO012 AB31 2.50 08/15/2051........oocvvrrererirerinerienierenenes | e | e AFE eisnnn.3,000,000 . 97.656 | ..ovvvvneen 2,929,680 | ...oocvvnece. 3,000,000 | ..ooererrrnn2,999,940 | oo (13) [ e [ e | e 2500 |...... 2.507 |MON... | ..cccc.....8,250 | ooocoeee 75,000 | 05/11/2015. | 08/15/2051.
34073N  Z8 6 |FL HFC SRS 24.7507/01/2027 100.104 305,317 ....305,000 118 | o | e | s 4.750 |...... 4816 |JJ....... ....14,488 | 12/14/2010. | 07/01/2027.
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/204 1,315,356 | e 1,315,356 [ oo e | e [ e [ 2.800 |...... 2.816 |MON...| ... cernn.36,830 | 04/24/2013. | 07/01/2041.
373539 4G 7 [GAHSG & FIN AMT A-2 3.10 12/01/2031........vvervvrvrisersenrcrrnne | eeineee | oo [ eevvieneni2 | e TFE | .cc...2,500,000 | ... (R ) [T IR IO 3.100 .100 |JD....... [ 05/17/2016. | 12/01/2031.
373539  4H 5 |GAHSG & FIN AMT A-2 3.30 12/01/2034........ccccoveemvensernerncrinnne | cevveee | oo [ eoenecennni2 | e TFE | ..c....2,000,000 | ... (10) ren . o . 05/17/2016. | 12/01/2034.
45201Y YK 7 |ILHSG DEV AUTH A 2.45 06/01/2043...........cocvrevervrrvervmrineninens | cerene oo | v | e TFE| 2,549,644 | ... 5,803 | .o [ e [ 2450 |...... . R 08/06/2014. | 06/01/2043.
45203L CD 3 |IL HSG DEV AUTH 2.85 07/01/2032 Y72 RO ST IO 2.850 |...... . . . 06/10/2016. | 07/01/2032.
45505T GP 0 |INHSG & CMNTY DEV A-12.85 07/01/2031 0 2.850 06/09/2016. | 07/01/2031.
455057 GQ 8 |INHSG & CMNTY DEV A-12.95 01/01/2033.... (U OO (TPORPORORPRRORPRN OO 2.950 . | 06/09/2016. | 01/01/2033.
49130T PR 1 |KY ST HSG CORP A 4.25 07/01/2033 ...101.886 [VX07£:) ) SRR RN DO 4.250 06/11/2012. | 07/01/2033.
49130T PS 9 |KY HSG CORP A 3.00 11/01/2041. ..101.113 626,901 s 04/19/2013.| 11/01/2041.
49130T  PT 7 |KY HSG CORP B 3.00 11/01/2041.......convrevrrnerrrerrseeseesnninnnnes | vveee | oo | evevineeeni2 | e IFE | iiiiinen..630,000 | ... 98.761 622,194 | ...ooeireren630,000 | .ooiiiirenrniB30,000 [ oo e | e [ s [ e 3.000 04/19/2013. | 11/01/2041.
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038 12,303,891 |..... 98.131 ..2,260,831 . [(0) ] [EURTSTOTOTON IPPUONORIOPORPON PPN 3.050 07/22/2015. | 12/01/2038.
56052F BR 5 | MAINE ST HSG AUTH MTG D 4.00 11/15/2045 ,157,453 |...108.913 .1,170,815 ,146,165 (7,838) rees 06/17/2015. | 11/15/2045.
57419R  GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043... JUVORN (O OO 1FE ...1,548,517 |...104.850 L5457 | [ [ [ | 4.000 08/14/2013. | 07/01/2043.
57586P  ZY 5 |MA ST HSG 4.40 12/01/2023.........ccvovverreerrrirerirerireeeneesseiserinens | e [P OO I 1FE 388,050 |...104.703 388,845 140 | oo [ e | s 4.400 11/04/2010. | 12/01/2023.
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039..........cccosurrmerrrmreneens | wornens 2| e 1FE]| ... ,128,563 |...103.376 . . ceeennnn:5,009,017 . (73,657) | ocvvrrererrvrines [ e [ v 4.000 03/12/2015. | 06/01/2039.
594659 AQ 7 [MICH ST HSG 5.00 12/01/2027..........coovrvemrimirirerierisneissiseiienes | cevies 2] TFE| oo 1,733,728 |..104.486 | ........... 0,671,776 | ..ccoceevenee 1,600,000 | ....ccovuuee 1,666,349 [ ....covvvrrrnrvenins [ e (13,493) | ..o [ [ 5.000 07/14/2011.| 12/01/2027.
60416Q GB 4 |MNHSGFIN AGY D 2.875 11/01/2044..........cocovvvervverernicninns [ eovvne [ [ | e 1FE ...1,586,406 |...100.307 1,586,406 | ...cvoerern 1,586,406 | oo | e | e | e | e 2.875 10/15/2014. | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045... e [ |2 | 1FE]| ............3,610,217 . 3,610,217 | oo wo | e e [ [ 2.800 01/13/2015. | 02/01/2045.
60416Q GD 0 [MINNESOTA ST HSG FIN 3.00 04/01/2045............coevereveirinirnnns | cevis [P 2] . TFE| oo 1,792,344 |...97.823 | ... 1,753,324 | oo 1,792,344 | ............. 1,792,345 | ..o, [(0) ] EUSTRTOTRION ITIONORIOTRPIN PPN 3.000 03/11/2015. | 04/01/2045.
60416S  BU 3 |MN HSG FIN AGY A 3.00 07/01/2031........ovemermerierermreneernsnirnenns | eveeen | oo | verreeni2 | oo 1FE ...1,129,126 .1,075,000 ...1,110,502 (XX T4 ) ISR IR PO 3.000 |...... 2.406 |JJ....... ....34,072 | 05/15/2013. | 07/01/2031.
60535Q LY 4 |MS ST HOME CORP SF MTGE 2.75 12/01/2032.. e | 2| 1FE| .............1,061,530 . .1,061,530 | .............1,061,530 o e [ | [ 2.750 |...... 2.766 | MON... cerenenn29,192 | 06/20/2013. | 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034.........cccovvvmmvermienininns | wevee [ 2] e AFE| oo, 759,271 |.....95.820 | ..oooovivereen 721,151 | i, 752,610 | ..ovvvrcrinns 758,894 | ..o (T21) | oeveeeerneeerines [ e [ v 3.050 |...... 2.915 |MON... | oo 1,913 | e 17,216 | 03/31/2016. | 12/01/2034.
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60637B  GC 8 | MO HSG DEV A 3.75 05/01/2038 . ..104.330 | oo 1,888,373 )| e [ e [ e 3.750 |...... 2.730 04/24/2015. | 05/01/2038.
60637B GM 6 | MO HSG DEV B-14.00 11/01/2045.........cccoovirvvirriinniiiniisniens ol , ...104.692 916,055 ) O SOOI PO 4.000 |...... 2.068 03/31/2016. | 11/01/2045.
61212R H3 3 |MT ST HSG SER D 5.20 06/01/2038 ...100.572 704,004 . )| FEEURSTTUTIIOR VORI DO 5.200 |...... 4.890 02/12/2010. | 06/01/2038.
61212R X7 6 |MT ST BRD OF HSG-A 4.00 12/01/2038 ...102.720 523,872 ...510,000 (2,144) | oo | e | e 4.000 |...... 3.453 07/11/2012. | 12/01/2038.
641272 FX 2 [NV HSG RIVERWOOD I&lIA 4.75 04/01/2039 111,191 ,034,795 .1,830,000 (T1,423) | s | e [ e 4750 |...... 4.100 . 21, .86, 12/13/2011. | 04/01/2039.
647200 2H 6 [NMMTGE FIN B TXBL 2.75 12/01/2035.........ceoovvvivvriinrivciinninns | e | [evenieenn2 | el TFE | 788,447 | ... 96.444 760,410 0 [ oo [ e | e 2750 |...... 2.766 02/19/2015. | 12/01/2035.
647200 3H 5 [NEW MEXICO MTGE FIN A 3.25 03/01/2045. 102.991 947,517 (6,241) 3.250 |...... 2.420 02/20/2015. | 03/01/2045.
647200 3M 4 [NEW MEXICO ST MTGE C 3.00 09/01/2041 e ..1,695,000 |..... 98.357 (1,150) [ oo [ e | e 3.000 |...... 2.923 02/26/2015. | 09/01/2041.
647200 3N 2 [NEW MEXICO MTG FIN D 3.125 02/01/2037........ccovvvevvrvnrrrerirns e .2,235,769 |..... 98.115 | 1overeerni2,193,625 | 1oiire000i2,235,769 | 1000 2,235,770 | oo | o | e | v | e 3.125 |...... 3.145 07/15/2015. | 02/01/2037.
647200 P5 7 [NMSFM B CL |5.00 03/01/2028 . . . . 103.944 (4,881) [ oo [ e | e 5.000 |...... 4.331 07/13/2011.| 03/01/2028.
647200 X3 3 [NMMTG FIN AUTH A 2.60 02/01/2043...........cccooiriiriniiniinniis e crerenn 042,841 | L 96.407 1,786 [ o [ [ e 2.600 |...... 2.960 08/08/2014. | 02/01/2043.
647200 X4 1 [NMMTGEFIN CL | B-12.85 07/01/2043.........ccoovvvmrvrvamnrvinniiiinns e [ oo | vvrieiani2 | s 1FE 2,704,375 |..... 97.684 5727 | oo [ e [ e 2850 |...... 3.100 08/29/2014. | 07/01/2043.
64970H CF 9 |NEW YORK CITY HSG DEV 4.95 05/15/2036...........ccooemrvememvrens | ervene | oo [ errericni2 | e 1FE 2,052,900 |...100.000 (1) ] e | e [ e 4.950 |...... 4.950 08/25/2010. | 05/15/2036.
64987B  NQ 7 |NY HSG FIN AGY C 2.75 11/01/2031......cvvvmrrvrnrververrerisnivnniens | ovri | oo | cverirenn2 | e IFE | 21,000,000 ... 89.386 893,860 (20) [ oo [ e | e 2.750 |...... 2.750 06/22/2016. | 11/01/2031.
649883 F2 6 [NY MTGE AGY 191 3.50 10/01/2034.. ...102.807 ..822,456 (10,418) | oo | e | e 3.500 |...... 1.928 02/11/2015. | 10/01/2034.
649883 H6 5 |NY MTGE AGY REF194 3.50 10/01/2035... ..103.112 (41,025) | oo [ [ 3.500 |...... 2172 07/22/2015. | 10/01/2035.
649883 VZ 5 [NY MTGE AGY-178 3.50 10/01/2043 ol ...103.497 657,206 (2,097) [ oo [ e | e 3.500 |...... 3.091 07/11/2013. | 10/01/2043.
64988R  GY 2 |NEW YORK ST MTGE AGY 52 3.50 10/01/2030..........ccocvvermrvrerines | ceveene e ...102.564 512,820 (4,490) [ ..ooovveoerviienins [ e | e 3.500 |...... 2.044 03/31/2016. | 10/01/2030.
658207 FB 6 [NCHSGFINAGY 4.65 07/01/23.........ccooovviirniinniinniienciiinniins | o ...100.000 900,000 320 [ | e | s 4650 |...... 4.700 01/26/2010. | 07/01/2023.
658877 DZ 5 |NDAKOTA ST HSG 4.50 01/01/2028, oo [ . ...103.508 | ... ..1,371,481 (9414) | oo [ | e 4500 |...... 3.656 07/14/2011.| 01/01/2028.
658909 EV 4 |ND ST HSG FIN A 3.50 07/01/2043 . I . L A04199 | 854,432 (3,442) | coooovvrvrrinei | e | s 3.500 |...... 2.987 07/25/2013. | 07/01/2043.
658909 HW 9 [ND HSG FIN AGY B 4.00 01/01/2036...........ccovvvmrmmmricinriiniinnns | ceviane e ...104.943 ..2,471,408 (B7,816) | .o | cevevieeneieeeiiienes [ e 4.000 |...... 2222 05/22/2015. | 01/01/2036.
677377 Q3 0 [OH HSG FIN AGY 4.00 11/01/2025 . I e ...100.307 476,458 1,298 | .o | e | e 4.000 |...... 4.415 12/07/2010. | 11/01/2025.
67756Q NP 8 [OHIO ST HSG FIN AGY B 2.70 03/01/2036..........ccocooemmrevimiianis [ eoviane [ oo | covrrciani2 | s 1FE 1,421,989 |..... 96.528 1,421,989 | o 1,421,989 [ i | [ [ e 2.700 |...... 2.715 04/21/2015. | 03/01/2036.
67756Q NQ 6 [OH HSG FIN AGY A 2.80 03/01/2046. IO B A 1FE| ... 1,928,253 |..... 95.739 | ... . 1,928,253 | ............. 1,928,253 [ ..o e | e [ [ 2.800 |...... 2.816 02/17/2016. | 03/01/2046.
67756Q NR 4 |OH HSG FIN AGY B TXBL 3.25 03/01/2046.............cccovverirernrians | crvi [ 2| 1FE| . 2,901,470 92.233 2,676,113 | oo 2,901,470 | coovvveneee 2,901,470 | .oovvvvvrrerrereeins [ e 3250 |..... 3272 02/17/2016. | 03/01/2046.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034 ...102.791 683,560 | ................665,000 | .......cccc0ee.665,000 [ .ooooovioriiiiriiiians | o | e [ s [ s 2500 |...... 2.500 05/31/2013.| 07/01/2034.
686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036 ...103.200 975,240 . (10,566) | ...cooovevevereinns [ [ e 3.500 |...... 2.264 08/05/2015. | 07/01/2036.
708796 EX 1 |PAHFA SFM4.70 10/01/2037......... ...100.009 990,089 ...990,000 A3 | s [ [ 4700 |...... 4816 08/12/2010. | 10/01/2037.
708796 Q6 7 [PAHSGFIN AGY A 3.50 10/01/2035 ...101.585 | ... ..1,623,775 .1,500,000 (25,693) | ...ccvvoereeriis | e [ e 3.500 |...... 1.721 |AQ...... | o 13,125 02/12/2015. | 10/01/2035.
721901  JB 3 [PIMACNTY AZ 5.00 12/15/2036 ...100.280 | ... 977,730 (VLY ) ) N IR O 5.000 |...... 5.000 [JD..ccoes | covrrrinen 2,167 03/31/2016. | 12/15/2036.
83712D UH 7 | SOUTH CAROLINA HSG A-2 4.00 07/01/2037 ..101.918 ..820,440 (B,185) [ covoocvevcveenens [ e | e 4.000 |...... 3.118 .16,100 06/25/2015. | 07/01/2037.
83712D WK 8 | SC HSG FIN & DEV B-2 4.00 07/01/2043 ...104.799 523,995 | .................500,000 | .....cc0.oce....540,489 [ oo | e (BTTB) | s [ [ 4.000 |...... 2.000 06/29/2016. | 07/01/2043.
83755N EU 2 | SD HSG DEV SFH 2 4.25 5/01/2032 e ...103.256 490,466 | ............... 475,000 | ..oocccoeeer 84,085 | e | e (1,898) [ o [ | 4250 |...... 3.767 09/29/2011. | 05/01/2032.
88045R  B7 6 | TN HSGDEV AGY A 3.50 07/01/2045..........coovveorereireriireriiieni e . , ...102.765 ..1,592,858 | .............. 1,550,000 | ..o 1,623,345 | oo | (19,718 [ i [ | 3.500 |...... 2.105 04/30/2015. | 07/01/2045.
88271H CV 9 |TX ST HSG 5.50 12/01/2039.......ccvvvrrierinrirerierierisriisnieneiiens e \ ...102.595 591,191 | oo 576,238 | oiieienn590,954 | oo | eveieenrnd(3626) | s [ [ 5.500 |...... 4.781 10/27/2010. | 12/01/2039.
88275F MT 3 | TX DEPT HSG SF 5.25 09/01/2032 ...100.258 ..230,593 5.250 |..... 4.941 05/14/2010. | 09/01/2032.
88275F MV 8 | TX DEPT HSG B 5.30 09/01/2039 ...100.218 250,545 | ..........cc.en.250,000 | ...ooiieennn250,103 [ oo | e B07) | e [ [ 5.300 |...... 5.046 12/10/2009. | 09/01/2039.
88275F NV 7 | TEXAS ST DEPT OF HSG 3.125 03/01/2046..........cocooouvvcvurricinnne | cvvnne | oo | e | ol IFE 1,899,970 . 97.397 ..1,850,543 | ..............1,900,000 | ............. 1,900,105 | ..covvorviiirriiennns | v 138 [ i 3125 |...... 3.189 03/31/2016. | 03/01/2046.
898700 FK 0 [TUCSON AZ SF MTG 5.20 12/01/2039 ...103.521 931,689 (4,993) [ oo [ e | e 5.200 |...... 4.602 05/26/2010. | 12/01/2039.
91743P  AK 1 |UTAH ST HSG F 3.50 8/21/2044 ...104.315 696,375 (4,327) | oo [ | 3.500 |...... 1.776 08/13/2014. | 08/21/2044.
924190 EL 1 |VTHSG FIN AGY B 4.125 11/01/2042 ...102.256 ..378,347 (282) | oo | e [ s 4125 | ... 3.966 04/11/2012. | 11/01/2042.
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97689Q BZ 8 |WIHSG & ECON A 4.00 09/01/2045..........coovvemmmiiinmiinnniinnniinnnis | oo | oo | onriien 2 104134 | 1,832,758 | ...coocccceee. 1,760,000 | ... 1,866,879 | oo | v 3,975) | o | [ 4.000 |...... 4.052 [MS......| .o 23,467 | ........ 67,662 | 09/04/2015. | 09/01/2045.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities XXX ..108,005,747 | .......... 108,006,258 0 XXX XXX XXX | e 674,809 | ..... 3,661,456 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........... XXX 140,024,783 | .......... 139,450,002 | .........140,874,037 | .......cccccoveeeee0 | oo (573,388) | o0 [ 0 XXX XXX XXX | ... 1,060,192 | ..... 4,949,325 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00249E  AA 8 | AAAIRCRAFT FIN 2013-13.596 11/01/2017........occvvevevvcvanecrecis | cvvee | oo | cevivennes | e IFE ecii1,023,580 | ... 99.895 .1,023,580 3.596 07/29/2013.| 11/01/2017.
05568Y AA 6 | BNSF RAILWAY CO 5.996 04/01/24 . ..113.674 . 1,430,460 | ..o 1,430,480 [ oo e e [ [ 5.996 06/11/2007. | 04/01/2024.
064159 AM 8 |BANK NOVA SCOTIA 2.55 01/12/2017.......ocovvviiirriinicianeiiniins | i ..100.044 | ............1,000,444 | ........... 1,000,000 2.550 01/05/2012. | 01/12/2017.
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024. ...106.337 10889,221 | 889,221 | s | s [ s [ e | e 4.625 06/25/2013. | 06/20/2024.
11133T  AB 9 |BROADRIDGE FINANCIAL SOL 3.95 09/01/2020. . I I IO 2FE| ... ,997,420 |..104.117 | . ..2,082,348 | .. .2,000,000 | .............1,998,578 354 | s | e | s 3.950 verener.19,000 | 08/14/2013. | 09/01/2020.
141781 AY 0 |CARGILL INC 4.307 05/14/2021..........ccooomrrreemrereneienerrsenirneneis | crvvns | oo [ cviverenens 1 1FE| e 2,146,000 |...106.066 | .............. 2,276,185 | .............. 2,146,000 | ............ 2,146,000 | ..ooooeeiriiiecniin [ e | e | e | s 4307 |....4.307 |MN.....| ... 12,067 | ......... 92,428 | 05/16/2011. | 05/14/2021.
202795 GX 2 | COMMONWLTH EDISON 6.95 07/15/2018..........cccovvvvmmicnnncins | e o [T | 2FE ...1,107,405 |...107.372 .1,073,724 .1,000,000 ...1,072,802 (34,603) | ...ooovvviirrinns [ [ 6.950 ....34,750 | 03/31/2016. | 07/15/2018.
233851 AK 0 |DAIMLER FINANCE 2.95 01/11/2017 . [ I 1FE| ... 998,250 |...100.027 | . ..1,000,267 | .. .1,000,000 | ... 999,990 371 [ s | e | e 2.950 cerenn.29,500 | 01/04/2012. | 01/11/2017.
291011 BA 1 |EMERSON ELECTRIC 5 04/15/19.......cooerviemeieneireceireneiienens | evvene [ o | vereiinns 1 1FE| e 1,981,100 |...106.456 | .............. 2,129,114 | . 2,000,000 | ......ccoee. 1,994,795 | ..coovvviriiririi 2,093 | oo [ e [ e 5.000 |.....5.122 |AO...... | 2,11 | L 100,000 | 04/14/2009. | 04/15/2019.
293791 AV 1 |ENTERPRISE PRODU 8.375 08/01/2066............ccoccvurererernmnenrines | cerees [ oo | cvirenens 12] ... 2FE ...1,000,000 |..... 94.125 941,250 .1,000,000 ..999,903 (103) | v [ e [ e 4.593 95,158 | 07/13/2006. | 08/01/2066.
337930 AC 5 |FLAGSTAR BANCORP INC 6.125 07/15/2021.. [P (SOOI (O P 12] ... 2FE]| ... 999,990 |...107.000 | . ..1,070,000 | .. .1,000,000 | ... 999,999 | s | rerrrrerneenend [ [ | 6.125 06/29/2016. | 07/15/2021.
438516 BM 7 |HONEYWELL INTL 1.85 11/01/2021.........cvvomviririerineireiiniinnins | v | oo | eviiens 12] ... TFE| oo 1,999,900 |..... 97.744 | .............. 1,954,872 | ...cccvvane 2,000,000 | ...coovenee 1,999,872 [ ..o | ceerrennieeeene(28) | o [ o 1.850 10/24/2016. | 11/01/2021.
478115 AA 6 | JOHNS HOPKINS 5.25 07/01/2019.......ccvvvmrrreriirenernerrnrinennee | eoveree | oo | vereren 12 e 1FE 306,785 |...107.217 329,156 ....307,000 306,949 5.250 03/19/2009. | 07/01/2019.
65463P AD 9 |NIPSCO CAP MRKTS MTN 7.82 04/03/2017.........oovveeemvrrmmrririens | vereee | oo | erviveneis [ v 2FE] ...........1,024,380 |..101.031 |. 1,010,314 | .. 1,000,000 | ..o 1,000,702 | oo | e 2837) | i [ e [ 7.820 [ 01/13/2003. | 04/03/2017.
65548Q AA 2 [NORBORD DELAWARE V/R 02/15/2017.......cocouvviiineiiinniiinniiins [ eoiiane [ oo | v 1. SFE| oo 981,370 {...100.625 | .............. 1,006,250 | .............. 1,000,000 | ..o 999,677 | ..oovverrverriiennns | ervienneeenn2 987 [ i | 7.700 |.....7.975 |FA....| .........29,089 | ......... 77,000 | 04/10/2007. | 02/15/2017.
709599 AE 4 |PENSKE TRUCK LEASING 3.75 05/11/2017........covveecrrvericianis | ecvene [ oo | v | e 2FE ...1,998,560 |...100.841 ..2,016,824 .2,000,000 21,999,887 | e [ e 308 | s | e [ s 3.750 ....75,000 | 05/08/2012. | 05/11/2017.
744593  AC 8 | STEER-IBM-Z2 6.415 06/01/18.........ccoovverierinriininiivcrierienienns | eviene | o [ evvvniiens [ s 1FE ...104.288 129,825 24487 | 124,682 | e | e (B4) | i i [ 6.415 04/23/1999. | 06/01/2018.
758202 AK 1 |REED ELSEVR CPTL 3.125 10/15/2022..........covcveveereereenreenrcins | eevene | e 12| o 2FE | .c......2,250,987 | ... 98.871 ..2,228,557 2,254,000 | .ooooeee2,251,184 [ oo | 323 | e [ [ 3.125 03/31/2016. | 10/15/2022.
78403D AG 5 | SBA TOWER TRUST 14-1 C 2.898 10/15/2019. 100.239 ..2,004,780 2,000,000 | ............. 2,000,000 | ..oooovvorrvieeririrans | s .....2.898 10/07/2014. | 10/15/2019.
883556 BN 1 | THERMO FISHER 3.00 04/15/2023............cccoovvmmmvimnnniinnniiinniinnns | covenns [ oo e 12| 0l 2FE 2,487,800 . 97.966 2,500,000 | .............2,488,936 |.... . 1136 | s | e [ e 3.000 04/04/2016. | 04/15/2023.
903243 AD 5 |URS CORP 3.8504/01/2017. 1,997,240 | ..... 99.875 . .2,000,000 . (2,371 505 [ ooereerirererenns | eeverienineenennns | venens 3.850 . 03/09/2012. | 04/01/2017.
95763P AJ 0 | WESTERN ALLIANCE 5.00 07/15/2025. ,000,000 |..... 99.388 .993,875 .1,000,000 ,000,021 (3) ......5.000 ..23,056 06/24/2015. | 07/15/2025.
984121 CF 8 | XEROX CORP 2.95 03/15/2017 998,750 |...100.312 ..1,003,115 .1,000,000 | ... 999,945 . 263 | i | | e 2.950 . ....8,686 03/08/2012. | 03/15/2017.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccccccoiiiciiiiiiciie. 31,742,361 XXX 32,291,693 31,674,749 | oo 31,724,670 (2,371) (29,062) 0 0] XXX XXX XXX | e 341,891 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00443P  AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036............covvererverecrras | cvereee | oo | cvvvvenes | e {12 E— 727,635 |..... 80.220 | ..o 764,893 | ..o 953,494 | ..ot 740,089 | ... 29,285 | ..o [ e | e 0.896 02/23/2015. | 12/25/2036.
04544N  AD 6 | ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036..........couvevvvveres covviee [ oo | cvivrienns | o 1FM ...1,667,438 |..... 91.500 .1,816,316 .1,985,045 LAT61,329 | [ e 69,949 | ..o | e | e 0.916 01/16/2014. | 11/25/2036.
05530M  AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037..........cccovvvemmicimiins | covnee [ oo [ ervnriinis | s 1FM ,600,575 |..... 82.427 ..1,720,756 2,087,610 ,644,726 65,284 ......0.926 09/18/2014. | 01/25/2037.
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047.........c.cccocvcvervmvines | covvene | [evvrrinnes | e IFM | 000..990,875 | ... 87.151 ..1,004,141 1,152,180 999,329 | ... | e 12,283 | i [ [ 0.949 02/25/2016. | 05/20/2047.
12641Q  AA 0 | CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 ........ccoovvvvcrivnenriinciinnis [ wovnie | oo | ceviinenne | e TEM | niini0..53,845 | 92.500 ...73,995 79,995 ....53,106 (1,831) | oo | e | e 6.000 05/31/2009. | 09/26/2037.
12641Q AE 2 | CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 . 100.406 | . 167,898 | .. .. 167,218 | ... ..166,155 422 | e [ [ 6.000 05/31/2009. | 07/26/2037.
12641Q  AF 9 | CSMC 2009-7R 4A2 SUB CSTR 7/26/37.......cccccvurvevvmrinerrrivnnons | onrie | oo | cvvrivernne | e TFM [ cc.....300,000 | ... 92.000 | cooovririinen 276,000 | ..ccoovvrernees 300,000 | ..cooovrrirnne 214,729 | oo 452 | e [ [ 6.000 05/31/2009. | 07/26/2037.
12641Q  AG 7 |CSMC 2009-7R 4A3 SUB CSTR 7/26/37.........covvvvmvieriinceniinnins | wonnie | oo | evivnenne | e TEM [ cin00150,000 ... 84.000 126,000 ....150,000 ...47,454 (1,168) | cvvveevrcernerreres | verereersninseriienins | e 6.000 05/31/2009. | 07/26/2037.
12641Q  AH 5 | CSMC 2009-7R 4A4 SUB 6.00 07/26/2037.........ccccoevovevermremmncnnins | ovrie | oo | cvviivernne | e TFM [ cic..150,000 ... 74.500 | . 111,750 | .. ....150,000 ....18,162 (B8B) | ovvveererierrinns [ e [ 6.000 05/31/2009. | 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..........coocvvvumvevmrniiinniins | cvnree | oo | eevivenees | e TEM i 73,729 [ 18.750 | oo 35,028 | ..o 186,815 | .oovcierrrenn 58,735 | 58,574 | oo [ e [ 6.000 05/31/2009. | 07/26/2037.
12641Q BQ 4 | CSMC 2009-7R 8A6 MEZ STP 5/26/36 .289,894 ....491,346 [GIRCTSK) ) U IR DR 5.852 05/31/2009. | 05/26/2036.
12641Q CQ 3 | CSMC 2009-7R 12A3 SUB 5.75 1/26/36.... 40,894 [(720) 1 USUOOR IPONRON POO 5.750 05/31/2009. | 01/26/2036.
12641Q  CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36..........ccooovrvverererrencrrieni | cvvneee | oo | evvivennes | el TEM ...60,487 [.....91.000 | ...................55,043 | oo 60,487 | ..cooiveieenn80,393 | o ((CZ) ) R USRI PO 5.750 05/31/2009. | 01/26/2036.
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12641Q CS 9 | CSMC 2009-7R 12A5 MEZ 5.75 1/26/36...........cccvvucvvrevciicnivniinnis [ v | oo | vvvivennne | e TEM | 120,504 | 84.375 | oo 101,699 (1487 [ oo [ e | e 5750 |...... 9.686 | MON... 05/31/2009. | 01/26/2036.
12641Q CW 0 | CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37...........ccocoovumvveienes | covmne | oo | ceviciinnes | e TFMY . 375,957 | 99.000 372,197 | oo 375,956 | 375,957 [ oo e | [ [ 6.000 |...... 6.076 | MON... 05/31/2009. | 06/26/2037.
12641Q CX 8 | CSMC 2009-7R 13A2 SUB 6.00 06/26/37..........ccocovvvvrvevneinricnniins | ovrie | oo | cvviivennne | wndFM [ i 335,426 | ... 94.500 316,978 (B,769) [ ..o [ e | e 6.000 |...... 2.254 |MON... 05/31/2009. | 06/26/2037.
12641Q CY 6 | CSMC 2009-7R 13A3 SUB 6.00 06/26/37..........ccorevervevivvrinrrennrines | ovrie | oo | cvvrivernee | e TEM | i 167,713 69.000 115,722 (1,468) | ..ooovvvvverineien | e | e 6.000 |...11.699 | MON... 05/31/2009. | 06/26/2037.
12641Q CZ 3 | CSMC 2009-7R 13A4 MEZ 6.00 6/26/37..........cccovvvvmiimrrcniiniinnnn [ wovnie | oo | ceviieenne | e TEM | inn.245,839 | 55.875 ..168,797 (1,053) [ oo [ e | e 6.000 |....35.248 |MON... | . 05/31/2009. | 06/26/2037.
12641Q DG 4 | CSMC 2009-7R 14A5 SUB 5.75 4/26/37 ..........ccvvevenrennrcnnrvcrians v | oo | vviivennne | e TEM | i 81,787 [ 94.625 ..77,391 1412 | e | s 5.750 |..... 4.698 |MON... 05/31/2009. | 04/26/2037.
12641Q  DH 2 | CSMC 2009-7R 14A6 MEZ 5.75 4/26/37...........ccovvvvrrvmrivniinicinnn [ wovnie | oo | ceviineene | e TEM | 01,478,506 | 66.500 | ..ccovierrnn 987,718 | 11,485,290 | 960,212 | e | e 18198 | | [ 5.750 |...... 7.413 |MON... 05/31/2009. | 04/26/2037.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.. 2104250 | 2,133,761 | 2,046,773 | 1,293,360 [ s | 95,335 | s [ [ 4.578 |...21.931 |MON... 12/08/2005. | 05/25/2036.
126673 Y7 1 |CWL 2005-7 AF4 SEQ SNR 4.867 10/25/2035... ...101.003 ) [ e [ [ 4.867 |...... 4.377 |MON... 02/20/2014. | 10/25/2035.
126694 HN 1 |CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035...........cocoeovervcrenee | covere | oo [ercveniorns | e IEM | 94,529 | L. 89.250 | .ovcverrerenn85,005 | i 95,244 | 1327 | i [ e TO8 | s | e [ e 5.500 |...... 8.645 |MON... | . 11/10/2005. | 11/25/2035.
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035...........cocvvevveevireimnicnnins [ ovrie | oo | vviivernns | e TEM | 762,122 | 91.465 | oo TAAT34 | 814,229 | 725,000 | s [ el 1,811 13,628 | ..o [ s 5.500 |...... 6.122 | MON... 07/19/2013. | 08/25/2035.
17307G  4H 8 | CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ccooovvvveerinnnins [ wonnie | oo | ceviinnine | e TEM | 236,431 | 71.032 5.204 |...13.930 |MON... 03/22/2006. | 03/25/2036.
17307G VN 5 | CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035..........cccoovvvmmvcnnivniins [ eovrie | oo | vviiennne | e TEM | ..324,190 | 96.646 | .00 313,326 | oiiiiien324,200 | 240,275 | e | e 189 | | [ 5.249 |..... 8.145 | MON... 08/11/2005. | 08/25/2035.
251563  FY 3 |DMSI2004-5 A3 SEQ 5.59 07/25/2034............ccooooovmrviimnnrimnniinnnns | woveans [ oo | cvvrviianns | e IFM | n0.259,607 ... 99.813 5590 |...... 5.757 |MON... 08/12/2004. | 07/25/2034.
32051G  EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35........cooovvvvvinnes | covaee [ oo [ evvnriieis | v 1FM 1,996,319 |..... 91.008 37,418 | 2,348,611 | 1,995,544 | L | 53,081 [ [ [ 2.746 |..... 5.878 |MON... | . 02/19/2016. | 02/25/2035.
32052K AB 1 | FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36........ccoecvuriverimrirens v | oo | vvviverins | e 1FM 3,340,261 |..... 83.250 ...3,231,846 .3,882,097 24,234 | .o [ e | e 2.962 |...... 4.592 |MON... 05/20/2015. | 07/25/2036.
361856 DX 2 | GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.........coovvveveivciniinnis | v [ [ | v 1M ... 499,193 | ... 98.500 491,705 82,056 | ...ovvvrieriinins | e | s 5.865 |...50.231 | MON... 11/18/2004. | 09/25/2034.
362341  4F 3 | GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036............ccovvveervee | covvane [ oo [ evvmriiinis | v 1M ...............632,484 | ... 90.000 619,140 AT | e | e | s 3.545 |...... 3.893 | MON... 08/26/2014. | 01/25/2036.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035............ccooovvummviane [ covvane [ oo | vvrviiiinns | e 1M .............1,031,556 |..... 96.380 ...1,069,811 11,231 [ [ | e 3.068 |...... 4.523 |MON... 03/16/2016. | 07/25/2035.
362341  XC 8 | GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035... coee e o e | e TFMY 13,785 | 86.917 722,085 L2847 | [ | s 3.197 |...... 5.151 | MON... 02/26/2016. | 11/25/2035.
362341  XG 9 |GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035............coomvvvenriiens [ eoians [ oo | v 15,669 [ ... [ e | s 3.160 |...... 4.082 |MON... 02/25/2016. | 11/25/2035.
362405 AB 8 | GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............cccovvvevrieimiiranis | ceviane 34,950 | ..o | e | s 0.976 |...... 6.843 | MON... 09/04/2014. | 05/25/2046.
39678W AA 6 | GCSP 2005-1 ASEQ CSTR 9-25-34........coovviiiinniiniriicicssinns | s 1,508 [ .o [ [ e 4.943 | ... 6.409 | MON... 07/18/2005. | 09/25/2034.
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 1/35.......ccovvvirviiinriiinnns | e 53,089 | ..o [ [ s 1.046 |...... 7.763 |MON... 07/09/2008. | 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45... [ < T N IO I 1.046 |...12.001 |MON... 07/09/2008. | 08/19/2045.
46627M  CU 9 | JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.........evvverererirnriinnns [ woveine | oo [ rerirnrinne 17,528 [ .o [ e | e 2972 |...... 6.778 | MON... 02/07/2006. | 03/25/2036.
46637U AA 5 |JPTEP 2012-3 A PT 3.0 10/27/2042 [T I 5,864 | ..o [ e [ 3.000 |...... 3.535 |MON... 12/10/2013. | 10/27/2042.
46637V AA 3 | JPTEP 2012-2 A SEQ 3.00 09/17/42.........ccoovvvviiiiniinciicirecicins [ s 1,320 [ o [ e | e 3.000 |...... 3.080 | MON... 11/25/2013. | 09/17/2042.
46639A  AA 7 |JPTEP 2012-5 APT 2.50 12/27/2042...........ccoovvvimirriricicianncrinni | e . 7,054 | oo [ e [ 2500 |...... 3.115 |MON... 08/11/2014. | 12/27/2042.
47232D  AX 0 [JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36...........ccccvecvurvrcrennee | wcvene [ eo | v | e IFM [ .. 389,685 | ..... 99.750 382,094 983 [ oo | e | e 5515 |..... 3.515 |MON... 03/31/2009. | 01/26/2036.
47232D  AY 8 [ JMAC 2009-R5 5A3 SUB SSUP CSTR 1/26/36..........cccvvvevrvcmnins | cvvene | oo [rvrrinnee | e TFM | e, 244,156 ... 88.240 211,775 (1,389) | covvoerririneies | e | s 5515 |..... 2.769 | MON... 03/31/2009. | 01/26/2036.
472320  AZ 5 | JMAC 2009-R5 5A4 SUB SSUP CSTR 1/26/36...........ccocvecvurverannee [ eocvene [ oo | cvvreivenn | e IFM | 244,156 | ... 84.081 ..201,795 (2,293) | oo [ e | e 5515 |...... 2513 |[MON... | . 03/31/2009. | 01/26/2036.
47232D  BA 9 [JMAC 2009-R5 5A5 SUB SSUP CSTR 1/26/36..........ccovvvvmricnrins | v | o v | e TFM | . 244,156 ... 45.679 109,630 6,701 | ... 21,460 | ..o [ 5515 |..... 2.745 |MON... 03/31/2009. | 01/26/2036.
47232D BB 7 |JMAC 2009-R5 5A6 MEZ SSUP CSTR 1/26/36.........ccccoovumvcvumnras [ wevane [ oo | cvvriivannn | e IFM [ ei..895,239 ... 19.653 (48) 83,548 | ..ovvverercrns | e 5.515 |..192.976 | MON... 03/31/2009. | 01/26/2036.
47232D  BP 6 |JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37 ...100.000 ST TN IO I 6.500 |...21.199 | MON... 03/31/2009. | 07/26/2037.
47232D BQ 4 |JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37 ...106.000 864,780 484 | e [ [ 6.500 |...... 6.660 | MON... 03/31/2009. | 07/26/2037.
47232D BR 2 |JMAC 2009-R5 8A3 SUB SSUP CSTR 7/26/37.. ...106.000 .432,390 6,261 | coooerceieiiens | e | e 6.500 |....10.137 |[MON... | . 03/31/2009. | 07/26/2037.
47232D  BS 0 [JMAC 2009-R5 8A4 SUB SSUP CSTR 7/26/37.........coccvvvimrivnncns | v | o [ evrrinnes | e TFM | . 278,533 | ... 86.246 351,810 2,667 | oo [ s [ 6.500 |...17.174 | MON... 03/31/2009. | 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37..........cccovvvcvumveiannee | wvvane [ oo | cvnrviiienns | e IFM | 570,314 | L 57.393 538,473 (23,828) L1 [OOSR 6.500 |....18.368 | MON... 03/31/2009. | 07/26/2037.
47232Q  AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE ...106.010 624,428 9,494 | oo [ e [ 4302 |...... 5.001 |MON... 04/12/2012. | 11/26/2037.
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37... ...106.000 443,935 3,088 | .o [ [ 6.250 |...... 7.338 |MON... 03/31/2009. | 07/26/2037.
47232V AM 4 | JMAC 2009-R4 3A2 SUB SSUP 6.25 07/26/37... ...105.500 ..311,825 1,039 | s | e [ e 6.250 |...... 9.683 |MON... | . 03/31/2009. | 07/26/2037.
47232V AN 2 | JMAC 2009-R4 3A3 SUB SSUP 6.25 07/26/37..........oevevvvemvricnniee | ceveee | oo | v |l IFM | 134,349 | 85.700 115,137 (1,813) | covvveivirrinei | e | e 6.250 |...56.975 | MON... 03/31/2009. | 07/26/2037.
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47232V AP 7 | JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37...........coovvvemmrrinaccs | ceveene e e | IEMY 134,349 | L 28.944 | ..o 38,886 | ..o 134,349 | oo 21 | s . (11271) [ oo [ e | e 6.250 (9,999.000 | MON... 03/31/2009. | 07/26/2037.
47232V AQ 5 | JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37..........ccoovvmvvrimnnicns | cevees | oo [ eviriiies | e IEM | 16,649 | L 2.660 159 5,994 | oo 0 . 0 L1 [ I 6.250 (9,999.000 |MON... | ... . 03/31/2009. | 07/26/2037.
47232V GE 6 | JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36.. U O ...100.000 cevvnrinniennn 34,838 | 34,810 . 206 [ oo | e | e 5750 |...... 5.354 |MON... | ... . ..2,007 | 03/31/2009. | 02/26/2036.
47232V GF 3 | JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36...........coccovvrrrerirerins | v . 203413 | 205,538 | ..ccovvrirnnns 198,754 | cooovvverines 146,538 | ..o 6,895 | .ooorvierriiennes [ e | e 5.750 |...12.718 | MON... 11 03/31/2009. | 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36...........ccooooevvremrcries | cevee | oo [ coveriirns | o 1FM ....64,610 ....25,340 (2,594) (V0 RO B 5750 |...... 5.946 | MON... 03/31/2009. | 02/26/2036.
525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035... e [ e [ 1FM| ... ,315,000 |..... 87.000 | . .1,561,843 | .. 1,795,221 | ... 427,942 . 78,113 | o | e | s 0.854 |...... 5.782 | MON... 07/09/2008. | 12/25/2035.
59020U ZE 8 |MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035.............ccoovvrmmvrerauns | coveene e | e M| 3,848,118 |..... 95.580 | ..coovvvennn 3945592 | .............. 4,128,052 | ............ 3,890,552 | ..o 94,079 | oo [ e | o 1.026 |...... 3.651 |MON... 02/25/2016. | 08/25/2035.
61751D  AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46............coccvrvimmiinninniians | ceviee [ oo | crirriinns | e 1FM ...1,803,866 |..... 60.500 ..1,091,339 1,803,866 | ... ..831,215 5.651 |...... 7.776 |MON... | .... 12/12/2006. | 10/25/2046.
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037... e | e | 1FM| ... 186,425 |..... 99.950 | . 198,754 ...198,853 | ... ..195,831 5,830 | covvererreierriiens [ e [ e 0.906 |...... 3.336 |MON... | .... 05/29/2013. | 03/25/2037.
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037.........coocvemervrarerrinnirins | o U SO M| 289,491 |..... 99.448 | ..o 323,021 [ oo 324,814 | 314793 | | e 19,318 | [ [ 0.936 |...... 6.605 | MON... 09/06/2013. | 04/25/2037.
64352V MN 8 | NCHET 2005-A A4W SEQ 5.035 8/25/35...........covvevmrimerieiiiniinns [ v | oo | vviveniins | e 1FM ...1,376,406 |...105.720 1455141 | 1376410 | 1376410 | s [ s | e | s | 4.884 |...... 4.934 |MON... 06/16/2005. | 08/25/2035.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036 JROOUN (U U [ 1FM 476,376 |..... 45.568 | . 217,075 | v BT6,377 | 89,079 [ | e 10,343 | i [ [ 6.032 |...70.427 | MON... 11/03/2006. | 10/25/2036.
73316P  JD 3 | POPLR 2005-6 A3 SEQ CSTR 1/25/2036...........cocvvrveearerererrriienes | e e | IFM 520,328 99.838 | ..o 519,484 | ...cooiciir.520,328 | i 84,811 | i | e 19,216 | [ s [ 4192 |.... 8.614 | MON... 12/12/2005. | 01/25/2036.
75156W AD 5 |RAMP 2006-RS4 A4 SEQ SNR FLT 07/25/2036..........cococvervvmevvenes | corene [ oo | cvvvriienn | e IFM 1,696,875 .. 92.973 ..1,859,464 50,484 | oo | e | e 0.864 |...... 3.295 |MON... | .... 09/18/2014. | 07/25/2036.
76110V QL 5 |RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34 RO [ . 11,933 | .. 11,895 | ... . . L7 [N IR 5170 |...12.429 |[MON... | .... 06/22/2004. | 06/25/2034.
76110V TE 8 | RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.........comvrveemrrrinnniirnns | s e | el TEM 116,726 99.388 | ..oovrierii 132,424 | oo 133,239 | v 23,698 | ... 0 88,909 | ...ovverieriiinis | e | s 5.230 |..267.339 | MON... 01/20/2006. | 02/25/2036.
761118 FM 5 |RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35..........ccocuvevvmrenncns | covene | o [ wvrriienes | e IFM 0,899,939 | ... 86.015 912,99 | .. . LUN(CX 2 N IS IO 3.652 |...... 6.480 | MON... 02/24/2016. | 08/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36 v o e | e TEMY i 417,432 | L 82.250 | . 343,552 | .. LA17693 | . . . 1,848 | .o [ [ e 5.500 |...... 7.899 |MON... | ... [ 02/13/2006. | 02/25/2036.
863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35..........ooccovvvviuriis [ o e | AFMY 2,088,138 81.000 | ..ccoovvvrnnes 2,099,308 | ....ccoeveee. 2,591,738 | ... 1,998,360 | ...oovvvvrriirriians | e 14,214 | s | i [ s 3.090 |...... 5.289 |MON... 62,667 |02/16/2016. | 07/25/2035.
863579 VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035...........cccoovvuvriens | crveane e 92.258 ...613,891 ....665,407 ..588,016 9,667 | ..o [ [ 3.074 |...... 4750 [MON...| .... core 14,536 | 02/26/2016. | 08/25/2035.
863587 AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036 SSSSTRRRN BY e | IEMY i 811,734 ] L 90.360 | cooovrveriine 850,415 941,141 ..824,816 38,735 | oo | e | 0.906 |...... 5.110 | MON... 11/06/2015. | 06/25/2036.
86358R DX 2 | SASC 2001-SB1 A5 SEQ 3.375 8/25/31........oovvvrinvnniiniieciines | eeves [ oo | |l IFM 217,881 L 97.000 248,185 ....255,861 4,899 | e e [ 3.375 |...... 5.679 |MON...| ... 05/16/2002. | 08/25/2031.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036...........cocucvrrvmrivninrinniinnins | v | oo [ eveniennns | e IFM | 10000 3,877,431 | L 82.250 ..3,608,698 4,387,475 ..32,058 ......5.950 MON... .. oo, 189,408 | 02/18/2014. | 11/25/2036.
872227 AK 9 | TBW 2007-2 ABA NAS SSNR 6.0145 07/25/37.........ccvovevvcvenciians v oo | vvrviianne | e IFM 04,111,001 | 71.250 ..3,854,148 5,409,331 (A4152) | i | e [ 6.015 MON... | ......... 254,773 | 03/06/2014. | 07/25/2037.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38........ccocoevvvvvvnnis [ wovrie | oo | cevivennne | e TEM | 001,934,320 | 89.250 ..2,022,287 85,602 | ....cvvvvieriinis | e | s 0.956 MON... 03/04/2016. | 01/25/2038.
929227 4T 0 | WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033. 101.112 628,070 (2,934) ......5.500 MON... 03/03/2016. | 06/25/2033.
92990G  AG 8 | WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.........ccvvvvvvrinncn | covene | o [ evnriienies | e IFM 10000.2,901,113 | L 72.375 2,822,104 | .............3,899,280 | .......e...e.2,858,323 | oo | 86,945 | | [ 2.764 MON... 02/17/2016. | 05/25/2037.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.........cocccovreeriee | ceveee oo | cvvvriennn |l IFM 662,914 L 93.074 666,568 332 [ | | 3.003 MON... 02/24/2016. | 09/25/2036.
94984L  AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.... e [ | 1M el 117,747 96.340 ..1,139,546 ,116,065 . 210,307 [ | | e 3.048 MON... 02/23/2016. | 10/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities..........oovevoiriniinisinnns 68,884,586 XXX ....67,166,863 62,178,134 ..11,800 1,340,115 202,723 0 XXX XXX XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

...... 2.543 |......2.557 | MON... 10/23/2014. | 04/20/2050.

19624H AA 6 |COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050.... ..869,501 865,795

3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . 869,501 865,795 0 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00100F AC 9 |ACIS 2014-3A A1F CLO 3.7 02/01/2026 JSSSTRIINN DO [0 PO I AFE| oo 1,990,000 |...100.625 | ..............2,012,500 | ...ccoonvrnes 2,000,000 | ..ovrvrnees 1,994,446 | ....ooovvvvrrcrens 1,575 [ o | e | e 3.700 |...... 3.809 | FMAN. 01/16/2014. | 02/01/2026.
03789X  AA 6 | DIN 2014-1 A2 ABS 4.277 09/05/44..........ooovrrerimrnrirnrirerinnseiinsins | v e | 2AM | e 2,799,188 |....98.953 | ............2,770,688 | .............. 2,800,000 | ..o 2,799,490 | ..o | e T2 | e | e [ e 4.277 |...... 4.304 | MJSD. 09/08/2014. | 09/05/2044.
05616M  AG 1 |BABSN 2015-2A COMB CLO MEZ 07/20/2027........ccovvereveveenerns | cvvnee | oo [ eovvrrnenes | cevee 1AM | .............2,813,515 .3,000,000 | .............2,810,502 (V) ) ORI IR DO 7.500 |...... 7.500 |JAJO.. 07/23/2015. | 07/20/2027.
08179X AA 3 |BSP 2013-IIA A1 CLO FLT 07/15/2024 v | oo e [ 1FE| .............1,993,000 . .2,000,000 | .............1,997,423 1,317 | [ [ s 2,080 |...... 1.546 |JAJO.. 05/06/2013. | 07/15/2024.
12479L  AA 8 | CAI 2012-1A A ABS 3.47 10/25/2027 .........ccevemrrrerierenininrienerienns | revens (O] ISR IO TFE| oo ,119,178 |....97.410 | ..............1,088,151 | ..cccccevvnues 1,117,083 | oo ,118,807 (581) | overererrerrrerirnes [ rerererererseeinninens [ e 3470 |...... 3.438 | MON... 07/16/2015. | 10/25/2027.
12549B  AC 2 |CIFC 2013-2A A1L CLO FLT 04/21/2025 cerveeereeseinsresnies | s [0 PO I 1FE 997,365 .1,000,000 998,954 BT [ e | e | e 2.032 |...... 1.485 |JAJO.. ....17,353 | 05/15/2013. | 04/21/2025.
14310G  AA 8 | CGMS 2013-3A A1A CLO FLT 07/15/2025..........covvvmrveererncenrricnns | o [P0 ISP IO 1FE| ... ,976,000 . .2,000,000 | .............1,990,780 . 3,922 | o [ s [ 2.000 |...... 1.597 [JAJO.. rerenen.34,409 | 06/18/2013. | 07/15/2025.
17178X AL 1 |CIFC 2007-2A B CLO MEZ SEQ FLT 04/15/21........ccovvremnrrverirerens | veries e | e | e 1FE| v 1,947,500 |.....99.740 | ..............1,994,800 | ............... 2,000,000 | ..ooovvvneee 2,000,000 | ..eoorvrerrerirrirnens 30,358 | ..o | eererienineenenins | s 1.630 |...... 2.981 |JAJO.. | .ooveeen 7,083 | .. 26,844 | 05/27/2015. | 04/15/2021.
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19624V AB 3 |CAFL 2015-1 B ABS MEZ 3.757 10/15/2047.........oovvvvervvnmnrivnnnis | eovene [ oo | vervirenne | e TFE | il 991,000 |.....99.935 | ...cccoovurnns 990,356 | ...cvvvernenn 991,000 | ..oovvrerns 990,674 | ....vvoerrierri (280) | covvvveerereriiiene [ e [ e 3.757 |...... 3.753 |MON... 10/22/2015. | 10/15/2047.
233046 AC 5 |DNKN 2015-1A A2I ABS SNR 3.262 02/20/45... 982,500 983,076 ....982,500 982,500 3.262 3.275 | FMAN. 01/22/2015. | 02/20/2045.
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028 . ,058,283 ..1,048,499 1,058,545 ...1,058,325 | ..... | 92 | i | e [ 3.810 |..... 3.850 | MON... 07/24/2015. | 07/14/2028.
25755T AD 2 |DPABS 2015-1A A2l ABS SNR 3.484 10/25/45...........ccccovvvrerirn. 2,475,000 |.....98.898 | .....cccon. 2,447,736 2,475,000 2,447,736 26,486 0 [ oo e | e 3.484 | ... 3.499 | JAJO.. 10/14/2015. | 10/25/2045.
26208L AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/2045.... ..495,000 +.495,000 | .. 895,000 | oo | e [ s [ e | e 5216 |..... 5.250 |JAJO.. 07/24/2015. | 07/20/2045.
26827E  AC 9 | ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040 991,172 99172 | 991172 | s | s [ s [ | e 4.947 |...... 4.998 |MON... 06/15/2015. | 06/15/2040.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49 2,887,343 2,887,347 (16) 3.353 |..... 3.376 | MON... 06/19/2015. | 06/24/2049.
44931B  AE 7 |ICG 2015-1A COMB CLO MEZ 07/19/2027... ...2,417,042 .2,500,000 (29,375) | .ovveoeeveriins | e [ e 6.800 |...... 6.800 |JAJO.. 06/11/2015. | 07/19/2027.
44931C  AS 4 |ICG 2015-2A A2 CLO SSNR SEQ 3.00 01/28 . ...1,500,000 1,500,000 | ..oereeeen 1,500,037 [ oo | 24 | [ [ 3.000 |...... 3.011 |JAJO.. 10/14/2015. | 01/16/2028.
46615P  AE 4 | JFIN 2007-1A C CLO MEZ FLT 07/20/2021.........ccooovvverenvrrenvrrnns | cvvene | oo [ eiveriirns | e IFE | cii1...486,250 | .....97.870 | .................489,350 | .....occccconen. 500,000 | ..oovvverenne 495,088 | oo | 8,089 | i [ [ 2131 |..... 3.092 |JAJO.. 07/31/2015. | 07/20/2021.
46617Y AC 7 |JFIN 2015-1A B2 CLO MEZ 4.033 03/15/2026... 1,500,000 | ..orreeeen 1,500,000 [ oo s | e [ s [ e 4.033 |..... 4.053 | MJSD. 03/30/2015. | 03/15/2026.
46618G  AE 1 |JFINR 2015-4A BF CLO MEZ 3.6 04/22/2020.... . . 2,250,000 | ....0.ci002,250,000 [ oo | s | e [ e [ s 3.600 |...... 3.616 |JAJO.. 04/09/2015. | 04/22/2020.
47421M  AE 3 |JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27 2,000,000 |...101.110 | ..ccovveneve 2,022,200 2,000,000 3.620 |..... 3.636 |JAJO.. 06/26/2015. | 07/20/2027.
48249V AA 9 |KKR 2013-1A A1 CLO FLT 07/15/2025 ..1,996,000 .2,000,000 5,858 | oo [ e [ e 2.030 |..... 1.704 | JAJO.. 06/04/2013. | 07/15/2025.
48250R AU 0 [KKR 12 B2 CLO MEZ SEQ 4.205 07/15/2027 . ..2,016,800 2,000,000 | ...c0.eee02,000,000 [ oooooieriiirriiiens | e | e [ s | s 4.205 |...... 4.227 |JAJO.. 07/10/2015. | 07/15/2027.
50188N 6 [LCM 19A COMB CLO MEZ 07/15/2027.........covvvvvmriinnriennniiinnniin [ woinee [ oo | enrviinnne | e TAM 01,926,320 .....90.875 | ... 1,817,500 2,000,000 1,887,493 | ..o (4,351) [ oo [ e | e 6.800 |...... 6.800 | JAJO.. 06/30/2015. | 07/15/2027.
543190 AA 0 [LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045. ..1,938,990 2,005,260 | ........... 2,003,267 | ..coovvoorriianiians | o892 | s [ [ 2.980 |...... 3.026 | MON... 01/23/2015. | 01/15/2045.
62405T 5 |MHAWK 2013-2A A1 CLO FLT 07/22/2024 ..1,980,000 2,000,000 | ..c0veee02,000,000 [ oooooveeriiirriiiens | e | e [ e | e 2.041 |...... 2.046 | JAJO.. 06/04/2013. | 07/22/2024.
62405T AE 7 |MHAWK 2013-2A B CLO FLT 07/22/2024.............ccoovvviinriiinrris 1,000,000 2.581 |...... 2.888 |JAJO.. 06/26/2013. | 07/22/2024.
652510 AN 2 |NWSTR 2016-1A A2 CLO SSNR 3.44 02/25/28.... 2,500,000 | .......c....2,500,000 [ ..oooovvorviiriiirans | e8| e [ [ 3440 |..... 3.454 | FMAN. 02/12/2016. | 02/25/2028.
65251V AL 4 |NWSTR 2015-2A A2 CLO SEQ SSNR 3.461 27.... 1,500,000 | oo 1,499,746 | oo | 90 | [ [ 3.461 |...... 3.481 | FMAN. 09/03/2015. | 08/25/2027.
67575N AL 7 |OMART 2015-T3 AT3 ABS SSNR 3.211 11/47.. . 1,000,000 | .oooireieni999,996 | oo | e | [ [ 3211 ... 3.233 |MON... 11/06/2015. | 11/15/2047.
68268L AA 5 |OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28. ..3,009,000 .3,000,000 | ...cceeen2,955,944 | oo | e 1,355 | i [ [ 3.630 |.. MON... 03/15/2016. | 11/20/2028.
69915V  AC 4 | PARL 2015-1A A CLO SSNR FLT 07/20/2027... 998,400 .1,000,000 2.331 |...... 2.807 |JAJO.. 02/22/2016. | 07/20/2027.
78448Q AB 4 |SMB 2015-B A2A ABS SNR 2.98 07/15/2027.... 505,609 | .....occec..500,000 | ooooiirennn 498,263 | oo | verereeeennB0T | [ [ 2.980 MON... 07/23/2015. | 07/15/2027.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/202 837,017 3.260 MON... 06/21/2016. | 08/25/2025.
87342R  AA 2 | BELL 2016-1A A2l ABS SNR 3.832 05/25/46. L1,001,116 | 997,500 | 997,507 | s | T [ [ | 3.832 FMAN. 05/04/2016. | 05/25/2046.
87342R  AB 0 |BELL 2016-1A A2l ABS SNR 4.377 05/25/46 1,001,838 | oo 997,500 | oiieire997,510 | oo | e 10 i [ | 4.377 FMAN. 05/04/2016. | 05/25/2046.
87407P AJ 9 | TAL 2014-1A A ABS SNR 3.51 02/22/2039.... 691,368 .3.510 | MON... 02/19/2014. | 02/22/2039.
88432G  AJ 6 |WINDR 2015-2A A2 CLO SEQ SSNR 3.11 10/27.......cccocooovuvvecvennn [ wvvene [ oo | cvvrvcvennn | e TFE iiiii221,500,000 |...100.400 | ..............1,506,000 | ..............1,500,000 | .....c....c.. 1,500,000 | ..ooovoormirirmiiiinins | eovriemniiinniiinenes [ ereesiiieniiienies | e | e 3.110 |...... 3.122 | JAJO.. 09/24/2015. | 10/15/2027.
915328 AL 2 |UPLND 2016-1A A2B CLO MEZ 3.95 04/20/28.. . 1,000,000 [ e | | | o 3.950 |...... 4.049 |JAJO.. 03/23/2016. | 04/20/2028.
95058X AB 4 | WEN 2015-1A A2ll ABS SEQ SNR 4.08 06/45.. ,975,000 ,975,000 .....4.080 MJSD. 05/19/2015. | 06/15/2045.
960338 AA 2 |WESTR 2015-1A A ABS SNR 2.75 05/20/2027 . 490,331 ....490,497 483,799 | o | e 12 i [ [ 2.750 MON... 02/20/2015. | 05/20/2027.
98886Y AC 2 |ZAIS2 2014-2A A1B CLO SSNR 3.57 07/25/26............ccccvvevunreenee 1,000,000 |...100.050 | .............. 1,000,500 1,000,000 21,000,000 | i [ | | | o 3.570 |..... 3.586 | JAJO.. 09/08/2014. | 07/25/2026.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie: 65,465,924 65,358,081 66,066,586 .65,491,502 26,486 29,547 0 [ XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).......... 166,962,372 | XXX | .. 165,682,432 176,836,454 160,263,787 | ......ccoeue 35915 | ... 1,340,600 202,723 0 XXX XXX XXX XXX XXX
Hybrid Securities - Issuer Obligati
585517 AA 5 | MELLON CAP IV 6.244 06/29/49 T....oooooocoscscsssesss [ ]o2] 2,000,000 |....81.250 [ oo 1,625,000 2,000,000 DY X T Y D D 4,000 |....4.000 | MJSD. 06/12/2007. | 06/29/2049.
4299999. Hybrid Securities - Issuer Obligations...............c......... 2,000,000 | XXX [ .o 1,625,000 2,000,000 | ...occoceee. 2,000,000 | .......... 0 0 XXX XXX XXX XXX XXX
4899999. Total - Hybrid Securities...........c.ccccoocicnunnnena: 2,000,000 | XXX | 1,625,000 2,000,000 | ............. 2,000,000 | .......... 0 0] XXX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligations............ccccccooceeeva. 82,094,718 | XXX [ . 80,838,117 79,399,749 79,946,719 | ........................ (585,882) | 0 | XXX ‘ XXX | XXX XXX XXX
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Annual Statement for the year 2016 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

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 BJ/AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7899999. Total - Residential Mortgage-Backed Securities s 69,318,326 XXX [ 67,611,017 | .cccoveenes 78,659,360 | ........... 62,611,878 | ...ccccoo.... 11,800 | ....... 1,340,115 | ... 202,723 | oo 0 XXX XXX XXX | ........222,343 | ..... 2,342,884 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 869,501 XXX 865,795 869,503 869,481 0 0 0 0 XXX XXX XXX | o 1,843 | 22,688 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNMHES. ... .. .. irieririeriirieisrie s sssiessssssesssensssssessneses | enessnes 175,778,217 XXX [ .........173,367,684 | .........174,076,700 | .. 74,928,522 | ......cc...... 26,486 | ........ (353,248) | ....ocverriennna {1 I 0] XXX XXX XXX | ........994,611 | ... 6,094,389 XXX XXX
8399999, Grand Total - BONGS............cuuiiireririiiiiiiiiiiesieri et enienisenes | eevienes 328,060,762 XXX | e 322,682,613 | ......... 333,005,312 | ......... 318,356,600 | .............. 35915 | ......... 400,986 | ........ 202,723 | oo 0] XXX XXX XXX ....11,665,202 XXX XXX




Annual Statement for the year 2016 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

A E]

1 2 Codes 5 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 10 12 13 14 15 16 17 18 19
Current Year's
F Unrealized Other-Than- Total Foreign
or Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC
ei|  Number of Book/Adjusting Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares Carrying 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)
025816 BL 2 |AMERICAN EXPRESS C 4.90........ccocimmviiirriiineiineisseisseisssisnniiens | s .1,000,000.000 . (143) 4)]. ...P3UFE | 02/25/2015.
064058 AB 6 | BANK OF NY MELLON D 4.50..........ccocvuereeimriiemmeiieneieesesiesesiesenienens | coenens .1,000,000.000 . ...907,500 ..1,000,000 | oo 1,375 | 185,000 [ | i (4,994) | oo (6)].... OO (5,000) | . ...P2UFE | 05/10/2013.
064058 AF 7 |BANK OF NY MELLON F 4.625..........ccooviuriiniireieiiissisniseienieens | eviiens .2,000,000.000 |...oovvvrricvirnes | w0918 | ........1,835,000 | ......91.750 | ......cooeee 1,835,000 2,000,000 (165,111) | weovvvirines L A O (165,000) | . ...P2UFE | 07/25/2016.
19075Q  AC 6 |COBANKACB B.25...........cooierieeirreriseiisseeiessisesssessesssssssnsssenees | cevenens .1,500,000.000 ....1,533,750 ..1,500,000 33,750 [ oo [ e | e 33,750 ...P2UFE | 04/05/2016.
316773 60 5 |FIFTH THIRD BANK I 6.625...........coivvirivireiieneeieseeieessiesiisensisnniinns | s | oo | e 40,000.000 ....1,088,800 21,000,000 | ..veee0r 16,562 | cooeerr e B9,887 | i [ e [ | e | eeeeeneensennnn0 | ...P3LFE | 12/04/2013.
316773  CM 0 |FIFTH THIRD BANK 5.10......c.ceviieririrrincrieriineesessseesesssssiensenssseens | veeeens .1,000,000.000 |....ccocerrivmiins | 200,930 | ............930,000 | ......93.000 | ... 930,000 1,000,000 35,000 ...P3UFE | 05/13/2013.
369604 BQ 5 |GENELECTRIC CO 5.00 D....cccovvvvermiiiieiiriieneieeeieseiseseiseseienniins | s .2,188,000.000 ....2,275,520 ..2,209,880 | ....cc.....4,862 | .. 98,764 | oo | s 69,544 ...P1UFE | 01/20/2016.
38145G 30 8 | GOLDMAN SACHS GP J 5.50.........cuumiiierinirienierinsiseiinssiesienisnsinns | veveene [ | covne 40,000.000 ....1,012,000 21,000,000 | oo | e 55,000 [ s | | | |0 |, ...P3LFE | 04/18/2013.
459745 70 9 |INTLLEASE FIN B 5.59........coiiiriiinieiiceiieseiiecesiesssieessisessisensiiens | ceveeens B I 20.000 |....10,000.00 |32,000.000 | ................ 640,000 |70,000.000 | ............ 1,400,000 2,000,000 ...P3UFE | 04/20/2006.
46625H JQ 4 | JPMORGAN CHASE B.75.........cooooiiiiiriiniisiciiesissississiiesiesisiies | oniia .1,000,000.000 |...ocvcrvvcnrrens | w1078 | i 1,077,500 ....1,077,500 ..1,000,000 ...P2UFE | 01/14/2014.
48124B AC 9 |JPMORGAN CHASE SERIES Q 5.15..........coovviimiiinniinnissniseniiinens [ e .1,000,000.000 952,500 952,500 ..1,000,000 ...8,583 ...P2UFE | 04/16/2013.
55261F AG 9 |M&T BANK CORP E 6.45........ccnveiriecrieeineiineineieeissseessssississsins | aeveeees .2,000,000.000 |....coooovervrrenns | w1074 | ...2,147,500 |....107.375 | ........cc.. 2,147,500 2,000,000 | .......... 48,733 | ... 129,000 | ..o | ereeeneA7,502 | a2 | e [ e 47,500 ...P2UFE | 02/06/2014.
59156R  BP 2 [METLIFE INC C 5.25......coirriiriiiriisrissesssssssessssesssssssssssessnens. | coviees .2,000,000.000 |...cccovvrvcvirver | w1015 | ..........2,030,000 |.....101.500 | ............. 2,030,000 2,000,000 | ...cverens 4,667 | ... 105,000 20,000 | oo | e | e 20,000 ...P2UFE | 05/27/2015.
61747S 50 4 |MORGAN STANLEY A B.1856............oorreerreirceeieceiienesieceeeesesieseniens | cevevens .|....100,000.000 | ..........25.00 | ......18.700 | .............1,870,000 | .....22.910 | ....... 2,291,000 2,500,000 25,556 | ........ 101,668 ...P3LFE | 06/27/2006.
665859 AQ 7 |NORTHERN TRST CO D 4.60.........coormmirirrrirrrieniiessieseieseissnsinns | s .2,000,000.000 |...cocooerrvcrrrnes | 200,960 | ............1,920,000 | ......96.000 | ............. 1,920,000 2,000,000 | .......... 36,544 (80,113) 13 ...P2UFE | 08/01/2016.
693475 85 7 |PNC FINANCIAL P B.125..........cooriireiiceieseieseissesissssissssesnnseenns | vnnens | o | e 80,000.000 ....2,184,000 2,000,000 | ...ovooirriiirins | s 122,500 | .o (92,000) | ..o ...P2LFE | 04/19/2012.
693475 AK 1 |PNC FINANCIAL SER 0 6.75 12/31/49.......coooreriirrriinnriicnieeneeeniies | e .2,000,000.000 . 2,000,000 | oo | e 135,000 25,000 ...P2UFE | 07/20/2011.
78409B 20 7 |SCE TRUST Il 5.75 (SO CAL ED)......cooouviirriinniiisniiisneisssiisnniiinns | cvvvis | e | oo 40,000.000 1,025,200 1,000,000 | ...ooovvviriiinnis | e 57,500 |..cccooviiiriinnnns (44,800) | ..oovvvorirri [ v | s (44,800) | ....vvvvrirriis ...P2LFE | 02/27/2014.
857477 60 8 |STATE STREET CORP D 5.90........cccumieiieriierirneiisneiseeeesesieinniens | ceenees e 70,000.000 ....1,810,900 1,764,400 | ... | e 103,236 | oo (128,100) | . ...P2LFE | 02/26/2014.
902973 15 5 |USBANCORP SERIES BF/R......cooriiirvireicsiensississsisssisnnins | s ....100,000.000 ....2,155,000 2,500,000 22,361 88,958 (31,000) | ..o ...P2LFE | 03/22/2006.
902973 86 6 |USBANCORP SERAV/R......ooiiiiiriiiieriineeiissniesneissesissneessneissneees | ovenene | o | cveeeee 1,000.000 873,450 725,000 35,584 . 93,450 ...P2LFE |09/21/2011.
949746 55 6 |WELLSFARGO CO 5.85.... ST TSPORSPTUSPTOPTOSPPUVOPIN IUURVOPORN OO IR 40,000.000 1,005,200 ..1,000,000 58,501 ..(41,600) | .. ..(41,600) | .. . |...P2LFE | 07/15/2013.
949746 PM 7 |WELLS FARGO CO K 7.98 3/29/2049.........cccouuiimriismiiisnniisniiissiiissiies | e .1,000,000.000 ....1,045,000 ...1,045,000 | .............1,056,250 | .......... 23,497 | .o 79,800 | .o | o 13,567 | .. . o] ...P2LFE [09/21/2010.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).............ococooriiiiiiiiiiiiisniisniscc s 33,263,020 ..34,594,820 303,836 | ... 1,532,331 (248,794) | .........(12,263) 0].. (261,057) 0] XXX XXX
8999999. Total - Preferred Stocks.. 33,263,020 ..34,594,820 303,836 | ..... 1,532,331 (248,794) | .........(12,263) 0].. (261,057) 0| XXX XXX
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Annual Statement for the year 2016 ofthe IMlid=-Continent Casualty 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)
00123Q 10 4 |AGNC INVESTMENT CORP.......ccooririrrirerierinerieriesisssesssssssssessessssssssssssssnenes. | aveveees | ove | evereeens 76,667.000 | ...cocoonrenne 1,389,973 13,800 A ST I ISR 80,567 | ..oocvrrrerrererieriinenns | e 60,567 L | 12/06/2013.
037347 10 1 |ANWORTH MORTGAGE ASSET CORP v | +rr..141,000.000 728,970 21,150 84,600 115,620 115,620 L | 12/09/2013.
06738E 20 4 |BARCLAYS PLC-SPONS ADR.......ceoviiririiiririiernnssesesssisessssesssssssessssssssessenes | sevenes Cl . 100,000.000 | ...covevvrnne 1,100,000 | ........11.000 | ....ccoe0ee.e 1,100,000 | oo 1,548,170 | e 25,484 490,170 | o 686,170 | ...covvecenne (196,000) L | 03/14/2014.
09628D 10 4 |BLUESTEM GROUP INC......coooviviriirireirciierineiiesiesesseessessssssensesssssssssssssssnens | sevsenes | e | veverneenns 1,378.000 | .ooovvvvcrirerirs 1,516 | oo 1100 | e 1,516 | D581 | s | e | v | e 2,515 | oo 5,064 | ..... (2,549) U | 12/31/2014.
12673A 10 8 |CYSINVESTMENTS INC....ooouiiiriiriiriiniieiienieeiseeississessessseessessseesssssssssenes | ceseeee | e | eevnes 252,500.000 ..1,951,825 255,025 151,500 151,500 L | 12/06/2013.
24703L 10 3 | DELL TECHNOLOGIES-CL V...coouirirririeiieinniieiiesinsiisesissiiesiensssessenssssssesieens | cvienes 2,229.000 122,528 | ..o 54970 | 122,628 | e 105,209 | s | e | e | s 17,319 | e [ e 17,319 L | 09/07/2016.
37045V 10 0 | GENERAL MOTORS CO.....oovvuuuimmrenerrneercesnneiseessessssssesssesssssesssssssssssssssssessanss | soevsnee | oo | ceeveend 69,400.000 12,360,631 | ..o 105,488 | ..ooveeireeierinriricens | cerieeieeiienes 57,602 | .ooeereeireirerierinenns | cereenieiienes 57,602 L | 07/24/2015.
55378A 10 5 [MTGE INVESTMENT CORP......evriiiririieirrininnisiensssiesssssssesenssssssssesensenssssenss | sonvenes | oer | cvereenes 75,850.000 ...1,5621,100 30,340 121,360 131,979 131,979 L | 12/09/2013.
695042 10 1 |PACIFIC VENTURES GROUP INC......ccovvvrivirrimerrerinerienssenisseessssnsnssessenesssens | avnenes | aee | ceveneienes 1,000.000 430 | e 1430 | 204,000 | ..o [ e B80 [ ..oovrrceireirerierienes | e 680 U | 11/20/1996.
90187B 10 1 |TWO HARBORS INVESTMENT CORP........cccosvivriirerierierirneississsisssesesssisnins | vnvees | eon | eveens 141,000.000 1,229,520 8.720 ...1,384,581 33,840 133,950 269,271 | .... ...87,420 L | 12/06/2013.
92553P 20 1 |VIACOM INC CLASS B......cooniuiiriiriiiisniiinissensssisssissssesssssensenssssssssssssssssensenens | connenee | oo | covverene 17,217.000 604,317 35.100 763,820 | ... 3,443 24,104 | oo | s (104,335) .(104,335) L | 08/21/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........ocoseiimriineiiniinsiiniiins v 10,738,820 XXX [ 10,738,820 | ..oovvennces 12,636,110 | cooovviinninns 102,573 927,879 1,192,888 319,803 |..... XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
595302 ZZ 3 |MID-CONTINENT ASSURANCE COMPANY........ccoomverrermimermersnnsseessenssnnnenins | cvvenen | eee | vereees 100,000.000 | ....ccconee. 20,124,353 | ....... 201.244 | ............. 20,124,353 | ..covvevrrnnes 5,000,000 | .oooeverererrereerreinens | e .865,257 865,257 K | 08/31/1992.
595301 ZZ 8 |MID-CONTINENT EXCESS AND SURPLUS INS......coosviiriiiemnicrininerrerinnseerenes | evvenee [ ooe | veerenivennns 100.000 | ..coccvnnee 17,788,468 |.177,884.680 | ............. 17,788,468 | ............. 15,000,000 | ..ovoreevererrnreiriniens | s .340,360 340,360 K| 12/29/2009.
595302 ZZ 6 |MID-CONTINENT SPECIALTY INS SERV INC........ovcvuiremrrierirmrirnreinninerinsenenes | ervenen | eee | ceverernes 1,000.000 50,000 50.000 | .oooivercrreninns 50,000 10080,000 | i e [ | s | s | s 0 K | 06/15/2009.
67920@ 10 4 | OKLAHOMA SURETY COMPANY......coiiiiimirimisiissnsssisssssnsnsssesssnsssssssnsssnsssssans | svensees | ee | seesecees 10,000.000 | ..oovernees 16,192,411 [....1,619.241 | ..ooocenenes 16,192,411 | ... 3,400,000 691,237 691,237 K | 12/31/1980.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. ..o o 54,155,232 XXX e 54,155,232 | .ocvuene 23,450,000 0 1,896,854 | ..o | i 1,896,854 XXX XXX
9799999. Total - Common Stock 64,894,052 XXX 64,894,052 36,086,110 927,879 3,089,742 ...2,216,657 XXX XXX
99,488,872 71,341,640 2,460,210 2,840,948 ...1,955,600 XXX XXX
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Annual Statement for the year 2016 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. States, Territories and P:
419791 VT 2 |HAWAII ST SER DT 5.00 11/01/2017...cccocvviiviiiniiiiniiisiisniisenienisiens | | 03/31/2016........ Payment on Intercompany Balance 1,066,580 ...1,000,000 20,833
1799999. Total - Bonds - U.S. States, Territories & Possessions.. 1,066,580 ..1,000,000 20,833
Bonds - U.S. Political Subdivisions of States
075549  CE 3 |BEAVERTON OR SCH 5.00 06/15/2017 03/31/2016. Payment on Intercompany Balance 1,051,540 14,722
421722 R6 8 |HAZELWOOD SD-A-PREREF-MO 5 20 3/1/20 03/31/2016.. Payment on Intercompany Balance 181,932 729
421722 S2 6 |HAZELWOOD MO SCH DIST UNREF 5.00 3/1/20.........cccouvunvvvmrrririrnes 03/31/2016........ Payment on Intercompany Balance 338,029 | o000 325,000 | o 1,354
702333  4U 6 |PASADENA TX 5.00 02/15/2022. 03/31/2016........ Payment on Intercompany Balance 1,295,794 | oo 1,130,000 | e 7,219
799017 KR 8 | SAN MATEO HSD-B 1.523 09/01/2017 03/31/2016........ Payment on Intercompany Balance 755,768 952
864813  WB 2 | SUFFOLK VA SER A 5.00 08/01/17.....ccvvniiiirininisninanes 03/31/2016........ Payment on Intercompany Balance 1,057,010 | e 1,000,000 8,333
2499999. Total - Bonds - U.S. POlitiCal SUDGIVISIONS Of SEAEES. ... ruutuueieiriitsteieitsti sttt ser st see ekt ee b e E R E 8RSt 4,680,072 | oo 4,380,000 | ..o s 33,310
Bonds - U.S. Special R e and Special A
346668 DK 9 |FORSYTH MT POLL 2.00 08/01/2023 NWE..........cccccvvveeee 08/05/2016........ JP MORGAN SECURITIES INC.......vvrreririereienirerersciesieeseesenenenes 2,000,000 | oo 2,000,000
373539 4G 7 |GAHSG & FIN AMT A-2 3.10 12/01/2031.. 05/17/2016........ CITIGROUP... 2,500,000
373539 4H 5 |GAHSG & FIN AMT A-2 3.30 12/01/2034.. 05/17/2016........ CITIGROUP... 2,000,000
45203L  CD 3 |IL HSG DEV AUTH 2.85 07/01/2032 06/10/2016........ RBC CAPITAL MARKETS 500,000 515
45505T  GP 0 |INHSG & CMNTY DEV A-12.85 07/01/2031.... 06/09/2016........ RBC CAPITAL MARKETS 500,000 ..500,000
45505T GQ 8 |INHSG & CMNTY DEV A-12.9501/01/2033.... 06/09/2016........ RBC CAPITAL MARKETS 500,000 ..500,000
48542K P9 4 |KS ST DEV 4.00 11/01/19. ..ot 03/31/2016........ Payment on Intercompany Balance 1,099,370 | oo 1,000,000 | ..ooovoriiicn s 16,667
60535Q  LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034............coovvmriiniririniiniians 03/31/2016........ Payment on Intercompany Balance 872,098 864,447 2,197
60637B  GM 6 MO HSG DEV B-14.00 11/01/2045 03/31/2016........ Payment on Intercompany Balance 1,077,650 . 21,000,000 [ oo 16,667
64987B  NQ 7 [NY HSG FIN AGY C 2.75 11/01/2031 06/22/2016........ MORGAN STANLEY......cccooivimriririeninerierirresreieiiens 1,000,000 | ..oooooviieees 1,000,000
64988R  GY 2 |NEW YORK ST MTGE AGY 52 3.50 10/01/2030.........ceverererrmrererenrineirerinreeesesssesesesensensesssseenens | cevenernesnnens 03/31/2016........ Payment on Intercompany Balance 530,495 500,000 [ oo 7,729
67756Q NQ 6 |OH HSG FIN AGY A 2.80 03/01/2046 02/17/2016........ GEORGE K BAUM & COMPANY........cccovuverrirnnnne 2,000,000 . ...2,000,000
67756Q NR 4 |OH HSG FIN AGY B TXBL 3.25 03/01/2046..... 02/17/2016........ GEORGE K BAUM & COMPANY.........ccovvvrerinrinrenes 3,000,000 | .o 3,000,000
684545 WW 2 |ORNG CNTY FL TOURIST 5.00 10/01/2019 03/31/2016........ Payment on Intercompany Balance 1,062,460 ...1,000,000 25,000
717817 MQ 0 |PHILADELPHIA ARPT REV 5.00 06/15/2018........ccccovvrrererrirnrrinrinns 03/31/2016........ Payment on Intercompany Balance 542,325 500,000 [ ..o 7,361
721901 JB 3 |PIMACNTY AZ 5.00 12/15/2036.........c0orvuurerrerereiiiereiinsieesesieissssese st ssessessesse s 03/31/2016........ Payment on Intercompany Balance 1,002,573 | oo 975,000 | ..o 14,354
83712D WK 8 | SC HSG FIN & DEV B-2 4.00 07/01/2043 06/29/2016........ CITIGROUP.........ccvuvrricrrrans 544,265 500,000
88275F NV 7 | TEXAS ST DEPT OF HSG 3.125 03/01/2046. 03/31/2016........ Payment on Intercompany Balance 999,970 . ...1,000,000 2,604
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............cu.iriurirris i ississ censsss s 21,731,206 | oo 21,339,447 | oo 93,094
Bonds - Industrial and Miscell
059522  AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047..........cocovveneenee 02/25/2016........ BANC OF AMERICA SECURITIES. 1,152,443
202795 GX 2 |COMMONWLTH EDISON 6.95 07/15/2018 03/31/2016........ Payment on Intercompany Balance 1,107,405
32051G  EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35.... 02/19/2016.. CANTOR FITZGERALD & CO.. 2,473,385
337930 AC 5 |FLAGSTAR BANCORP INC 6.125 07/15/2021 06/29/2016. JP MORGAN SECURITIES INC.......oovvimiiiiiiririsnicsiieiieniesisens 999,990
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035...........ccovvviieinriiieineieeissiessiseiesissiesissseseenins 03/16/2016. BANC OF AMERICA SECURITIES 1,204,265
362341  XC 8 | GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035 02/26/2016.. BANC OF AMERICA SECURITIES. 832,424
362341  XG 9 | GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035............cvueiviiieiieniieisissiseiissiiesiesssssesssiens 02/22/2016........ BANC OF AMERICA SECURITIES 1,040,155
362341  XG 9 | GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035..........ccoovviiierirrireieinsieeinsieisesisesesisseessesssesenens 02/25/2016........ BANC OF AMERICA SECURITIES, 117,631
438516 BM 7 [HONEYWELL INTL 1.85 11/01/2021......c0ovvrerrrririeirinierrseieeeriseiessnnees 10/24/2016........ DEUTSCHE BANK .....ouuitriiiitietiise st 1,999,900 . ...2,000,000
59020U  ZE 8 | MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035..........cocovuirririiirnierieisissiesississeessesssesessesnes | revseronesnnens 02/25/2016........ BANC OF AMERICA SECURITIES, A786,716 | oo 5,134,928 503
652510 AN 2 | NWSTR 2016-1A A2 CLO SSNR 3.44 02/25/28.... 02/12/2016........ WELLS FARGO BROKERAGE SERVICES.............ccccoomiriiiniinicciicscsnssissieiienes 2,499,932 ...2,500,000
68268  AA 5 | OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28.... . 03/15/2016........ BANC OF AMERICA SECURITIES 1,948,750 . ...2,000,000
69915V AC 4 |PARL 2015-1A A CLO SSNR FLT 07/20/2027.........ccoovurmerenriniereriniinsiresinsrsssesiseresssseensesisseessenise | wesesseressnees 02/22/2016........ BANC OF AMERICA SECURITIES, 965,938 | oo 1,000,000 2,070
758202  AK 1 |REED ELSEVR CPTL 3.125 10/15/2022 03/31/2016........ Payment on Intercompany Balance 559,531 563,000 8,113
761118  FM 5 |RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35. 02/24/12016........ CS FIRST BOSTON.....oiiuiiririiiiriesieeieeseeseresssseesssssssesesseenees 1,085,704 ...1,292,986 3,364
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Annual Statement for the year 2016 ofthe IMlid=-Continent Casualty Company

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
78471D  AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025 06/21/2016........ CITIGROUP.. 999,891

863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35........ccuerviiiriniesirnnisisissiessesssseesssssssssessssssnss | seessnesnssns 02/16/2016........ CANTOR FITZGERALD & CO......ccovveririreririssirsninines 2,526,730

863579  VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035... 02/26/2016........ CANTOR FITZGERALD & CO......ccvvvererirerinrirererirennes 763,826

87342R  AA 2 | BELL 2016-1A A2l ABS SNR 3.832 05/25/46 05/04/2016........ BARCLAYS CAPITAL.......oviiiriiiniiniiecissississisiiesisisiissiann 1,000,000 .

87342R  AB 0 | BELL 2016-1A A2Il ABS SNR 4.377 05/25/46.............ccovvene.. 05/04/2016........ BARCLAYS CAPITAL......cooiiiiiiiiiniiiieienieee s 1,000,000 ....1,000,000

88156E  AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38 03/04/2016........ AMHERST SECURITIES CORP 2,188,303 2,563,166 588
883556 BN 1 | THERMO FISHER 3.00 04/15/2023 04/04/2016........ BANC OF AMERICA SECURITIES 2,487,800 | ..o 2,500,000

915328 AL 2 |UPLND 2016-1A A2B CLO MEZ 3.95 04/20/28............cccccvuene. 03/23/2016........ CITIGROUP.. 1,000,000

929227 4T 0 | WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033 03/03/2016........ CITIGROUP.. 702,744 321
92990G  AG 8 | WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37 02/17/2016........ AMHERST SECURITIES CORP 3,245,890 . 6,169
94984D  AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36................. 02/24/2016........ BANC OF AMERICA SECURITIES. 836,309 903,813 | oo 1,928
94984L  AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36................. 02/23/2016........ BANC OF AMERICA SECURITIES 1,453,850 | ..o 1,539,484 2,924
3899999. Total - Bonds - Industrial and Miscellaneous.. 40,979,512

8399997,  Total - BONAS = Pat 3. ...t 68,457,370

8399998. Total - Bonds - Summary Item from Part 5. 1,004,994 ....1,000,000

8399999. Total - Bond 69,462,364 ...12,503,202

Preferred Stocks - Industrial and Mit

064058  AF 7 | BANK OF NY MELLON F 4.825.........oeoeveeeeeseeeeeeeeeeeeeeeseseeesseeseeeseeses s esessessseessess s e sessssesesesseses 07/25/2016. MORGAN STANLEY. 2,000,000 | ..... ...2,000,000.00

19075Q@ AC 6 |COBANKACB6.25.......... 04/05/2016........ JP MORGAN SECURITIES INC 1,500,000 | .oovooverriereieis 1,500,000.00

369604 BQ 5 |GENELECTRIC CO 5.00 D....coovvvieiriiieeieieieeieieiis 01/20/2016........ EXCRANGEA.......cviiiiiiici s 2,209,880

665859 AQ 7 |NORTHERN TRST CO D 4.60 08/01/2016........ MORGAN STANLEY ...t sesaneenes 2,000,000

8499999. Total - Preferred Stocks - Industrial and Miscellaneous 7,709,880 XXX e 0
8999997. Total - Preferred Stocks - Part 3 7,709,880 XXX ] 0
8999999. Total - Preferred Stocks.................. 7,709,880 XXX | 0

Common Stocks - Industrial and Miscell

24703L 10 3 |DELL TECHNOLOGIES-CLV.... 09/07/2016........ EXCRANGEA. ...ttt s 2,229.000 105,209 XXX

30303# 10 7 |FACILITY INSURANCE HOLDING CORP CL 12/31/2015........ Private Placement......... 12,936.000 | ..o 0 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous 105,209 XXX

9799997. Total - Common Stocks - Part 3........cccocivrnrinrinnicsiinienns 105,209 XXX

9799999. Total - Common Stocks........ccvvvernrenes 105,209 XXX

9899999. Total - Preferred and Common Stocks.......... 7,815,089 XXX

9999999. Total - Bonds, Preferred @and COMMON SOCKS...............cuuiiiiiiriiiieriiieiieiseiiesiese s ss s steiee | eesisess et es et bbb es bbbttt 77,277,453 XXX




Annual Statement for the year 2016 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 4

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

vi3

1 2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 19 20 21
11 12 13 14
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Stock Stated
i Number of Prior Year Valuation Year's Temporary | Total Change Total Gain | Dividends | Contractual
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) Disposal | During Year Date
Bonds - U.S. Government
83162C  HH 9 |SBAP 1997-20C 17.15 03/01/2017.....oovvvnirrnrissinsninns | |09/01/2016. MBS PaydOown. ....ccooveuciisienrirneniinne | oovesemssssissisnenes | seesseness 11,580 | oo 11,580 [ oo 11,580 [ oo 11,580 | .o 0 [ | e 1880 i [ | v 0 | 650 |03/01/2017.
0599999. Total - Bonds - U.S. GOVEIMMENT. ...ttt st s1essses sttt | sessnnssees 11,580 | oo 11,580 | oo 11,580 [ oovovviinns 11,580 0 0 0 0 [ [ 11,580 [0 0 (U 650 XXX
Bonds - U.S. States, Territories and P ions
302024 EC 4 |EXETER TWP PA SD 0.00 5/15/2016...........cccoeuurnneae .. [ 05/15/2016. | MAtUNItY........coooevirirriiniireiieriiecins [ e [ e 3,510,000 | ....... 3,510,000 | ....... 2,971,601 | .o 3,472,652 | oo [ e 37,348 37,348 | ..o | 000000 3,510,000 | oo [ [ e | 05/15/2016.
917542 MJ 8 |UTAH ST A 5.00 07/01/2016.........ccvmveriniiririiiniinns . 1 07/01/2016. | MAtUNItY.......cvvrereiiisninsiseniinnins [ v | oo 1,000,000 | ....... 1,000,000 | ...... 1,171,350 | oo 1,013,497 | oo | v (13,497) | oo [ (13497) [ oo | eeeeeee 1,000,000 [ oo [ o | o0 [ 50,000 | 07/01/2016.
1799999. Total - Bonds - U.S. States, TErrtories & POSSESSIONS. .. .v..erruirriresiirsisieisins | eoiessesssssessssssssssesssesssseessssssssssesssesssessssesssnsesnsesssasssss | sossens 4,510,000 | ....... 4,510,000 | ....... 4,142,951 0 23,851 0 23,851 | .0 | 104,510,000 | oo [0 [0 | 50,000 XXX
Bonds - U.S. Political Subdivisions of States
283734 FB 2 |ELPASO TXREF 5.00 08/15/2016........cccevurvrererennns .. [ 08/15/2016. | MALUTItY........vvrvercerrierirnerierineens [ eerererseerseniissines | v 1,000,000 | ....... 1,000,000 | ...... 1,126,690 | .....c..... 1,012,720 [ .o | s (12,720 | oo [ e (12,720) [ ..ovvoeverreneren | wernereeen 1,000,000 [ cooiercinnrinns [ e | e 0. 50,000 | 08/15/2016.
686053 DD 8 | OR SCHBRDS TXB 5.023 06/30/2016............ccco.uuu . 1 06/30/2016. | MatUrity........cooovenriinicsnisniienisnins [ everisniiniisninns | o 3,220,000 | ....... 3,220,000 | ....... 3,393,816 | ...ccccons 3,234,952 | .o | e (14,952) | ocvovevievians [, (14,952) [ ..voovvvinvnnnis | ee000000:3,220,000 [ oviivvieviinnns [ o [ o 0 [ 80,870 | 06/30/2016.
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of SEALES.........uiuiireiriiiriiriiniiiiniis it ensssnses | osnees 4,220,000 | ....... 4,220,000 | ....... 4,520,506 | .......... 4247671 | v 0] (27,671) 0 (27,671) [ .oovvovvrinnn0 | 104,220,000 [ o0 [0 i 0 ... 130,870 XXX
Bonds - U.S. Special Revenue and Special A t
011855 BK 8 |ALASKA ST LN 5.00 06/01/2017 o+ | 08/01/2016. | Call.....oovverriirirericiseieienseieienes | cereniesissesserinns | over 1,400,000 | ....... 1,400,000 | ....... 1,472,744 ..(5,144) (5,144) 06/01/2017.
01728A W8 5 |ALLEGHENY CNTY PA SER A 5.00 05/15/2016. .. [ 05/15/2016. | MALUTItY.......ocvvrrercererinrierierieeens [ eorererseirsseisseiines | sevi 2,100,000 | ....... 2,100,000 | ....... 2,310,399 | oo, 113,915 | e | e (13,915) [ [ (13,915) 05/15/2016.
01852L BC 3 |ALLIANCE ARPT AUTH-TX 4.85 04/21 (FDX). o [ 04/01/2016. [ Call.....covoreeeeeeecreereeveeeeeeeesiens | eeeieeieseeseieens | v 1,000,000 | ....... 1,000,000 | ...... 1,000,000 22 04/01/2021.
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/2043. .. [ 12/01/2016. | MBS Paydown 228,597 228,597 ..228,597 0 07/01/2043.
047856 ET 2 |ATLANTA SFM A GA 5.25 12/01/2039.... .. [ 12/01/2016. | Partial Call...........oovveerereernrirniinniins o | e 559,336 | .......... 559,336 583,443 | .o 575,094 | i | e (15,758) | o [ (15,758) 12/01/2039.
051589 AK 5 |AURORA COLO SWR 4.125 08/01/2017. 1| 12105/2016. | Call.....covveverreieieeeceieieeeieieieiens | coveieseeiieissienens | e 1,400,000 | ....... 1,400,000 | ....... 1,489,110 | .o (8,628) 08/01/2017.
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042 .. [ 12/01/2016. | MBS PaydOwN...........ccoueemeemerennens | overrerieeeseeiinns | veereeens 129,415 | ....ouee 129,415 | oo 129,415 | v 129,415 0 02/01/2042.
130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042 .. [12/01/2016. | MBS Paydown..........c.covrveerrennrinns | eovirenviiesriinines | cevviinns 158,695 | .......... 158,695 | .......... 158,298 ..158,352 207 02/01/2042.
130575 Z7 1 |CA RURAL HOME MTG 5.30 02/01/49... .. | 01/01/2016. | Partial Call .110,000 111,364 (1,364) 02/01/2049.
19647P BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044. .. | 12/01/2016. | MBS Paydown 0 02/01/2044.
246395 MC 8 |DE HSG AUTH D 4.30 07/01/2017 .. | 01/01/2016. | Sinking Fund Redemption............cccc. | ovevervrenivenrinnns 327 07/01/2017.
246395 MC 8 |DE HSG AUTH D 4.30 07/01/2017. o [ 07/01/2016. [ Call...oeoeeeeeeeeeeeeeeeeeeeeene | eeeveeecresesnienns | 20000022300,000 | ... 300,000 2,830 07/01/2017.
246395 WY 9 |DE HSG AUTH-SFM-A- A-1 4.90 07/01/2029 .. | 07/01/2016. | Sinking Fund Redemption...........cccce. | wevvvervrvvvrrnenns | cevrrrrennd0,000 | ovivnecens 40,000 (946) 07/01/2029.
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029.. .. | 12/01/2016. | Partial Call . ..45,000 | ... (1,113) 07/01/2029.
254845 AN 0 |DIST COL WTR & SWR 6.00 10/01/2016 .. | 10/01/2016. | MaLUFItY........cvvrevvrrereirreiseiicrireeins [ everreeirseiesinnes | 20002,000,000 | ... 2,000,000 | .......2,395,080 | ........... 2,047,419 | oo | e (AT, 419) | s [ (47,419) 10/01/2016.
296122 US 1 |ESCAMBIA CNTY FL SFM B 3.125 08/01/2044.. .. | 12/01/2016. | MBS Paydown...........ccouvevvveerverens | overirerirmnenenenns | vereeennn 377,085 | i, 377,055 | .......... 377,055 0 08/01/2044.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025 .. | 10/15/2016. | Partial Call............cccoevveerreerereerrers [ eeverveeiesiesiieens | cervieeinas 10,000 | ..ooocveneee 10,000 | .cooovrennee 10,275 (270) 04/15/2025.
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/2041 .. | 12/01/2016. | MBS Paydown 200,117 200,117 | .o 200,117 0 07/01/2041.
407271 GN 9 |HAMILTON ECON KING 5.97 06/01/2016.. veee [ [ 0810172016, [ MAUTIY......cooevncvecrieriecercersnineins [ o | vevieees 150,000 | .....ooc 150,000 | ..coovneee 150,000 0 06/01/2016.
45201Y YK 7 |ILHSG DEV AUTH A 2.45 06/01/2043..........oovcvenrrnnee .. [ 12/01/2016. | MBS PaydOowN...........ccorverimerinrens | oveirerierineirinne | eeereeens 410,411 | oo 410,411 | .0 393,995 | 394,689 | | 13,098 [ [ 13,098 06/01/2043.
45203L CD 3 |ILHSGDEV AUTH 2.85 07/01/2032 .. | 12/26/2016. | MBS Paydown 2,878 | o 2,878 13 07/01/2032.
458840 6A 8 |INTERMTN PWR UTAH 0.00 7/1/2017 ETM... .. [ 07/01/2016. | PAYAOWN........oourvreerrrireirerisnrinenes [ eorererseensenissiiines | aevies 1,186,477 | ....... 1,285,000 (7,866) 07/01/2017.
462583 BC 8 |IASTVISION SPLF 5.50 02/15/2016 oo [ 02/15/2016. | MALUTIY........vvevecvereriieerieenrieeniis [ eevinennineeniiennes | cevenns 2,000,000 | ....... 2,000,000 (6,338) 02/15/2016.
46940R AB 2 | JACKSONVILLE FL HSG FIN 5.625 10/01/2039 .. | 11/01/2016. | Partial Call........c..evvnerereerrrinrineris [ v | veeveeens 115,000 | ..coooeee 115,000 | .....e...100,625 | cooivreeren 101,930 | oo | e 13,070 | s | e 13,070 10/01/2039.
46940R AB 2 | JACKSONVILLE FL HSG FIN 5.625 10/01/2039 .. | 12/01/2016. | Call 324,800 320,000 | .......... 280,000 36,369 10/01/2039.
474553 AE 4 | JEFFERSON SFM B LA 5.25 12/01/2032 .. | 06/01/2016. | Call 360,500 350,000 | .......... 353,500 (124) 12/01/2032.
49130T PR 1 |KY STHSG CORP A 4.25 07/01/2033 .. | 08/15/2016. | Partial Call...........comerereerrrerrinernns v | e 100,000 | .......... 100,000 | ..cooonee 104,550 (2,953) 07/01/2033.
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041 .. 1 12/01/2016. | Partial Call............ccovvvereeiereieierecns | covvereriveisieieies | cereis 100,000 | ..o 100,000 | ..ooeeee 100,000 0 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041 v | o+ | 12/01/2016. | Partial Call........c...cvereerereereerneinerns [ overreerireeeneeinns | veerenens 130,000 | ..cooonee 130,000 | ..coovnee 130,000 0 11/01/2041.
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038................ .1 12/01/2016. | MBS Paydown..........cocvvrveereernnrrenns | coriieerinnsiinenies | cerveos 509,144 | .......... 509,144 | ......... 509,144 (0) 12/01/2038.
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546589 QM 7 |LOUISVILLE ETC SWR 5.00 05/15/2016 .. [ 05/15/2016. | MALUTItY.......ocvvrrerrerrrinirirerirerieees [ e | e 3,000,000 | ....... 3,000,000 | ....... 3,363,960 (22,214) | ovvvererinneen | e 3,000,000 05/15/2016.
56052F BR 5 |MAINE ST HSG AUTH MTG D 4.00 11/15/2045.. .. | 11/17/2016. | Partial Call 5,000 | covvrrnnens 5,000 | .oovrrnnees 5,384 (367) 5,000 11/15/2045.
57419R  GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043 .. | 12/01/2016. | MBS Paydown..........covvvevvmrnirreinns | cornrirersenneirerinns | eoveerenes 160,007 | .......... 160,007 | .......... 160,007 0 160,007 07/01/2043.
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039. .. | 09/03/2016. | Partial Call............cccrerereerrrerrrrrerins [ overirerireeeseeenns | veereeens 515,000 | .......... 515,000 | .......... 551,977 | oo B47,038 | oo | 0000eer(32,038) | oo (32,038) | ..ovvvvrrrrrrnens 515,000 06/01/2039.
594659 AQ 7 |MICH ST HSG 5.00 12/01/2027........cocouvvverrrrrirnas .. [ 08/01/2016. | Partial Call.............coovvvererrenrrrineniins [ eoviieeriinniienines | e 835,000 | .......... 835,000 | .......... 904,789 | o0 876,668 | oo | errennn(41,668) | o (41,668) | ..o | e 835,000 12/01/2027.
60416Q GB 4 |MNHSGFIN AGY D 2.875 11/01/2044 .. | 12/01/2016. | MBS Paydown 289,630 289,630 | .......... 289,630 0 289,630 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045. .. | 12/01/2016. | MBS Paydown 275,883 275,883 | .....o.... 275,883 0 275,883 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045.... .. | 12/01/2016. | MBS Paydown..........covvvevnmrnniernns | vermriverinernsireninns | covverenns 170,023 | .......... 170,023 | ......... 170,023 (0) 170,023 04/01/2045.
60416S BU 3 |MN HSG FIN AGY A 3.00 07/01/2031 .. | 12/01/2016. | Partial Call...........evvmerereeririnrrirerins [ v | veeveeens 315,000 | .......... 315,000 | .......... 330,860 | ..o 326,996 | oo [ e (11,996) | oo (11,996) | ..ovvvvvrrcrrnnens 315,000 07/01/2031.
60535Q LY 4 |MS ST HOME CORP SF MTGE 2.75 12/01/2032. . [ 12/01/2016. | MBS Paydown..........c.cnvrverrrernreenns | covemnerinesiiienies | cerveeens 189,202 | .......... 189,202 | .......... 189,202 (0 OO ISP 189,202 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034.. .. [ 12/01/2016. | MBS PaydOown...........cccevemevmerennins | overirerirereneennns | veereeens 111,837 | oo 111,837 (646 111,837 12/01/2034.
60637B GC 8 |MO HSG DEV A 3.75 05/01/2038 .. [ 12/01/2016. | Partial Call...........ooererereerirrinrinerns o | e 155,000 | ...ooooc 155,000 05/01/2038.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045, .. | 05/01/2016. | Paydown 55,000 11/01/2045.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045 .. [ 12/01/2016. | Partial Call 70,000 11/01/2045.
61212R  H3 3 |MT ST HSG SER D 5.20 06/01/2038 .. [ 12/01/2016. | Partial Call 35,000 06/01/2038.
61212R X7 6 |MT ST BRD OF HSG-A 4.00 12/01/2038.... .. [ 12/01/2016. | Partial Call 60,000 12/01/2038.
641272 FX 2 |NV HSG RIVERWOOD I&IIA 4.75 04/01/2039. .. | 10/01/2016. | Sinking Fund Redemption...........cccc. | oveeerecenreinniinnes 35,000 04/01/2039.
64577B  JJ 4 |NJ ECON DEV-UNREF 5 17 12/15/2017 .. | 09/22/2015. | Exchanged 12/15/2017.
647110 DY 8 |NMEDL ASSIST SER B 4.00 09/01/2016... .. [ 09/01/2016. | MALUIItY.......ovvrrercererinrirerierineens [ eerereseersenisseines | veve 2,000,000 | ...... 2,000,000 | ....... 2,099,060 09/01/2016.
647200 2H 6 |NM MTGE FIN B TXBL 2.75 12/01/2035 .. [12/01/2016. | MBS Paydown..........c.covrveerrennrinns | eovirenviiesriinines | cevviinns 126,922 | .......... 126,922 ...126,922 12/01/2035.
647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045.. .. [ 12/01/2016. | Partial Call 55,000 55,000 58,343 03/01/2045.
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041... .. | 11/01/2016. | Partial Call........c..ovenerereerrrinrineris o | e 195,000 | ......uco 195,000 195,000 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN D 3.125 02/01/2037.. .. [ 12/01/2016. | MBS Paydown...........ccvveerieerinnins | v | eevvrenens 590,778 | .......... 590,778 | .......... 590,778 02/01/2037.
647200 P5 7 |NM SFM B CL I5.00 03/01/2028. .. [ 08/01/2016. | Partial Call............cooveeerreeerreeerereions | e | coreeeinees 45,000 | ..o 45,000 | ..ooonc.. 47,329 (1,414) 03/01/2028.
647200 P5 7 |NMSFMBCL15.0003/01/2028 .. | 09/01/2016. | Sinking Fund Redemption............ccce. | ceveeeevernenrirnnins | cevvirns 100,000 | .......... 100,000 | .......... 105,175 (2,896) 03/01/2028.
647200 X3 3 |NMMTG FIN AUTH A 2.60 02/01/204: .. | 12/01/2016. | MBS Paydown 89,827 89,827 .87,581 642 02/01/2043.
647200 X4 1 |NMMTGE FIN CL | B-12.85 07/01/2043 .. [ 12/01/2016. | MBS Paydown...........ccovveeirerenrins | overreerierineirinne | ceereeens 309,220 | .......... 309,220 306,708 (1,476) . 07/01/2043.
649883 F2 6 |NYMTGE AGY 191 3.50 10/01/2034. .. | 08/25/2016. | Partial Call (6,874) 145,000 10/01/2034.
649883 H6 5 |NY MTGE AGY REF194 3.50 10/01/2035 .. | 08/25/2016. | Partial Call (15,395) | ..cvvvnerncrrnnens 300,000 10/01/2035.
658207 FB 6 |NCHSG FIN AGY 4.65 07/01/23 .. | 02/01/2016. | Partial Call 93 07/01/2023.
658877 DZ 5 |N DAKOTA ST HSG 4.50 01/01/2028.. .. | 11/01/2016. | Partial Call (24,859) N 01/01/2028.
658886 DU 7 |ND HFA PG SER B 5.50 01/01/2037 .. | 04/01/2016. | Call (0 PRI DV 615,000 01/01/2037.
658909 EV 4 |ND ST HSG FIN A 3.50 07/01/2043.... .. | 07/01/2016. | Sinking Fund Redemption...........cccc. | ovevervcernreeniinnns (3,706) 120,000 07/01/2043.
658909 HW 9 |ND HSG FIN AGY B 4.00 01/01/2036.. .. | 11/01/2016. | Partial Call (10,892) | ..ovvvvvrrrrnnens 145,000 01/01/2036.
664754 3S 5 |NTHRN AZ UNIV-PRER 5.00 06/01/2016... .. | 06/01/2016. | Maturity...... (1,491) 06/01/2016.
664754 3T 3 |NTHRN AZ UNIV-B-UN 5.00 06/01/2016.... .. | 06/01/2016. | Maturity...... (13,341) | ovvvreercrrens 06/01/2016.
677377 Q3 0 |OHHSG FIN AGY 4.00 11/01/2025.............cccc.... .. | 08/01/2016. | Partial Call 2,297 11/01/2025.
67756Q NP 8 | OHIO ST HSG FIN AGY B 2.70 03/01/2036 .. | 12/01/2016. | MBS Paydown 0 03/01/2036.
67756Q NQ 6 |OH HSG FIN AGY A 2.80 03/01/2046 .. | 12/01/2016. | MBS Paydown 0 03/01/2046.
67756Q NR 4 |OHHSG FIN AGY B TXBL 3.25 03/01/2046.... .|.. | 12/01/2016. | MBS Paydown 0 03/01/2046.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034. .. [ 10/01/2016. | Partial Call 0 07/01/2034.
686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036, .1 01/01/2016. | Paydown 0 07/01/2036.
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686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036. .. | 10/01/2016. | Partial Call 50,000 50,000 (2,731) (2,731) .950 | 07/01/2036.
70879 EX 1 |PAHFA SFM4.70 10/01/2037 .. | 06/30/2016. | Partial Call 155 155 .236 | 10/01/2037.
708796 Q6 7 |PAHSGFINAGY A 3.50 10/01/2035 .. | 10/20/2016. | Partial Call...........ccccoueverrrrrrrirerrreri [ overveeirssiissinnns | 2000000...590,000 | ..........590,000 | .........616,945 | ...c.cc.cce..611,960 | .ovoovoriiiviins | v (21,960) (21,960) | ...oovvvericni | 590,000 | oo | e | 0 [ 18,181 | 10/01/2035.
83712D UH 7 |SOUTH CAROLINA HSG A-2 4.00 07/01/2037.... veo || 07/01/2016. | PaydOWN.........vvoreeeceiceiieceiis (210) (210) 07/01/2037.
83712D UH 7 |SOUTH CAROLINA HSG A-2 4.00 07/01/2037............... .. | 10/01/2016. | Partial Call...........cccooevwvrvicnrirnrverns [ [ s 75,000 | .ocvvonee 75,000 | coooreeer 77,830 | i 77,851 | (2,862) (2,862) | ..o | e 75,000 07/01/2037.
83755G 5R 4 |SD HSG B HMOWNRSP 5.75 05/01/2028... .. | 06/25/2016. | Partial Call 205,000 205,000 (625) (625) 205,000 05/01/2028.
83755N EU 2 |SD HSG DEV SFH 2 4.25 5/01/2032. - [ 11715/2016. | Partial Call............oovveeerrreeereeeeeions [ e | ceeeines 160,000 | .......... 160,000 | .........166,096 | .............. 163,699 | ...occoovoiiiins | ceerniaad (3,699) (3,699) 160,000 05/01/2032.
88045R B7 6 |TNHSGDEV AGY A 3.50 07/01/2045. .. [ 01/01/2016. | PaydOWN.........ccvvrviirieriiriieiicnnis | e | v 100,000 | .......... 100,000 | .......... 106,461 100,000 07/01/2045.
88045R B7 6 |TNHSGDEV AGY A 3.50 07/01/2045. .. | 11/01/2016. | Partial Call 350,000 350,000 | .......... 372,614 350,000 07/01/2045.
88271H CV 9 |TXSTHSG 5.50 12/01/2039.........ccocevviiierirriiriineins . | 12/01/2016. | Partial Call 218,690 218,690 | .......... 231,811 | coieeen225,651 | oo [ eeeeeenn(6,961) | o | eevieeeeenn(6,961) | o | i 218,690 12/01/2039.
88275F MT 3 |TXDEPT HSG SF 5.25 09/01/2032. .. | 12/01/2016. | Partial Call 270,000 270,000 | .......... 310,338 270,000 09/01/2032.
88275F MV 8 |TX DEPT HSG B 5.30 09/01/2039... .. | 12/01/2016. | Partial Call 260,000 260,000 | .......... 263,900 260,000 09/01/2039.
88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046.. .. | 12/01/2016. | Partial Call..........cccoveverrenrricrrinerins [ v | s 100,000 | .......... 100,000 | .......... 100,000 100,000 03/01/2046.
91743P  AK 1 |UTAH ST HSG F 3.50 8/21/2044 .. [12121/2016. | MBS Paydown.............oovveereereneins [ covieeeeiineiiiineies | cevviens 186,851 | .......... 186,851 | .......... 196,456 186,851 08/21/2044.
924190 EL 1 |VTHSG FIN AGY B 4.125 11/01/2042.... .. | 11/01/2016. | Partial Call...........ccoovevvriiricriiceins [ | s 135,000 | .......... 135,000 | .......... 140,638 . 135,000 11/01/2042.
97689Q BZ 8 |WIHSG & ECON A 4.00 09/01/2045... ... | .. | 09/01/2016. | Partial Call 240,000 240,000 | ..........256,224 ..255,116 ..240,000 09/01/2045.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES...........cccvirirs  woveieieiieiesieseissssssessessssessesesssssssessessessssessessssssessessess | sones 33,030,224 | .....33,113,447 | .....34,781,944 32,959,774 | ............0 | .....(355,224) | ...........0 | ........(355,224) | ............0 | ........ 33,017,044 XXX
Bonds - Industrial and Miscellaneous
00083V AJ 0 |ACASC 2007-1A B CLO MEZ SEQ FLT 04/20/21........... . [ 10/20/2016. | MBS Paydown..........c...covveereereneins [ cevieeeriienieneies | ceveens 1,000,000 | ....... 1,000,000 | .......... 975,000 | ..o 979,184 | i 20,816 20,816 | ..o | e 1,000,000 04/20/2021.
00249E  AA 8 |AAAIRCRAFT FIN 2013-1 3.596 11/01/2017 .. | 12/01/2016. | Sinking Fund Redemption 292,926 292,926 292,926 0 11/01/2017.
00443P  AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036 .. | 12/25/2016. | MBS Paydown 91,161 91,161 69,568 (848) (848) 12/25/2036.
04544N  AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036 .. [ 12/25/2016. | MBS Paydown.............oocveeriirerii [ covieeneiineiiineies | cevvie 449,988 | .......... 449,988 377,990 | oo 392,647 | oo | e 16,629 | oo | e 16,629 | .o 11/25/2036.
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037 .. | 03/31/2016. | Book Value Adjustment 0 01/25/2037.
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037 .. | 12/25/2016. | MBS Paydown 292,576 292,576 | .00 224,316 | oo 227,186 | oo | e 17,350 | oo | e 17,350 | covveoceeneins | cevirereiens 292,576 01/25/2037.
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.. .. [ 12125/2016. | Pass-Through LOSS.........cco.covrrviinnee | eovomneeinnniinneins | eveneinsniiineiiinns | oovverinneenns 8,293 0 7,708 01/25/2037.
05568Y AA 6 |BNSF RAILWAY CO 5.996 04/01/24... .. | 10/01/2016. | Sinking Fund Redemption............c..c. | ceeoeeeevencevincis | coviii 132,861 132,861 0 132,861 04/01/2024.
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.... .|..| 06/25/2016. | MBS Paydown 146 146 ...42,682 12/25/2018.
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047.. .. | 11/20/2016. | MBS Paydown 22,473 22,473 05/20/2047.
09626U AA 6 |BLUEM 2013-1A A1 CLO FLT 05/15/2025 . | 12/16/2016. | NON-BROKER 0 05/15/2025.
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024. .. | 12/20/2016. | Sinking Fund Redemption...........cccc. | ovevernrenriinninnes 0 06/20/2024.
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027 .| C | 12/25/2016. | MBS Paydown (50) (50) , 10/25/2027.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.........c.ccccoovevunnce. . | 06/30/2016. | Book Value Adjustment 0 44 09/26/2037.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37... .. [ 11/26/2016. | Pass-Through LOSS..........cc.coevvvveres | coveeervieserieniins | eoveeevissnsiissnsiens | overeiienes (2,167) | ... 0 (44) 09/26/2037.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37... .. | 12/26/2016. | MBS Paydown 27,808 27,808 2,884 2,884 | .o | i 27,808 09/26/2037.
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37.. .| .. | 11/26/2016. | MBS Paydown 214,216 214,216 199 199 | oo | v 214,216 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 weer | - | 11/26/2016. | MBS Paydown 0 0 0 0 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..............ccco0euce .. | 12/26/2016. | Pass-Through LOSS............covveerveees | ovmrreeienieseienns [ eveeienisesiessieenss | veerinnns (73,119) (19) (1) TN IR (36,541) 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... .. | 12/31/2016. | Book Value Adjustment 0 07/26/2037.
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36. .. [ 12/26/2016. | MBS Paydown.............coovveervemeniens [ covemreriinniiiiseies | cvereiienes 73,919 | e 73,919 2,740 2,740 05/26/2036.
12641Q CP 5 |CSMC 2009-7R 12A2 SUB 5.75 1/26/36. .. | 07/26/2016. | MBS Paydown 33,693 33,693 0 01/26/2036.
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36. ceee || 12/26/2016. | MBS PaydOWN...........cvoourieiceiiecees | covevieeneieneiienes | e 19,593 | .o 19,593 0 0 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36..........occcvonvvvenne o+ [ 10/26/2016. | MBS PaydOWN........ocvoomrrirnrrirriions | covieeriinniinenies | i | ooessssessssnssssnnes | eesesnsssssssssnneses | sessssssnssssnnsssnnsses | sosesssssssnnssonns (O OTOORPOUSPOOION EVPOUPPOUSPOORSTOUROPOR VSPOUSPOUTSTOO DURSPOORRTOOROTOR IR (U IO 01/26/2036.
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12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36 .. | 10/26/2016. | Pass-Through Loss. 206 (0) () 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37... |+ [ 12/26/2016. | MBS PaydOWN..........cooureneieeiierions | evereerieeenenienns | ceereeens 168,860 | .......... 168,860 0 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37............coccoernvene .. | 11/26/2016. | MBS Paydown 0 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37.... .. | 12/26/2016. | Pass-Through Loss. 26,279 (75) 06/26/2037.
12641Q DF 6 |CSMC 2009-7R 14A4 SUB 5.75 4/26/37 .| .| 01/26/2016. | MBS Paydown............cccumrureviiriinns | covvveniinniveiirens | v 17,200 | .ooceveneee 17,200 8,711 04/26/2037.
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37..........ccccovvvenec. .. | 12/26/2016. | MBS PaydOown...........cceveeivnerinnins | v | cevvrenens 130,397 | oo 130,397 1,006 04/26/2037.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.. .. | 06/27/2016. | Suspense Ledger Adjustment 7,956 0 ... | 05/25/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.. .. | 06/30/2016. | Book Value Adjustment 0 .| 05/25/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.. .. | 12/25/2016. | MBS Paydown 234,792 234,792 | .........226,835 | ..o 140,853 | oo | 2,664 | i [ s 42,664 | ....ooveririnnns 05/25/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.. .. | 12/125/2016. | Pass-Through Loss 0 .| 05/25/2036.
126673 Y7 1 |CWL 2005-7 AF4 SEQ SNR 4.867 10/25/203 .. [ 12/25/2016. | MBS Paydown...........cccoveveereerenennn [ wrererneeneeisninines | v 1,000,304 | .......1,000,304 | ......1,016,559 | ...........1,008,751 | ...ocovvrvrrverne | crreeee(10,110) | oo | v (10,110) | .oovvvvvrrreraens 10/25/2035.
126694 HN 1 |CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035. .. | 12/25/2016. | MBS Paydown ..35,859 .(406) 11/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035. .. | 06/27/2016. | Suspense Ledger Adjustment. .48,712 0 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .. | 06/30/2016. | Book Value Adjustment 0 .| 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .. | 12/25/2016. | MBS Paydown.............ccoouniieciinnies [ oveiiveriiesiesienns | e 194,161 | ......... 194,161 4 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035. .. | 12/25/2016. | Pass-Through Loss. 24,755 0 .| 08/25/2035.
161546 JG 2 |CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.. .. | 05/25/2016. | MBS Paydown 207,890 207,890 2,748 02/25/2035.
16165L AC 4 |CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36 .. | 04/25/2016. | MBS Paydown ..72,886 ..72,886 ..72,886 0 06/25/2036.
17307G  4H 8 |CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036. .. | 12/25/2016. | MBS Paydown ..36,024 ..36,024 ..16,827 5,348 5,348 03/25/2036.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035... .. | 12/25/2016. | MBS Paydown 174,182 5,325 08/25/2035.
19624H AA 6 |COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050. .. | 12/20/2016. | MBS Paydown 0 . 04/20/2050.
20825T AA 5 |CONOCPHILLIPS CA 5.625 10/15/2016. .. | 10/15/2016. | Maturity...... 102,500,000 | .......2,500,000 | .......2,758,150 | ..........2,532,845 | ..coooivrivririrs | wreere(32,845) | s [ s (32,845) | ..o . 10/15/2016.
233046 AC 5 |DNKN 2015-1A A2 ABS SNR 3.262 02/20/45................ .. | 11/20/2016. | MBS Paydown...........ccvvenereerrnenens v | v 10,000 | ............10,000 | ............10,000 | .....c....c..... 70,000 | .ooouioririrrrinnes 0 02/20/2045.
251563 FY 3 |DMSI2004-5 A3 SEQ 5.59 07/25/2034 . | 12/25/2016. | MBS Paydown 274,673 274,673 474 07/25/2034.
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028, 12/14/2016. | MBS Paydown...........cccoovuvevinrineies [ corerivnsivciiennns | e 319,773 | .......... 319,773 1 07/14/2028.
25755T AD 2 |DPABS 2015-1A A2l ABS SNR 3.484 10/25/45.............. .. | 10/25/2016. | MBS Paydown 25,000 25,000 | .ooerernn25,000 | coviiiererrnn25,000 | oo 0 10/25/2045.
26208L AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/2045. . | 10/20/2016. | MBS Paydown 5,000 0 07/20/2045.
26827E AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040. 03/15/2016. | MBS Paydown 8,828 0 06/15/2040.
32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35.......... .. | 12/25/2016. | MBS PaydOown...........ccoveemeemerineins | oneirerierineeinns | seeveeens 561,254 30,382 02/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36 .. | 06/30/2016. | Book Value Adjustment 0 07/25/2036.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36 o |+ | 1212512016, | MBS Paydown..........cceuevereerereieines | overseinserinenienes | s 1,032,943 | ......1,032,943 | ..........881,503 | ............884,975 | oooiviiiiiirns | e 18,573 | s | i 18,573 | oo, 07/25/2036.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36............. .. | 12/25/2016. | Pass-Through Loss. (573) 07/25/2036.
36159G AV 9 | GEBL 2004-2A A SEQ SNR FLT 12/15/2032.. .. | 05/15/2016. | MBS PaydOwN...........ccovvemrvmerinninns | overirerirererneennns | eeereeens 977,136 31,251 . 12/15/2032.
361856 DX 2 | GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.... .. | 12/25/2016. | MBS PaydOowN...........ccoveemeemerenrins | overrerieeiseeinnns | veereeens 146,957 | ......... 146,957 | ..o 146,957 | oo 88,434 | s | 12278 | s | e 12,278 | oo, . 09/25/2034.
362341 4F 3 | GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036 . | 12/25/2016. | MBS Paydown 230,482 2,902 01/25/2036.
362341 4F 3 |GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036. .. | 12/25/2016. | Pass-Through Loss. 0 01/25/2036.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035 o | [ 12/25/2016. | MBS Paydown............ccooeuviinricncies [ roveniinnicciininns | v 185,893 .(107) 07/25/2035.
362341 FN 4 |GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035............. .. | 12/25/2016. | Pass-Through Loss. 0 07/25/2035.
362341 XC 8 | GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.. .. | 12/25/2016. | MBS Paydown...........ccoveeeemereneins | overrrerierineeinns | seeveeens 137,993 | oo 137,993 1,137 11/25/2035.
362341 XC 8 | GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.. .| .. | 12/25/2016. | Pass-Through Loss: ..(830) 0 11/25/2035.
362341 XG 9 |GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035............. . | 12/25/2016. | MBS Paydown 251,196 251,196 | ..er0rni238,836 | oo | e 3,730 3,730 11/25/2035.
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362405 AB 8 | GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046 .. [ 12/25/2016. | MBS Paydown............ccocuemurviinneins [ coveinniiiinniiinnis | cvvvi 770,397 | .......... 770,397 | 00 736,452 | v 720,831 | | e 43,050 | oo [ i 43,050 | .o 770,397 ..3,097 | 05/25/2046.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08/20/18 .. | 01/20/2016. | Make Whole Call....... 264,676 239,731 0 239,399 08/20/2018.
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34 .. | 12/25/2016. | MBS Paydown............ccocevevvmiinnins v [ v 48,687 | ............ 48,687 447 447 09/25/2034.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49............ | .. | 12/24/2016. | MBS Paydown 81,718 81,718 (1) (1) .81,718 06/24/2049.
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35................. .. | 12/19/2016. | MBS Paydown 208,815 208,815 | ......... 146,692 | ............ 134,658 | .....cccoovviiinns | s 30,412 30,412 | | e 208,815 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45 .. [12/19/2016. | MBS Paydown............cccocvvmnmiiinnei [ coviinniinniiineis | covvis 133,864 (2,874) 133,864 08/19/2045.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 .. [ 12/25/2016. | MBS Paydown............oovveeriererieis [ coveeneiiineiiineies | cevviees 105,111 4,646 105,111 03/25/2036.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 .| .| 12/25/2016. | Pass-Through Loss. 0 03/25/2036.
46631B  AD 7 |JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049 ceer || 08/15/2016. | MBS PaydOwN............ooorvereianees | covvveeneiieeniienns | o 3,353,882 | ....... 3,353,882 | ....... 3,354,353 8,526 | ..o | e 3,353,882 06/15/2049.
46637U AA 5 |JPTEP 2012-3 APT 3.0 10/27/2042.........cccoovvevriviris .. [ 12/27/2016. | MBS Paydown 276,711 276,711 | e 267,026 3,759 | o [ v 276,711 10/27/2042.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42 .. [ 12/17/2016. | MBS Paydown 307,612 307,612 | ......... 306,266 39 307,612 09/17/2042.
46639A AA 7 |JPTEP 2012-5 A PT 2.50 12/27/2042 .. | 12/27/2016. | MBS Paydown 268,714 268,714 | .......... 257,965 4,122 268,714 12/27/2042.
47232D AW 2 |JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36... .. | 02/26/2016. | MBS Paydown 8,352 8,352 | 8,497 0 8,352 01/26/2036.
47232D  AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36... .. [ 12/26/2016. | MBS Paydown.............cocverreereniens [ coviereiiinniiiineis | cvvreiienes 96,948 ..96,948 (55) (55) | covveerrreirereiins | eereriereiin 01/26/2036.
47232D BP 6 |JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37... .. | 12/26/2016. | MBS Paydown 245,157 245157 | ........245157 | ...n229,905 | .o | e 14,568 | ..o | e 14,568 | ....cccoovvin. 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37... .. | 03/31/2016. | Book Value Adjustment 0 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37... .. | 09/26/2016. | MBS Paydown 0 .| 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37... .. [ 12126/2016. | Pass-Trough LOSS..........cc.ovmrverienes | eovenneiieneiiionnins | coveneeissesiinniiens | cvveneies 168,009 | .......... 102,128 (2,148) (2,148) 07/26/2037.
47232Q AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE .. [ 12/26/2016. | MBS Paydown.............cocvemereeieneens [ ceveireiiinniiiineies | cvereiienes 56,325 | ............ 56,325 | ..ccocooenn. 54,741 (2,075) (2,075) 11/26/2037.
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37.... .. | 12/26/2016. | MBS Paydown.............ccocuniieivniiins | oveiiverierinniinns | v 159,670 | .......... 159,670 | .......... 159,670 612 612 07/26/2037.
47232V AQ 5 |JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37 .. | 12/26/2016. | MBS Paydown 0 07/26/2037.
47232V AQ 5 |JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.... .. | 12/26/2016. | Pass-Through LOSS..........ccueeerernnee [ wverermrirneennnnnns [ roveeerneennenseiinnns | oveeneeern 39,085 | it 13,618 [ oo | e | e 1 1 .| 07/26/2037.
47232V GE 6 |JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36.... .. [ 12/26/2016. | MBS Paydown 80,478 202 202 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.... .. | 03/31/2016. | Book Value Adjustment 0 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.... .. | 12/26/2016. | MBS Paydown 0 .| 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36 .. | 12/26/2016. | Pass-Through Loss. K1) ) ORI IO 02/26/2036.
525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035. .. | 12/25/2016. | MBS Paydown 281,661 281,661 | ... 369 | . | e 281,661 12/25/2035.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045... .. [ 12/15/2016. | MBS Paydown 257,832 257,832 | .......... 257,816 32 257,832 01/15/2045.
59020U ZE 8 |MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035... .. [ 12/25/2016. | MBS Paydown.............coovveerveiereens [ covemeeeisncireneis | ceveens 1,006,877 | ....... 1,006,877 | .......... 938,598 | ....cvverrrierrriennies | e | e 16,834 | i | s 16,634 | oo ...1,006,877 08/25/2035.
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 .. | 12/25/2016. | MBS Paydown.............coovunriererivmnins | overirenieninnienns | e 151,569 | .......... 151,569 | .......... 151,569 ...74,460 6,480 151,569 10/25/2046.
62942Q AF 0 |NRART 2015-T2 AT2 ABS SSNR 3.3021 08/48.. coee | -+ | 12/15/2016. | MBS Paydown............vveereeieneiiians [ eoeeeiieeiiieniins | o 2,000,000 | ....... 2,000,000 | ....... 1,999,99 | ... 1999,995 | ..o [ s 5 5 rernen:2,000,000 08/17/2048.
63860H AC 3 [NSTR2007-A AV3 SEQ FLT 03/25/2037........ccoevvverennes .. | 12/25/2016. | MBS Paydown 327,286 327,286 | .......... 306,831 | .oovvvis 317,821 | e | e 6,363 6,363 [ .o [ e 327,286 03/25/2037.
63860L AC 4 |NSTR2007-B 2AV2 SEQ FLT 04/25/2037... .. [ 12/25/2016. | MBS Paydown 534,985 534,985 | .........476,806 | ..............503,628 | .......ccccccccours | s 21,056 21,056 534,985 04/25/2037.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35.... .. [ 12/25/2016. | MBS Paydown.............oovvemreeerei [ covimenviineiiinines | cevvii 314,370 | ......... 314,370 0 314,370 08/25/2035.
64352V PN 5 |NCHET 2005-D A2C SEQ FLT 02/25/2036.. .. | 05/25/2016. | MBS Paydown...........c.coevunrieeiimnins | overirerieninniinns | cevienens 134,625 | .......... 134,625 307 02/25/2036.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036. ceee || 12/25/2016. | MBS PaydOwN...........cooorveieriiecees | coreeieeneiennienes | e 17,999 | ...ccceoee. 17,999 1,766 10/25/2036.
67085E AF 3 |OFSI 2006-1A D CLO MEZ FLT 09/20/19........cccovevvnneee .. | 03/20/2016. | MBS Paydown.............cocuniicicnnins | ovriirerieriiniinns | e 500,000 | .......... 500,000 0 09/20/2019.
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036.... .. | 12/25/2016. | MBS Paydown 90,250 90,250 | ...........90,250 | ..ovicioinrnc81,056 | oo [ e 7,467 7,467 01/25/2036.
744593 AC 8 |STEER-IBM-Z26.415 06/01/18 .. [ 12/01/2016. | Sinking Fund Redemption............c.cc. | coeoerevrineiviniis | covriiiacs 76,672 | ..cccoeene. 76,672 (72) (72) 06/01/2018.
76110V QL 5 |RFMS22004-HS2 A6 NAS 5.17 6/25/34.... .. [ 12/25/2016. | MBS Paydown............covrverrrernrren | eoreneerinenninennes | v 15,117 | o 15,117 127 127 06/25/2034.
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. coee |+ [ 12125/2016. | MBS Paydown..........c.coorveeereiienee [ covieeeriieciiiinnies | ceveiien 517,661 | .......... 517,661 | .........467,258 | .............190,460 | .....cccooovirucns | worenae 215,320 | .o [ e 215,320 02/25/2036.
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36...........ccoc0conn. .. | 12/25/2016. | Pass-Through LOSS............cccccvericenns [ roveriverinrinniinns [ v | e (14,558) | .............. 6,169 | oo [ e 0 02/25/2036.
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761118 FM 5 |RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35... .. | 03/31/2016. | Book Value Adjustment 0 08/25/2035.
761118 FM 5 |RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35... .. | 12/25/2016. | MBS Paydown 219,384 219,384 | ... 185,013 | i [ | e 7,579 7,579 08/25/2035.
761118 FM 5 | RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35... .. [ 12125/2016. | Pass-TArough LOSS.........ccvovrrverieees | covemneiieneiiieneins | i | eeveinneens 12,169 0 08/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36 wooe | . [ 12/25/2016. | MBS Paydown 59,589 59,589 | ... 59,552 249 249 02/25/2036.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36...........cccvrevennne. .. [ 12/25/2016. | Pass-Through Loss 21,550 | v 21,536 0 02/25/2036.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025 .. [ 12/25/2016. | MBS Paydown.............ccocuenimviinneis [ coveinniiinniiineis | coviis 163,485 | .......... 163,485 | ......... 163,467 3 3 08/25/2025.
78573A AB 6 | SABMILLER HOLDINGS 2.45 01/15/2017 .. [ 12/09/2016. | Make Whole Call..........ccccooevveiverves [ covirmrriririirinii | oo 2,003,640 | ....... 2,000,000 | ....... 1,996,180 | ..occvenee 834 834 01/15/2017.
84383Q AA 1 |SOUTHN STAR CENT 6.00 06/01/2016 .. [ 06/01/2016. | MALUTItY........cvvvrererrriniireiierienins [ e | e 1,000,000 | ....... 1,000,000 | .......... 992,000 | ..coovvvenee 999,576 424 424 06/01/2016.
850228 AC 1 |SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23. woee || 10/25/2016. | MBS PaydOwN............cooovrveeemvienees | coveriseneiinniines | e 1,796,580 | ....... 1,796,580 | ....... 1,796,462 | ......... 1,796,496 | ...ocoovvveccrins | e 84 84 05/25/2023.
85172E  AA 0 |SLFT 2013-BA AABS 3.92 01/16/23........cc.ccovrverirnrirns .. [ 02/15/2016. | MBS Paydown............cocueiemiinees [ wveriniinniiniiinns | e 2,000,000 | ....... 2,000,000 | ....... 1,996,918 | ........... 1,999,005 | ...oooovvvvrrienns 905 905 | .o | e 2,000,000 01/16/2023.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35. .. [ 12/25/2016. | MBS Paydown.............ccocvevemvenineis [ covenmiiinniiiniis | coviii 545,042 | .......... 545,042 | ... 438,592 | ...oocooiiiriiinins [ [ e 858 | i [ 2888 | | s 545,042 07/25/2035.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35. .. | 12/25/2016. | Pass-Through LOSS.........cccveumrernees [ onmvrnerrerineiriens | everierineenneesinnes | oeeesesesees 2,015 |.... 07/25/2035.
863579 VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035.... .. | 12/25/2016. | MBS Paydown...........c.coevenrieeiivmnins | oveiirerieninniinns | e 193,427 | oo 193,427 | oo 172,029 193,427 08/25/2035.
863587 AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036 .. [ 12125/2016. | MBS Paydown.............coovveeriereniens [ coveeeniiineiiinines | covviees 186,717 | .......... 186,717 | .......... 161,043 186,717 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31 .. | 12/25/2016. | MBS Paydown..........c.ccocuveivmiinnins [ woverirerisnicniiinns [ v 59,720 | ............ 59,720 | ............ 50,855 ....59,720 08/25/2031.
86359B RB 9 | SASC 2004-9XS 1A4A SEQ SPT 05/25/34.. .. | 12/25/2016. | MBS Paydown 229,988 229,988 ..193,765 ..229,988 05/25/2034.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036 .. | 12/25/2016. | MBS Paydown 528,895 528,895 - 528,895 11/25/2036.
872227 AK 9 | TBW 2007-2 A6A NAS SSNR 6.0145 07/25/37..... .. | 12/25/2016. | MBS Paydown.............ccevenrieeiienniins | overirerierinniinns | e 641,250 | ..........641,250 | .........487,350 | .............453,298 | ..ocoevivriveinne | e 11,009 | o | e 11,009 | s | i 641,250 07/25/2037.
87342R  AA 2 |BELL 2016-1A A2I ABS SNR 3.832 05/25/46 .. | 11/25/2016. | MBS Paydown 2,500 2,500 05/25/2046.
87342R AB 0 |BELL 2016-1A A2l ABS SNR 4.377 05/25/46. .. | 11/25/2016. | MBS Paydown 2,500 2,500 05/25/2046.
87407P AJ 9 |TAL 2014-1A A ABS SNR 3.51 02/22/2039. .. [ 12120/2016. | MBS Paydown.............cocvevereenerees [ coviremiiinniiiniies | cevvvs 100,000 ..100,000 02/22/2039.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38 .. | 12/25/2016. | MBS Paydown 297,509 297,509 | .....cci253,983 | ..o [ [ e (11,919) s e (11,919) s 297,509 01/25/2038.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38 .. | 12/25/2016. | Pass-Through Loss .(211) 0 01/25/2038.
929227 4T 0 |WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033... .. [ 12125/2016. | MBS Paydown.............oovveereeneniens | covemrivienniirieenes | cvereieees 78,736 | ..coovveene. 78,736 217 217 | e | s 06/25/2033.
929906 AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.... .. | 09/30/2016. | Book Value Adjustment 0 05/25/2037.
92990G AG 8 | WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37 .. [ 12125/2016. | MBS Paydown.............oocveereererees [ coverenriineiiineies | cevveind 449274 | ... 449274 | 334,865 | ..o | e | e TATB3 | | 14,763 05/25/2037.
92990G AG 8 | WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37............ | .. | 12/25/2016. | Pass-Through Loss. 0 05/25/2037.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.......... .. | 03/31/2016. | Book Value Adjustment 0 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.......... .. [ 12/25/2016. | MBS Paydown..........c..oovveemiererieons [ coveemmiiineiiiniies | cevviiees 180,185 | .......... 180,185 | .......... 166,772 3,862 3,862 | oot [ v 180,185 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.......... .. [ 12125/2016. | Pass-Through LOSS.........co.ovmrviienes | eovieneiiieneiiieniins | evvneeiisnsiiisniiins | oovvesssinns TA456 | v 6,624 0 6,959 09/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.......... .. | 03/31/2016. | Book Value Adjustment 0 (61) 10/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.......... .. [ 12/25/2016. | MBS Paydown..........c..vrvemriennrein [ covierniiineiiienines | cevvie 355718 | .......... 355718 | .......... 336,046 | ..oovverrieniennis | e | s 7,616 7816 | oo | v 355,718 10/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.. .. | 12/25/2016. | Pass-Through Loss 927 58 0 10/25/2036.
95058X AB 4 |WEN 2015-1A A2l ABS SEQ SNR 4.08 06/45. w.er |- | 12/15/2016. | MBS Paydown 20,000 20,000 | .ovvernee 20,000 0 06/15/2045.
960338 AA 2 |WESTR 2015-1A A ABS SNR 2.75 05/20/2027................ .. | 12/20/2016. | MBS Paydown 262,063 262,063 | .......... 261,974 | .o 259,714 | .o | i 36 36 [ | i 262,063 05/20/2027.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..............cuuurieuurieeisiieisiii i i | oo 37,633,171 | .....37,943,279 | ....36,459,670 | .........31,016,511 L0 ] 658,591 | ..o [ 658,591 | ....oocccccnnnncd [ 37,603,093 XXX
8399997. Total - BONAS - PAM 4. ittt | s 79,404,974 | ....79,798,306 | .....79,916,650 | ......... 72,721,685 | ..cccoovcvennne. 0| . 299,546 0 299,546 [ 79,361,716 XXX
8399998. Total - Bonds - Summary Item from Part 5...........c.cuiiriiiriisiiisiiissiiiniins s | e 1,000,000 | ....... 1,000,000 | ....... 1,004,994 | ..o | e | e (4,994) (4,994) | oo | o 1,000,000 XXX
8399999. TOHAl = BONAS......v.eoecveecveeee e ee s snesseneses aeeessesssssssesssnsessesessssessenessssesssssessnsesessessssessnesns | e 80,404,974 | .....80,798,306 | .....80,921,644 | .......72,721,685 | ..............0 | ....... 294,552 0 294,552 0 e 80,361,716 XXX
Preferred Stocks - Industrial and Miscellaneous
369604 BP 7 |GENELECTRIC CO4.20 C......oovvverrricrriiccriceciienes ‘ . ‘ 01/20/2016. | Exchanged...........c..coorvvververereinnnens 2,209,880 |...2,188,000.00 | ....... 1,969,200 | ........... 2,177,060 | ..... (207,720) | ........ (42,654 (250,374) | covvoorverins | e 1,926,686 | ....ccooovvrveres | v 283,194 | ... 283,194 | ...... 10,636 XXX
486606 50 2 |KAYNE ANDERSON MLV INV E 4.25 04/01/2019.......... .. | 01/15/2016. | Partial Call.............ccoovvverrvrrieerriecnrins | e 15,000.000 | .......... 375,000 | oo | e 375,000 | .ovvvernne 374,557 | .o 443 A43 | s | e 375,000 | .ooovverrriirens | s | e 0 | e 2,966 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 Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Shares 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 Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
486606 50 2 |KAYNE ANDERSON MLV INV E 4.25 04/01/2019... .. | 02/12/2016. | Call w..|-...15,000.000 | .......... 375,000 | ..o | e 375,000 443 443 375,000 w0 [ 2,125 XXX
486606 70 0 | KAYNE ANDERSON 4.60 10/01/2021 . 1 10/03/2016. | Call .|.....50,000.000 | ....... 1,250,319 | oo [ e 1,250,000 597 597 . 319 | ... 47,917 XXX
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS.............iiiiiiiiiiiiiiinis i | connies 4,210,199 XXX ] 3,969,200 | ..........4,175,578 | ..... (207,720) | ..o (417D [ v [ (248,891) | ..o [ 1.0.3,926,686 | ..ovvnn0 | 283513 | ... 283,513 | ....... 63,644 XXX
8999997. Total - Preferred StOCkS = PAIt 4..........ccuiiiiis i coietess s | enieeas 4,210,199 XXX | 3,969,200 | .........4,175,578 | ..... (207,720) | .cooo.. 41171) | civvivcel0 | (248,891) ] ..c.occoceeee0 | -..........3,926,686 | ...ooooeeee.l0 | 283,513 | ....... 283513 | ...... 63,644 XXX
8999999. Total - Preferred StOCKS.........riurriisrriiensi s s | e 4,210,199 XXX ] 3,969,200 | ..........4,175,578 | ..... (207,720) | ... (4117 | i | i (248,891) ] ....ccoeeeee0 | ..........3,926,686 | ..............0 | .. 283513 | ... 283,513 | ....... 63,644 XXX
Common Stocks - Industrial and Miscellaneous
060505 10 4 |BANK OF AMERICA CORPORATION.......c.ccooevvimmrrinnn .. [ 12/01/2016. | STRATEGAS RESEARCH............... | ..... 40,000.000 | .......... 869,969 XXX | 510,000 | ..coovvennne 673,200 | ..... (450,800) { ...ccvevervirriinn | e | oo (450,800) | ..vvooveeriiins | v 222,400 | ..oovveeriiens [ e 647,569 | ....... 647,569 XXX
060505 10 4 |BANK OF AMERICA CORPORATION.......ccovvvvriierinn .. [ 12/08/2016. | ISI GROUP.........cccorvrrrrierierieririins [ e 19,320.000 | .......... 445,233 XXX | 246,330 ..325,156 | ..... (217,736) | ... I (217,736) | .... 107,419 | oo | e 337,814 | ... 337,814 XXX
268648 10 2 |EMC CORPORATION coer | - | 09/07/2016. | Exchanged............ccoourvuecerireneirans [ cevee 20,000.000 | .......... 586,209 XXX (57,035) | ... (57,035) | .... 456,565 | .......coovvvrenns | o 129,644 | ....... 129,644 XXX
30303# 10 7 |FACILITY INSURANCE HOLDING CORP CL................. .. [ 10/13/2016. | Private Placement............ccoocevvmevrer [ conee 12,936.000 | ............ 10,996 XXX | 0 [ s 0 (O ST I 10,995 | ......... 10,995 XXX
35671D 85 7 |FREEPORT-MCMORAN COPPER. .. [ 12/05/2016. | STRATEGAS RESEARCH............... | ..... 30,000.000 | .......... 467,813 XXX | 822115 | 203,100 | 87,800 | e | e | 87,600 | i | 000 290,700 | i | AT | XXX
40434L 10 5 .. | 04/21/2016. | ISI GROUP..........ccocoveeririirririrrrrinns [ e 15,000.000 | .......... 189,113 XXX | 143,654 | i ATT,800 | e (61,420) | oo | e | eeeneeenn(61,420) | o | e 116,180 | e | 172,933 | XXX
40434L 10 5 .. | 09/22/2016. | CORNERSTONE MACRO........ccooew. [ vouee 11,500.000 | .......... 172,822 XXX | 99,178 | 136,160 | i (47,089) [ s [ [ e (A7,089) [ e | 89,071 [ [ 750 | o XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO .. | 11/08/2016. | CORNERSTONE MACRO.........cccco. | covnes 5,500.000 | .......... 127,441 XXX | e 70,867 | e | oeeeee(32,369) | o | e | eeeeeeene(32,369) | s | e 51,281 | | 76,211 | ... 76,211 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO.... .. [ 11/09/2016. [ ISI GROUP.........covoericcicriiriinicnns | v 8,500.000 197,078 XXX | 91,422 | i | 000ee(50,025) { e [ (50,025 [ e | el TS [ | 117,904 | L 117,904 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO .. [ 11710/2016. | ISI GROUP..... ...2,000.000 XXX XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO.... .. | 11/17/2016. | STRATEGAS RESEARCH.........cce. | ouucs 2,300.000 XXX XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO.... .. [ 11/18/12016. [ ISI GROUP........ovverrrrerierinririrniinns | v 2,412.000 XXX , XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO.... .. | 11/22/2016. | STRATEGAS RESEARCH.........ccccc. | e 2,893.000 XXX | 29,810 | e | oo (17,026) | s | e | reeeeeene(17,026) | s | e 26,947 | i | e 40,054 | ........ 40,054 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO.... .. | 11/28/2016. | CORNERSTONE MACRO................ 2,895.000 XXX | 29,849 | s | oo (17,038) | s v e (17,038) [ i | eeviieieeneni26,966 [ oo [ v 39,970 | ......... 39,970 XXX
43785V 10 2 |HOMESTREET INC .. | 11/22/2016. | FRIEDMAN BILLINGS RAMSEY. ...9,108.000 XXX | 130,560 | 197,735 | i (B7,175) | e | e | e (B778) | | 130,560 | e | 159,951 .159,951 XXX
43785V 10 2 |HOMESTREETINC.... .. | 11/23/2016. | FRIEDMAN BILLINGS RAMSEY 4,454.000 XXX | 48,994 | 096,696 | i (A7,702) | e | e | e (AT, 702) | i | e 88,994 | | 92,344 | ....... 92,344 XXX
43785V 10 2 |HOMESTREETINC.... .. | 11/28/2016. | FRIEDMAN BILLINGS RAMSEY...... | ...... 2,800.000 XXX | 30,800 | 80,788 | .ii(29,988) | o | e | eeeeenn(29,988) | | 030,800 | i [ 55,667 | ........ 55,667 |... XXX
43785V 10 2 |HOMESTREETINC.... .. | 11/29/2016. | FRIEDMAN BILLINGS RAMSEY...... | ...... 1,000.000 ...30,934 XXX | 11,000 | 20,710 | s (10,710) | o | e | e (10,710) | s | e 11,0000 | e | e 19,934 | ... 19,934 | ... XXX
43785V 10 2 |HOMESTREET INC.... .. | 12/05/2016. | FRIEDMAN BILLINGS RAMSEY...... | ...... 5,000.000 | .......... 156,954 XXX | 55,000 | 108,550 | ...ii(53,550) | oo [ | verrenne(53,550) [ o | v 85,000 [ | 101,954 | ....... 101,954 XXX
43785V 10 2 |HOMESTREET INC .. | 12/06/2016. | FRIEDMAN BILLINGS RAMSEY. ...6,000.000 186,747 XXX (64,260 (64,260 XXX
43785V 10 2 |HOMESTREETINC.... weer | .. | 12/08/2016. | FRIEDMAN BILLINGS RAMSEY 3,000.000 | ...coceeen: 94,502 XXX (32,130 (32,130 XXX
43785V 10 2 [HOMESTREET INC........ccoovviiimriimniireisnnisneienci .. [ 12/09/2016. | FRIEDMAN BILLINGS RAMSEY...... | ...... 1,773.000 | ............ 56,857 XXX (18,989 (18,989 XXX
447011 10 7 |HUNTSMAN CORP. .. | 04/28/2016. | CORNERSTONE MACRO.........ccccce. | e 45,000.000 | .......... 717,932 XXX | 517,874 6,224 XXX
447011 10 7 |HUNTSMAN CORP. .. | 04/29/2016. | CORNERSTONE MACRO.. 14,000.000 | ........... 218,125 XXX | 161,116 1,936 XXX
447011 10 7 |HUNTSMAN CORP. .. | 10/07/2016. | DEUTSCHE BANK . 30,000.000 | .......... 505,357 XXX | 342,324 1,224 , XXX
447011 10 7 |HUNTSMAN CORP. .. [ 10/10/2016. | STIFEL NICOLAUS.........ccoormmrrirvanns | e 22,500.000 | .......... 384,888 XXX | 254,237 (1,589) | ooovevnveoeries | e 254,237 | .o | e 130,651 | ....... 130,651 | ......... 9,233 XXX
447011 10 7 |HUNTSMAN CORP. . [ 10/19/2016. | DEUTSCHE BANK........cccoovivumviiianns | e 13,500.000 | .......... 219,106 XXX [ 152,542 (953) | oo | v 152,542 | | 66,564 | ......... 66,564 | ........ 5,540 XXX
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS.............ociiiiiiiiiiiiiis i | oo 6,447,454 XXX | 4,392,826 | ..........4,169,426 | ..(1,220,103) | .....occoecee0 | ciiiiin0 | (1,220,103) ..3,095,329 |.... 3,095,329 | ....... 69,109 XXX
9799997. Total - COMMON SEOCKS = Pt 4.t ebess st | cnnies 6,447,454 XXX s 4,392,826 | .........4,169,426 | ..(1,220,103) | ..cccovevience0 [0 o (1,220,103) | .... ..3,095,329 |..... 3,095,329 | ...... 69,109 XXX
9799999. Total - Common Stocks OO OO OO OO OO OO OO OO OO PO ROOTRUOPRUOT S PUOP PO PUOPTRPOPTOORY IFPPPOOR 6,447,454 XXX | 4,392,826 | ...........4,169,426 | ..(1,220,103) | ..o | ciiiiii0 | (1,220,103) ] .... 0 ... ..3,095,329 |.... 3,095,329 | ....... 69,109 XXX
9899999. Total - Preferred and CoOmMMON SHOCKS. ... et | oo 10,657,654 XXX ] 8,362,026 | .........8,345,004 | ..(1,427,823) .....(41171) | o0 [ o (1,468,994) | ....cooovvvnnnc [\ 7,278,813 | oo 0].3,378,842 |..... 3,378,842 | ..... 132,753 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........o..iiiiiiiiiriiiriiiiiiiins o | coees 91,062,628 XXX ....89,283,670 | .........81,066,689 | ..(1,427,823)] ......253,380 | ..........0 | ... (1,174,443) | .cooovvvnnnnn 0 ... 87,640,529 | ............... 0 ].3,422,099 |..... 3,422,099 | ..2,041,765 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
o Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
62942Q AF 0 |NRART 2015-T2 AT2 ABS SSNR 3.3021 08/48.......... | . | 03/31/2016 | Payment on Intercompany Balance.......... 12/15/2016 | MBS Paydown..........ccccceeies | covienes 1,000,000 | ......... 1,004,994 | ... 1,000,000 | ......... 1,000,000 |..oooovvennnnis | eovenene(d,994) i [ (4,994 | oo v i | i) 0 | 35772 | ... 1,468
3899999. Total - Bonds - INAUSHTIAl @NA MISCEIBNEOUS. ... rvuuruueresies i sistissersstisses eoeeseass st 8k 8 8888ttt s | crssinas 1,000,000 1,004,994 | ... 1,000,000 21,000,000 | oo | oiiien(4,994) | 0 | (4,99) | oo [0 [0 | 0 [ 35772 | ... 1,468
8399998. Total - Bonds ..1,000,000 | .. ,004,994 1,000,000 .1,000,000 (4,994)] .
9999999. Total - Bonds, Preferred and COMIMON SEOCKS..........c..cuiuiiuriieiieriiniiieiiiiies eoresetseesesessesseeseseseesessesessesse s esessee e s e e s s eese e e es e s b ee s e et ee s a2 s b e e ss e ea et esse b st ssessessesansessennssnssansennes | avsessees 1,004,994 | ......... 1,000,000 1,000,000 | .oovovrevrenn0 | o (4,994) | 0 | (4,994)




Annual Statement for the year 2016 ofthe IMlid=-Continent Casualty 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 - U.S. Property and Casualty Insurer
595302 ZZ 3 |Mid-Continent Assurance Company. 73-1406844 NO [ o | e 20,124,352 | ..o | e 100,000.000 | ..veverererrirerereeiens 100.0
595301 ZZ 8 | Mid-Continent Excess and Surplus Ins..... 38-3803661 NO | oo | e 17,788,468 ..100.000
67920@ 10 4 | Oklahoma Surety Company 73-0773259 NO ......16,192,411 .10,000.000
1199999. Total - Common Stocks - U.S. PrOPErtY @G CASUAIY INSUET.........oc. et ettt sttt es et ses e seses1 e e eeeses a8 ee a8 ee8 o1 eE e se8 a8 e se8ee8eeseEaeEsesemseesere £1ekeEeeseeseeeEoeseeseE e e oL e o EA e eEseE 4L e e a8 o0 8o eE e h e E et e et sesen st et antensen et et enssnenntansenssssssensansarsnsanss | snsnsenssssnsnnsensessnsanerseses0 | sersmressnennnnnnes 54,105,231 XXX XXX
Common Stocks - Other Affiliates
595302 ZZ 6 |Mid-Continent Specialty Insurance Services, Inc NO 50,000 .50,000 ...1,000.000
1799999. Total - Common Stocks - Other AffilIats. .......cvviiiiiiiies s 50,000 .50,000 XXX
1899999, TOtAl = COMMON SHOCKS. ...t tesrretteersstsersersstesessessseesess s ses s es st ees s 2108888808081 80 8848848488818 4148140884081 E 1408408140814 E e E 08400t e 08 e o0 EeeE L4 oeE1eEE e L Lo e L8 4E 1o E 080 E o0 E L1 E e840 E ekttt en sttt ensentsnsensennns | snsssrssnsssssenssnssnsansenssnnsesd | sveoersasssssonsnes 54,155,231 .50,000 XXX
1999999. Total - Preferred and COMMON STOCK............vuu ittt sees | Cebaees e e b et s e eef e e b e s et s e e s bbbttt nisnnnsseniennnsensens | soererenssnsenneneennnsnenieneendD) | s 54,155,231 .50,000 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
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SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
6 7 8

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

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 |Invesco Advisors Inc. Treasury Portfolio Institutional Class... | ........... I . | 12/30/2016. | The Bank of New York Mellon.................ccccoeeevnen. | .. D, 0., S [ 44,036,239 | .uovovicieeeieies | e | e | e | oo | e 44,036,239 | ...ooovverereriees | e .....0.370 [.....0.370 [Mtly.... | ........ 46,649 |....ccevveven.

8899999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO.........iiiiiiiisiiiiinis ettt st | eesensenes 44,036,239 | ..cocviinnnen (U T (U 0 | e, 0 [ DS S T 44,036,239 | .o [V 0 XXX XXX XXX | e 46,649 | ..o 0
9199999. Total - ShOM-TEMM INVESIMENES. .........couuiveeeieieiiceieiseieeeseesi ettt eetee | eees e as e b ettt eesinnnis | eevienens 44,036,239 | ...c.ocrinrrnnn (V) (V] [ (0 (V)] [ XXX | v 44,036,239 | ...ooovvreennnnn (U [ 0] XXX XXX XXX | e 46,649 | ... 0
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Mabrey Bank Tulsa, Oklahoma 8,069,388 | XXX
Prosperity Bank Tulsa, Oklahoma . 156,862 | XXX
The Bank of New York Mellon. New YOrk, New YOrK.........ccccvcuimiiiniiinniincisisssssssississisiinns [ e [ eeviend 0.010 9,452 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 8,235,702 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 8,235,702 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX [ 600 | XXX
0599999. Total Cash XXX XXX 0 0 8,236,302 | XXX

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

1. January 4,112,717
2. February 5,044,926
3. March 8,310,511

4. April

5,194,662

5,723,604

5. May.
6. June

4,298,072

7. July. 8,937,860
8. August 5,889,344
9. September. 8,362,915

10. October.

7,479,861

11. November.

12. December.

7,229,787
8,235,702

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona .
4. Arkansas... PROPERTY AND CASUALTY, 258,397 264,328
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida » PROPERTY AND CASUALTY. 211,384 215,029
11, GEOMGi@.u e PROPERTY AND CASUALTY. 36,176 37,006
12.  Hawaii
13.  Idaho.
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. PROPERTY AND CASUALTY. 391,810 398,510
33.
34. PROPERTY AND CASUALTY. 300,628 299,344
35.  North Dakota. .
36.  Ohio... PROPERTY AND CASUALTY 1,994,795 2,129,114
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia PROPERTY AND CASUALTY 216,552 220,315
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX e 1,994,795 2,129,114 1,414,946 1,434,531
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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Exhibit of Net Investment Income 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
General Interrogatories 15 | Schedule P-Part 2M-International 59
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Schedule A-Part 1 E01 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 2 E02 | Schedule P-Part 28-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 61
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Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
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Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—-Occurrence 63
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 64
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
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Schedule D-Summary By Country Sl04 | Schedule P-Part 3R-Section 2-Products Liability—Claims-Made 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3S—Financial Guaranty/Mortgage Guaranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 66
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB—Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
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Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
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Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty 7
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